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Preface

Image processing has become a critical component in contemporary science and
technology and has numerous applications ranging from nanotechnologies, as-
tronomy, medicine, vision psychology, remote sensing, security screening, and
military industry to the digital communication technologies.

This book is about the problem of image characterization and analysis via
the domain-based descriptors utilizing the mathematical theory of moments and
orthogonal polynomial bases. The moments and orthogonal polynomials are clas-
sical concepts in mathematical analysis and statistics not only due to their sim-
plicity and own elegance but also for the extraordinary range of subjects and
applications where they have illuminated. In fact they may fulfill the well known
Occam’s Razor principle saying that “when you have two competing theories
which make exactly the same predictions, the one that is simpler is the better.”

There already exist a number of monographs in the general area of image
analysis and in image feature selection and image descriptors in particular [63,
112,160,161,203]. These books give excellent overview of the various concepts of
image descriptor techniques and include good illustrations of applications. The
aim of this text is to complement the existing research in several ways. Firstly,
we focus on a specific class of image descriptors stemming from the theory of
moments and orthogonal polynomials of two variables as well as the theory of
invariance. Secondly, we give the fundamental accuracy analysis of the introduced
moment descriptors. This includes assessing the performance of the descriptors
with respect to common data deformations such as discretization and noise. We
also examine an error due to the geometric nature of the image plane and this is
referred to as the geometric error. This type of error is explained by finding the
connection between the accuracy issue with the analytic number theory of lattice
point approximations.

Several new techniques to increase the accuracy and efficiency of moment
descriptors are also proposed. We utilize these results for solving the problem of
reconstruction of noisy images from orthogonal moments. The theory developed
reveals fundamental trade-offs between the aforementioned types of errors. This
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leads to the issue of an intrinsic dimensionality of a feature vector which yields
an optimal representation of an image.

The obtained fundamental results are employed to tackle two important prob-
lems of image analysis. The first one concerns symmetry detection. Detection of
symmetries and symmetry-based representations constitute important practical
issues that have not received much attention in the image analysis literature.
We develop formal statistical procedures to test symmetries existing in an image
observed in the presence of noise. In the second application we propose a novel
watermarking system able to cope with geometric transformations. Watermark-
ing algorithms form a critical part of modern multimedia systems where data
hiding and copyright protection issues are very essential.

The present monograph relies entirely on the original results of the author
and his collaborators. Here we list the salient features of this monograph:

e A detailed overview of the problem of invariant object descriptors is given
with main emphasis on the issues of accurate numerical computation and noise
sensitivity.

e Properties of a class of orthogonal moments stemming from the theory of clas-
sical orthogonal polynomials are thoroughly examined. This includes questions
of numerical efficiency, reconstruction power from the computed moments, ro-
bustness to noise, and automatic selection of optimal number of moments

e An extension of the above results to the case of generalized moments and
orthogonal moments calculated in the digital domain is given.

e Properties of radial orthogonal moments are examined. A thorough error
analysis of the moments is conducted including numerical error, the accuracy
in the presence of noise, and geometric error. In the latter case the error
analysis is explained by relating the accuracy issue to the analytic number
theory of lattice point approximations.

e The reconstruction power of radial moments is studied and optimal conver-
gence rates for image recovery from moments are derived.

e Fast and high quality algorithms for computing radial moments are derived
and empirically tested.

e Statistical methodology, utilizing the theory of radial moments, for testing
image symmetry is developed. This includes testing image rotational and re-
flectional symmetries. The limit distributions for test statistics are established.

e A novel watermarking system, utilizing the theory of radial moments, is pro-
posed. The system exhibits high robustness to geometric attacks, noise, filter-
ing, and data compression. Watermark imbedding and extraction algorithms



are developed. Extensive empirical tests on the system accuracy are conducted.

The book is organized as follows. In Chapter 1 we give an introduction to
basic issues related to image descriptors and moment descriptors especially. The
heart of this book is Chapters 2 through 4, in which original results on the
accuracy analysis of orthogonal moment descriptors are presented. In particular,
Chapter 2 is devoted to the image analysis by orthogonal moments stemming from
the theory of classical orthogonal polynomials. On the other hand, Chapters 3
and 4 are concerned with a class of radial polynomials of the invariant form. The
importance and basic properties of this class of moment descriptors are discussed
in Chapter 3, whereas Chapter 4 examines the reconstruction properties of the
radial invariant moments. Chapter 5 gives a careful treatment of the problem of
efficient and accurate computation of the radial invariant moments. Chapters 6
and 7 show that many of the basic ideas developed in Chapters 2 through 4 have
immediate applications in two important problems of image processing. Hence
in Chapter 6 we develop the statistical theory for testing an image symmetry.
Chapter 7, in turn, is concerned with an application of radial moments to the
problems of data hiding and watermarking. All of the aforementioned results are
based on the original contributions and ideas of the author and his collaborators.

Over the years, my own work has benefited greatly from the advice and sup-
port of a number of friends and colleagues with interest in ideas of non-parametric
estimation, pattern recognition and imaging. There are too many names to list
here, but special mention is due to Prof. Wlodzimierz Greblicki who has in-
troduced me to these research areas. Without his help and encouragement my
consciousness would be still today in a narrow, finite dimensional “parametric”
world. Our collaboration has resulted in numerous joint papers on pattern recog-
nition, non-parametric estimation, and nonlinear system identification.

I would also like to thank Prof. Ewaryst Rafajlowicz, who has been a great
source of helpful advice and who has encouraged me to write this book. We
have been involved in a number of joint research projects concerning smooth-
ing techniques in signal sampling, non-parametric control charts, and pattern
recognition.

Important contributions to the ideas addressed in this book have been made
by a succession of research collaborators and students. This, in particular, in-
cludes Prof. Zygmunt Hasiewicz who has contributed greatly to my research pa-
pers in the area of nonlinear system identification and wavelet modeling. Fur-
thermore, Prof. Uli Stadtmiiller has been a great host during my several visits
to the University of Ulm. We have developed a fruitful long standing research
collaboration in the areas of non-parametric modeling for signal analysis and
statistics.
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I am deeply indebted to Prof. Zygmunt Hasiewicz and Prof. Adam Krzyzak
for a careful review of this book. I am also grateful to Prof. Adam Krzyzak, Dr.
Yongqing Xin, Prof. Simon Liao, Dr. Hajo Holzmann, Prof. Andrzej Kozek, and
Prof. Pradeepa Yahampath for joint research papers and numerous discussions.

Finally, but by no means least, I would like to thank Mount-first Ng for
helping me with a number of typesetting problems. I also thank Mrs. Elzbieta
Zurawska—Luczyﬁska for being a very supportive and patient editor.

Research presented in this monograph was partially supported by the Polish
Foundation for Science and NSERC of Canada.



Chapter 1

Object Representation in
Feature Spaces:
Moment-Based Techniques

An overview of moment-based methods for invariant representation of the struc-
ture of complex objects, such as images, is presented. The aim of the invariant
representation is to characterize an object and all its affine transformed ver-
sions by a point in a high-dimensional feature space obtained from Cartesian or
orthogonal moments. These methods are derived from the general theory of mo-
ments and orthogonal polynomials which is widely used throughout mathematics,
physics and statistics. A basic moment theory is reviewed with main emphasis
on a class of orthogonal moments. We discuss both Cartesian (geometric) and
orthogonal moments. The moment representation methods are discussed with
respect to invariance, symmetry and sensitivity to noise and discretization. The
fundamental problem of image reconstruction from moments is introduced.

1.1. Introduction

When analyzing complex objects as images, it is vital to have a simple, effective,
robust, computationally efficient approach that can represent salient object fea-
tures. One way of achieving this task is to manually select a number of important
characteristics that are directly related to the objective of a study, as for instance
face characteristics in the face recognition problem. Such a strategy is clearly ap-
plication dependent and difficult to automatize. The feature extraction approach
aims at representing an object as a point in a finite dimensional space (feature
space) such that different views of the object correspond to the same point in
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Object Space
\

Y
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\

Figure 1.1: A feature space for 2D objects obtained by translation, scaling, and
rotation of the original image

the feature space. In Fig. 1.1 we illustrate this concept by showing the original
image and its two versions obtained through translation, scaling, and rotation.

The feature space representation of an image has several advantages. First,
we obtain a significant reduction of dimensionality without loosing important
information about the original object. If the representation is carefully chosen
we can also obtain features which are relatively insensitive to noise and occlu-
sion. In fact, a class of orthogonal moment descriptors, examined extensively in
this book, can efficiently compress an original, e.g., 64 x 64 = 4096-dimensional
image to several nearly independent components. Moments have been used to
distinguish between shapes of different characters, aircrafts, chromosomes, and
industrial parts [161], [160]. Furthermore, this type of image features provides
a complete object representation that is invariant to similarity transformations.
The principal issue, being thoroughly examined in this book, of the feature space
representation is the capability of reconstruction of the original object from a
finite and often noisy set of object descriptors. This is the inverse problem which
is typically ill-posed and requires some regularization methods.
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1.2. Geometric Moments

Simple geometric properties of an image such as area, position, and orientation
can be easily computed from a set of linear functionals of the image called ge-
ometric moments. Hence let f : Q@ C R?> — R, ) being some compact set, be
an image function describing a real scene, such that 0 < f(z,y) represents an
intensity of the image at a spatial position (z,y) € 2, where 2 is often called the
image plane.

We define the (p, ¢)-th moment of f(x,y) as follows

Mpq = / /Q 2Py f(z, y)dady. (1.1)

A set of moments up to order N consists of all moments m,,, such that 0 < p+4q <
N and if (p, q) are non-negative integers then the set contains (N + 1)(N + 2)/2
elements. The moments up to order two provide basic geometric characteristics
of f(x,y). In fact mogo defines the total mass of f(x,y), whereas the moments
(mgo, m19, mo1) are sufficient to calculate the center of mass of the image f(z,y),
ie.,

T = @, Y= ot (1.2)

moo moo

Assuming that the image is somewhat elongated we can also find the orienta-
tion of the image defined as the axis of least inertia, i.e., the line for which the

integral // r2(z,y) f(x,y)dzdy is minimum, where r(x,y) is the perpendicular
Q

distance from the point (z,y) to the line sought after. It can be easily shown
that the axis of least inertia can be obtained from the second order moments
(mag, m11, mo2) [199]. Higher order moments can provide additional detailed in-
formation about the image such as an orientation of the axis of least inertia and
symmetry properties. The above geometric concepts have particularly simple in-
terpretation for binary images, i.e., when f(x,y) = 1p(x,y), where D is a subset
of Q and 1p(z,y) is the indicator function of D.

It is also worth mentioning that moments can be easily calculated from pro-
jections of the image. In fact, it is known that the horizontal, vertical, and
diagonal projections contain all the information needed to compute the moments
{mpq,0 < p+ ¢ < 2}. These moments, in turn, provide all the information that
we need to obtain the position and orientation of the planar image. This fact is
fundamental to tomographic reconstruction in medical imaging [33,157].

A central moment corresponding to my, is defined as follows

Iipg = //Q(w —2)P(y —9)f(z,y)dzdy. (1.3)
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The central moments are equivalent to the regular geometric moments of an image
that has been shifted such that the image centroid (7,7) is at the origin. As a
result, central moments are invariant to translations of the image. Throughout
the book, without loss of generality, we will assume that the origin coincides
with the centroid of the image, i.e., mp, will be identified with p,,. The use
of moments for image analysis and object recognition was initiated by Hu [101]
and described in great detail in [160,199,203]. It is also worth mentioning that
moments play an important role in the various branches of mathematics such as
analysis, probability theory, and statistics, see [137] for a comprehensive overview
of the moment theory from viewpoint of mathematics.

Moment Invariants

As we have already observed the central moments are invariant to the image
translation. It is a fundamental problem in image analysis to find image descrip-
tors which are invariant under general affine transformations of the image plane

x o al |z 1'0:|
= + . 1.4
M [b 5} L/] [yo -
It is easy to show that the following normalized central moments

_ Hpq
= g PO 2 (15)

00
are scale-invariant, i.e., invariant under transformation (1.4) with a = b = 0.
A significant step in finding moment invariants under transformation (1.4) was
made by Hu [101], who employing the general theory of algebraic invariants [164]
derived the following first seven invariant moments

Y1 = p2o0 + pozs (1.6)
Yo = (20 — po2)? + 4piy, (1.7)
w3 = (us0 — 3m2)® + (321 — po3)?, (1.8)
e = (pgo + pi2)? + (21 + pos)”, (1.9)
Vs = (uso — 3ma2)(uso + p12)[(ps0 + pa2)* — 3(ua1 + pos)?]

+ (321 — po3) (p21 + p03)[3(1s0 + p2)? — (21 + pos)?],  (1.10)
6 = (p20 — po2)[(1s0 + p12)® — (21 + po3)’]

+ 4pa1(pso + pa2) (21 + po3), (1.11)
w7 = (3pzr — pos)(pso + p2)[(tso + 112)® — 3(pa1 + p03)?]

— (p30 — 3pa2) (p21 + pos)[3(pso + pa2)? — (p21 + pos)?],  (1.12)
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where we assumed that pgo = 1, i.e., that instead of the moments {v,,} we can
equivalently use {pp,}. The descriptors 11,...,17 are supposed to be invariant
under transformation (1.4) but they are actually invariant under shifting, scaling
and rotation transformations. This class of transformations does not include,
e.g., a shear transformation. The shear transformation parallel to the z-axis is
represented (as in (1.4)) by the following matrix

[(1] ﬂ . (1.13)

The corrected version of Hu’s invariant moments was established in [202] (and
rediscovered in [50]). The following set is composed of the first four affine trans-
formation invariants

I = (p2opoz2 — 1)/ 1o, (1.14)
L = (u3ouds — Gusopatpaios + Apsoftts + 4posia

- 3#%1#%2)/#(1)8’ (1.15)
I3 = (u20p21p03 — Hzoﬂ?z — H11H30H03 T+ 1121 412 + 024301412

— po21431)/ 160, (1.16)
Iy = (/@0#33 - 6#%0,“11#12#03 - 6#%0#02#21#03 + 9#%0#02#%2

— 1840411 fo2/121 12 — 8131 3003 — G20 G2 H30H12
+ 1290131 21 03 + 6120 411 o2 30103 + V20121151
+ 1207, proapizo a2 — 6111 iz pis0 21 + [gak30)/ Hop- (1.17)

It is worth noting that the above moment invariants are given as a highly non-
linear composition of the geometric moments up to order three. The invariants
based on higher order moments have also been obtained, e.g., employing geomet-
ric moments up to the ninth-order we can generate 52 moment invariants [143].
In practice, however, we use (due to sensitivity to noise) lower order invariants.
There have also been recent developments in defining invariant moments with
respect to a linear blurring operation [48,49,51-53].

There are a number of limitations in the practical use of the aforementioned
moment invariants. In fact the following is a list of their shortcomings.

e Due to the small number of invariants it is difficult to use them in representing
complex objects. This is an important issue is some applications, e.g., in digital
watermarking systems we require a large number of object descriptors in order
to embed a robust watermark, see Section 7 for a discussion of this problem.
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e The nonlinear nature of the invariants makes them potentially unstable. A
small error in the computation of {y,,} may result in unpredictable errors of
the invariants. This is a particularly serious issue when we observe the image
in the presence of noise.

e The geometric moments are defined for analog images, and so are the invari-
ants 1, ...,¢7 and I, ..., Iy. For digital images, the invariance property is only
approximately satisfied due to numerical error involved in moment computa-
tion [144].

e For images revealing a certain type of symmetry a number of moments are
equal to zero. For instance, for images symmetric about the y-axis, i.e., when
flz,y) = f(=2,y), (z,y) € @ = [-1,1]?, we have p11 = g2 = p3o = 0. This
leads to a great reduction in the number of non-zero invariants. In the extreme
case of rotationally symmetric objects all of the seven Hu’s invariants are zero.

1.3. Orthogonal Moments

The geometric moments are formed using a monomial basis set {zPy?}. This is
a complete set of functions on {2 but not orthogonal. The lack of orthogonal-
ity of {zPy?} results in high correlation between corresponding moments {my,}
yielding a highly redundant representation of the image. Since different powers
of xPy? differ very little from each other therefore the geometric moments {my,}
have a great difficulty in distinguishing between different patterns. Teague [219]
proposed a simple idea of overcoming the above shortcomings of {mp,} by re-
placing {zPy?} by a complete orthogonal polynomial system {V,q(z,y)}. The
orthogonality of {V,q(x,y)} means that we have

J[ Vislo Vi .yt pidedy =0

for all (p,q) # (p',¢'), where w(z,y) is the weight function.

There are several ways of constructing two-variable counterparts of orthogonal
polynomials [126]. The simplest strategy is to take the direct product of two
systems of orthogonal polynomials in one variable. Hence let {P,(x)} be the
orthogonal polynomial basis with respect to the weight function wj(z) which is
defined on the set ;. Similarly, let {Q4(y)} be the orthogonal polynomial basis
with respect to the weight function wq(y) which is defined on the set Q9 and let
) = Q1 x Q9. Then it can be shown that

Vo (2, y) = Pp(2)Qq(y) (1.18)
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is the orthogonal polynomial of degree p 4+ ¢ with respect to the weight function
w1 (x)wa(y) which is defined on Q. Hence {P,(z)Qq4(y),p,q¢ = 0,1,...} constitutes
the orthogonal polynomial basis on 2.

More general orthogonal polynomial bases with respect to the weight function
w(z,y) can be obtained [126] by applying the Gram-Schmidt orthogonalization
process to the sequence of monomials

2 2 .3 .2
1,%973«" Yy LY, Y T TYy e

The orthogonal polynomial of order p + ¢ is defined as the polynomial with the
highest term xPy? obtained in the orthogonalization process.

The following two important cases of orthogonal polynomial bases are exam-
ined thoroughly in this book.

1. Classical orthogonal polynomials in two variables. Here Q = [—1,1]? and in
(1.18) {Py(x)}, {Qq(y)} are classical orthogonal polynomials like Legendre,
Chebyshev, Gegenbauer, and Jacobi polynomials [206,217]. The classical
one-variable orthogonal polynomials share a number of fundamental prop-
erties. One of them is the basic three-term recurrence relation which must
be satisfied by any classical one-variable orthogonal polynomial, i.e., we
have

Pria1(z) = (x — ag) Pe(v) — BrPr—1(x), k=0,1,..., (1.19)

where P_i(z) =0, Py(z) = 1 and oy, () are constants. This formula yields
efficient algorithms for generating the classical orthogonal polynomials and
consequently designing two dimensional orthogonal polynomials according
the prescription given in (1.18).

2. Radial orthogonal functions. Here Q = {(z,y) : 22 + y?> < 1} is the unit
disk and the general form of radial orthogonal functions is the following

V})q(%y) = qu(ﬂ)ejqea (1.20)

where p = /22 + y2, 0 = arctan(y/x), and Rp,(p) is a polynomial in p.

This particular form of orthogonal functions originates from the seminal
work of Bhatia and Wolf [13], who gave a procedure for constructing poly-
nomials which form complete sets on the unit disk and are invariant in form
with respect to rotation of axes. It was proved in [13] that each such set
must be of the form as in (1.20) with ¢ being an integer positive, nega-
tive or zero and the polynomial R,q(p) is of degree p, containing no power
of p lower than |g|; moreover Ry,,(p) is either an even or odd polynomial
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depending on whether ¢ is even or odd. The specific form of polynomial
Ry,(p) depends on the choice of the radial weight function w(p) with respect
to which the functions V4(x,y) are orthogonal. See Section 3 for further
discussion of this issue.

The above considerations give the following definition of orthogonal moments
with respect to the orthogonal complete polynomial system {V,,(x,y)}.

oo = [ Visle. )1yt )dody. (1.21)

The issue of invariance for orthogonal moments can be resolved in various ways.
First, one can find a relationship between orthogonal moments and geometric
moments. Then we can use the theory of invariants discussed in Section 1.2 in
order to find the corresponding invariants in the orthogonal moments domain. A
simpler solution for translation- and scale-invariance can be obtained by shifting
and scaling the image prior to the computation of the orthogonal moments. As we
have already pointed out in Section 1.2 in order to get such a normalization we
need to evaluate the geometric moments {mgo, mi0,mo1}. An important issue
of rotational invariance remains to be addressed for the case of the classical
orthogonal polynomial based moments defined by (1.18) and (1.21). On the other
hand the radial orthogonal function based moments defined by (1.20) and (1.21
possess the inherent rotational invariance property. This is a primary reason for
successful applications of the radial orthogonal moments in image representation
and classification.

1.4. Shape From Moments

In practical applications of the theory of object descriptors one can only determine
a finite number of them and then believe that the obtained features uniquely
represent an image. This is generally not the case and in particular the uniqueness
does not hold for the geometric moments. In fact it is well known that there exists
an infinite variety of functions whose first N geometric moments coincide and a
unique reconstruction of the image function f(z,y) is impossible. Nevertheless,
various approximation procedures exist [112] which aim at constructing a specific
image function gy (z,y), e.g., a polynomial of order N, such that

// 2Pylgn(z,y)dzdy = my,, 0<p+qg<N\,
Q

where {my,} are known moments of f(z,y).
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The problem of whether the geometric moments can uniquely represent a
single-variable function f(z) defined on a finite interval is a classical topic in the

approximation theory and is called the Hausdorff moment problem [224]. Hence
1

let m, = 2P f(x)dx, p=0,1,... be the moments of a nonnegative integrable

0
function f(z) defined on [0, 1]. Hausdorff proved [224] that the following

r

amnp::§:(1y<;>n%+l>(x p,r=0,1,2,... (1.22)
=0

is the necessary and sufficient condition for a unique representation of a given
function f(z) by its moments and more importantly this condition assures that
for a given sequence {m,} (satisfying (1.22)) there exists a unique nonnegative
f(x) integrable on [0, 1] whose moments coincide with {m,}. The sequence {m,}
satisfying (1.22) is called completely monotonic.

The extension of the Hausdorff moment problem to the case of functions of
two variables was made in [99] where condition (1.22) is replaced by its two-
dimensional counterpart

Mmy, >0,  rhpg=0,1,2,..., (1.23)

where the operator 0] is defined as in (1.22) and applies to the first subscript p,
and the second operator 65 applies independently to the second subscript q.
The Hausdorff moment theorem asserts that from an infinite set of completely
monotonic moments {m,,} we can uniquely find the image function f(z,y). This
inverse problem, however, is not well posed. In fact, the inverse of the mapping

fr—{mpq}

is not continuous [218]. Hence replacing {myq} by {mpq + €pq}, where {gp,} is
an arbitrarily small positive sequence, may result in the image function fe(z,y)
which is arbitrarily far from f(x,y). This ill-posedness of the inverse moment
problem has resulted in a number of regularization type solutions [218].

This instability of the inverse moment problem can be partially circumvented
if one restricts the class of image functions. Hence let us consider a class of binary
images f(x,y) = 1g(z,y), where G is an L-sided simply connected polygonal
region in the image plane (see Fig. 1.2) with the L vertices represented by the
complex numbers z1, 23, ..., 2L

The following interesting result concerning the aforementioned polygons was
proved by Davies in [30].
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Figure 1.2: Planar object of the polygonal shape

Theorem 1.1. Let 21, 29, ..., z1, designate the vertices of an L-sided simply con-
nected polygon G in the plane. Then we can find constants a1, ao, .. .,ar, depend-
ing upon z1, 22, ..., zr but independent of h(z), such that for all h(z) analytic in
the closure of G,

L
// h" (2)dzdy = Zajh(zj), (1.24)
G o

where z = x + jy and h'"(z) is the second derivative of h(z).

Using h(z) = 2P in Theorem 1.1 we can readily obtain the following funda-
mental relationship
L

T =p(p— ey =) a2h, (1.25)
j=1

where ¢, = / / ZPdxdy is the p-th complex moment of the L-sided polygonal
G

region G, and 79 = 71 = 0. It was shown in [157] that we can uniquely recon-
struct G from the moments c¢g, c1,...,cor_3 or equivalently from the numbers
T0,T1,---,To[—1. Various reconstruction algorithms based on the Davies theorem
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have been reported in [62,65,86]. The issue of robustness to noise and discretiza-
tion of the proposed algorithms remains to be addressed, see [61] for a recent
study of this problem.

The above discussion on the shape recovery from the classical geometric mo-
ments reveals once again the serious limitations of this type of image descriptors.
Having the choice of base functions for defining moments one can expect to be able
to improve the reconstruction properties by employing the orthogonal moments
{Apq} introduced in (1.21). Indeed, the reconstruction strategy from orthogonal
moments is very straightforward and does not need any regularization. Hence
we simply represent an image by a partial sum of its orthogonal expansion with
respect to the basis {Vp4(z,y)}. If the orthogonal moments up to order N are
used then the reconstruction formula takes the following form

P

N
fn(zy) = Z Z Ap-a.aVp-a.4(2,Y); (1.26)

p=0 ¢q=0
where it was assumed that the orthogonal basis {Vp,(x,y)} is normalized, i.e.,

// W};q(x,y)]Qw(a:,y)dxdy =1 for all (p,q).
Q

The reconstruction method fy(z,y) requires the total (N + 1)(N + 2)/2 or-
thogonal moments and can converge to the true image f(x,y) as N increases.
In fact the general theory of orthogonal expansions [206,217] says that if the

image function is square integrable on €2, i.e, that |f(z,y)|w(z, y)dzdy < oo

then due to Parseval’s formula we have the following expression for the global
reconstruction error

/ /Q ) — fa )P pdedy = 3 S Po_gql® (1.27)

p=N+1g¢=0

Hence we can readily conclude that the reconstruction error tends to zero, i.e.,

//Q |fn(z,y) — flz,y)Pw(z,y)dedy — 0 as N — oo. (1.28)

Thus we can easily establish the convergence of the reconstruction method fn(x,y)
to any image f(z,y) of the Lo(Q2) class. The rate at which the error tends to
zero depends on the assumed image model. There are several deterministic image
models that prevail in the literature. These mathematical models are approxi-
mates of real images to a certain degree of faithfulness. The space of functions
of bounded variations has had a fundamental impact on image analysis since the
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publication of the well-known work of Rudin, Osher, and Fatemi [205]. This
image model permits the existence of jumps, edges, and local oscillations in a
function and yet it is mathematically tractable. Thus the class of bounded vari-
ation functions indeed models faithfully natural images. This is the model which
is used throughout this monograph.

An alternate approach for assessing the accuracy of the reconstruction method
can be based on establishing the pointwise convergence, i.e., that fy(z,y) —
f(z,y) as N — oo at every point (z,y) € Q. This is typically a much more
difficult question and can only be resolved for some particular orthogonal basis
{qu (xa y)}

Let us finally state that the issue of image reconstruction from object de-
scriptors is crucial since it allows us to visually verify that a sufficient number of
features is used to capture the essential structure of the image. This fundamental
problem is thoroughly examined in this monograph.

1.5. Discretization and Noise Sensitivity

Thus far we have assumed that one has the ability to observe the image f(x,y)
assumed to be a measurable function defined on §2. In practical applications of
image analysis one has to implement any algorithm in the digital domain. Hence
the image function f(z,y) is only observed at discrete points. Let {(z;,y;) :
1 < 4,5 < n} be an n x n array of pixels, i.e., (x;,y;) is the centre point of
the (7,7)th pixel. We assume that all pixels are squares with the width A, i.e.,
x; — xi—1 =Y; — yYj—1 = A, and the (4, j)th pixel is defined as the square

Cij = [I‘Z—A/Q,LEZ+A/2] X [y]—A/2,y]+A/2] (129)

As a result of the sampling process applied to the image plane we have only the
digitized version {f(x;,y;),1 < 4,5 < n} of the image function f(x,y). Conse-
quently one has to reconsider the aforementioned theory of moment invariants
for digital images. It is clear that the invariant properties can hold only ap-
proximately for {f(x;,y;),1 < 4,j < n} and it is an important issue to obtain
an accurate digital approximate of the true moments. This classical problem of
numerical integration [31,40] has been rarely addressed in the context of object
invariants, see [117,144,220] for some results and Sections 2 and 5 for detailed
discussion of this subject.

The simplest approximation (still commonly used in many applications) to
compute the geometric moments is the following

fipg = A% > fla,yy)alyl. (1.30)
(w4,y5) €D
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For the orthogonal moments the analogous formula is as follows

Aog =A% 3" @i, yi) Vag i,y )w(zi, ). (1.31)
(x,-,yj)GQ

Clearly these are not very accurate approximations of m,q, Apq, respectively. It is
worth mentioning that the main focus in the moment invariant literature has been
on the development of methods and specialized hardware for fast calculation of
the approximations mq, qu [7,11,27,29,45,58,103,114,141,142,156,159,198,208,
236,246]. The issue of the high precision approximations of the true invariants
has been greatly ignored. The first attempt concerning this problem was made
in [220] and [144]. In the latter contribution the approximation to mp, was given

in the form
My = > [y // 2Pytdzdy, (1.32)

(xz,y])GQ

where the factor / / 2Pyddxdy can be efficiently evaluated. The errors resulting
Cij
from these approximjations depend not only on the type of the approximation
scheme but also on the geometry of the support set €2. In Sections 2 and 4 we
establish a detailed accuracy analysis of various approximation algorithms.

There is yet another important source of error commonly appearing in prac-
tical situations, i.e., our original digital image data {f(x;,y;) : 1 <14,j < n} are
often observed in the presence of noise. Hence we observe the following noisy
version of f(z;,y;)

9(Ti,y;) = f(wi,y5) + 2(zi,95), 1<4,5<n, (1.33)

where z(x;,y;) is a zero mean additive noise process. The noise process z(z;, y;)
has typically a finite variance and is covariance stationary, i.e., the covariance
function of z(z;,y;) has the following form

cov(z(z,), (") = p (Ve = 2P+ (= y')?) (1.34)

where p(t) is an even function.

The issue which arises now is how one can estimate moment descriptors from
noisy data. A natural method is to use plug-in approach which replaces the pure
digital data {f(z;,y;) : 1 <¢,5 < n} by the noisy one {g(z;,y;),1 <i,j < n}.
This would lead to the following counterparts of (1.30) and (1.31)

Mpg = A? Z g(zi,y;)x? y] (1.35)
(mlayj)eg
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and

Apg =A% > gl@i, y;) Vgl yj)w(zi, ;). (1.36)
(z4,y5)€Q

respectively. _
It is worth noting that both estimates are unbiased versions of mp, and Ay,
e., Emy, = my, and E/)\\pq = qu. Having formed the estimates of m,, and
Apg We can consider the problem of image reconstruction from moments. As we
have already pointed out the reconstruction of an image from noisy version of
the geometric moments is ill-posed and virtually impossible. This is in striking
contrast with the orthogonal moments, where the reconstruction algorithm from
digital and noisy images is straightforward. Indeed, using (1.26) we can easily
form the following reconstruction method

p
fN(-T, ) = AP*Q:Q%*Q»Q(Z‘ay)v (137)

for some estimate qu of Ay, €.g., like the one given in (1.36).

A simple conclusion which can be drawn from the convergence result in (1.28)
is that the more moments are taken into account the more accurate approxima-
tion of the true image can be obtained. This is not the case for reconstruction
algorithms utilizing the approximated values of \p,. In fact, by virtue of Parse-

val’s formula applied to fN(m, y) we obtain the following counterpart of (1.27)

/ [t = fa)Pute. ey

N p 0o p
ZZP‘P g = dp—gal’ + Z Z!)\p_q,q|2. (1.38)

p=0 ¢=0 p=N+1 q=0

Hence the reconstruction error consists of two parts. The first one is due to
the imprecision of estimating the true moments {),,}, whereas the second one
is a result of using a finite number of moments. Furthermore the first term
increases with N, while the second one decreases. This yields a well-known trade-
off phenomenon between the estimation and approximation errors. As a result
there is an optimal value of N yielding the best optimal reconstruction. This
number defines an intrinsic feature vector dimensionality representing an object.
It is worth mentioning that the problem of finding the optimal dimensionality of
patterns is fundamental in designing classification systems [38].

In Chapters 3 and 4 we establish the asymptotic theory of finding the optimal
N for various types of orthogonal moment descriptors. Our theory models the
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performance of reconstruction procedures on grids which become increasingly
fine, i.e., when A — 0.

The reconstruction algorithm given in (1.37) falls into the category of non-
parametric estimation methods since we do not assume any parametric knowledge
of a class of image functions taken into account, see [39,41, 95,210, 230] for an
overview of non-parametric estimation techniques. In our case the parameter N
plays the role of the smoothing sequence controlling the aforementioned trade-
offs and, as we have already mentioned, has to be selected suitably in order to
define a reconstruction method being able to converge to an image function which
belongs to some non-parametric function space.

The field of non-parametric estimation has found a great number of appli-
cations in science and engineering and this book can be viewed as an extension
of this subject to the problem of image analysis. See [80-99, 128, 150-157, 200,
201, 203-254] for the various applications of non-parametric methods in signal
processing, system identification, pattern recognition and image processing.

1.6. Conclusions

In this chapter, an overview of moment type image descriptors has been con-
ducted. In particular, we have described the basic concepts of geometric mo-
ments, moment invariants, and orthogonal moments. The fundamental issue of
recovering an image shape from moments is discussed. This is followed by the
examination of the problem of the moment descriptor robustness to discretization
and noise.

Moment descriptors are region-based image features as they use all information
about the image, i.e., both the image contour and its content unlike the so-called
contour-based descriptors such as Fourier descriptors [130,139] which merely use
information about the image boundary. As such they have a number of limita-
tions. First they are sensitive to noise and occlusions because they use a small
part of image information. Furthermore in many applications, e.g., face recogni-
tion, shape content is more important than the contour. Extensive comparative
numerical studies performed in [203,226] for the problem of off-line recognition
of characters and in [251] for the problem of image retrieval suggest that object
descriptors based on moments and especially orthogonal moments are the best
choices. The methodology developed in this book gives a theoretical support to
these empirical findings.



Chapter 2

Image Analysis by Orthogonal
Moments

In this chapter a class of moment descriptors stemming from the theory of clas-
sical orthogonal polynomials is introduced. We examine basic properties of both
orthogonal and geometric moments including the issues of numerical efficiency,
reconstruction power from the computed moments, robustness to noise, and au-
tomatic selection of optimal number of moments. In particular, the influence
of discretization and noise on the accuracy of moment descriptors is thoroughly
investigated. Several new numerical techniques that enhance the accuracy and
efficiency of orthogonal moment descriptors are proposed. An improved method
for calculating the classical geometric moments is also given. We utilize these
results for the problem of image reconstruction from orthogonal moments based
on a class of classical orthogonal polynomials. The automatic selection of an
optimal number of moments is also discussed.

An extension of the above results to the case of generalized moments and
orthogonal moments calculated in the digital domain is given.

The main contributions of this chapter are the following:

e An improved estimation technique for high accuracy calculation of geometric
moments is proposed.

e Bounds for the precision of the estimates are established.

e An improved technique for high accuracy calculation of orthogonal Legendre
moments is proposed.

e The bounds for the precision of the estimates of Legendre moments are derived.

27
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e The issue of a fast calculation of Legendre moments is examined.

e An algorithm for image recovery from Legendre moments is introduced and
its asymptotic analysis is investigated.

e Numerical studies are carried out to confirm the basic theory.

e An estimate of geometric moments from noisy images is proposed. The statis-
tical accuracy of the estimates is evaluated.

e An estimate of Legendre moments from noisy images is proposed.

e The reconstruction power of the Legendre moment based image estimate is
evaluated. The optimal rate of convergence for the mean integrated squared
reconstruction error is established.

e Algorithms for automatic selection of optimal number of moments are pro-
posed.

e The aforementioned theory is further extended to a general class of orthogonal
moments.

e Orthogonal moments calculated in the digital domain are discussed.

2.1. Introduction

As was pointed out an essential issue in the field of pattern analysis is the recogni-
tion of objects and characters regardless of their positions, sizes, and orientations.
Moments and functions of moments have been extensively employed as the in-
variant global features of an image in pattern recognition, image classification,
target identification, and scene analysis, see [160,199] and the references cited
therein.

Generally, these features are invariant under image translation, scale change,
and rotation only when they are computed from the original non-distorted analog
two-dimensional image. In practice, one observes the digitized, quantized, and
often noisy version of the image and the invariance properties are satisfied only
approximately. A digital image is obtained by two operations, i.e., by sampling an
analog image on a discrete grid followed by the quantization of its amplitude using
a finite number of bits. It is worth mentioning that the quantization process can
be represented by the image plus noise model [112] and this case is fully covered
by the theory developed in this book.

The error analysis and analytic characterization of moment descriptors have
been rarely investigated. Some studies concerning the discretization error in the
case of geometric moments were performed by Teh and Chin [220], see [117] for
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a general theory of digitization errors in computer vision. The vulnerability of
moments against noise process has been examined in [1,173,221]. In all these
studies, only continuous image models have been taken into account, i.e., the
discretization error has been greatly ignored.

In this chapter, the detailed analysis of the discretization error occuring in mo-
ment computing is carried out. Several new techniques to increase the accuracy
and efficiency of moments are proposed. Both the classical geometric moments
and orthogonal moments are taken into consideration. Based on the progress
made in moment computing, the inverse moment problem of reconstruction of an
image from a finite set of moments based on a class of the classical orthogonal
polynomials is examined. It is carried out both for discrete and noisy data. This
yields a delicate problem of selecting an optimal number of moments from the
digital and noisy image. This issue is tackled by cross-validation based selection
techniques. Finally we also give a brief introduction to more recently studied
discrete orthogonal moments.

2.2. Geometric Moments

Geometric moments are the most commonly used region-based object descriptors,
see [160,199,203] for an overview of the subject. Let us recall that the geometric
moment of order (p, q) is defined as:

+1 +1
mpq:/l /1 2P y? f(x,y) dady, (2.1)

where we assume that the image function f(x,y) is defined on the square 2 =
[—1,1]%.

If an analog original image function f(z,y) is digitized into its discrete version
{f(zi,y;)} with an n x n array of pixels, the double integration of (2.1) must be
approximated by summation. Here (z;,y;) is the centre point of the (7, ) pixel.
A commonly used prescription to compute m,,, from a digital image is defined as

Mpg = A N " al y? f(wi,yy), (2.2)

i=1 j=1

where A = x; — x;_1 = y; — yj—1 is the sampling interval. A number of fast algo-
rithms and hardware implementations for determining m,,, have been proposed,
see, e.g., [24,29,141,199], and [249]. It is clear, however, that m,, is not a very
accurate estimate of m,, particularly when the moment order (p, ¢) increases.
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The piecewise constant approximation of f(x,y) in (2.1) yields the following
approximation of m,,

Pipg = DY hpg (@i, y5) (i, ;), (2.3)

i=1 j=1
where
wrl—% yj"r%
hpq(xi,yj):/ R / R 2P y? dzdy (2.4)
Timg YYiTR

represents the integration of xPy? over the (i, j) pixel.
It is worth noting that if f(x,y) is assumed to be a piecewise constant function
over the given pixel set, then
Mpq = Mpg-

In practice, however, f(z,y) can be any positive bivariate function and then,
clearly, Mpq # My

In the following theorem we evaluate the approximation error |y, — my,| for
images which are bounded variation (BV) functions on €.

The total variation of f(z,y) is defined as

TV(f)://ﬂ{’afg;y)‘+’6fgcy’y)‘}dxdy, (2.5)

where the derivatives are meant in the generalized sense [254] . A function f(x,y)
with TV(f) < oo is said to have bounded variation [60]. The class BV allows the
existence of jumps and edges being important features of most natural images.
For instance the binary image 1¢(z,y) € BV, provided that the boundary of the
region (G is smooth.

Theorem 2.1. Let the image function f € BV(Q). Then

4mas TV () >% A
) J

P — <
=l < (25 1

where fiae = max f(z,y).
z,y)EN

The proof of this inequality is given in the Appendix.

Inequality (2.6) shows that the error between m,, and m,, decreases as the
pixel length A becomes smaller. Interestingly, |m,, — mp| also decreases as
the moment order (p,q) increases. The latter property does not hold for the
approximation in (2.2) (see Theorem 2.2 in this section).



31

It is also worth noting that in a general case, f(z;,y;) in (2.3) is not the value
of f(x,y) at the point (x;,y;), but it should be considered as a quantized level of
f(z,y) at the pixel (i,7), see [117] for a basic discussion of quantization error in
computer vision problems.

The next result describes the error caused by m,, as an estimate of m,,.

Theorem 2.2. Let the assumptions of Theorem 2.1 hold. Then for p,q > 1,

~ fmax 4fma:v TV(f) %
|mpq*mpq’ < T(pA+qA)+ <(2p+1)(2q+1)) A. (2.7)

The proof of Theorem 2.2 is similar to the proof of Theorem 2.1 and is omitted,
see also [144,173].

It should be noted that the second term on the right-hand side of (2.7) is just
the bound for |Mmpq — mpe|. The first term on the right-hand side of (2.7) is an
additional bias of m,, caused by the poorer approximation of the integral in (2.1)
and it is an increasing function of the moment order (p, q).

Remark 2.1. Theorem 2.1 and Theorem 2.2 give the approxzimation error of My,
and myq, respectively, under rather general assumption about the image f(z,y).
Some stronger conditions imposed on the smoothness of f(x,y) would lead to
tighter bounds for the approximation error. For example, for f(x,y) being a
piecewise constant function, we can easily obtain that

|Mpg — Mpg| < C1A%,

where C1 = C1(p,q) is an increasing function of (p,q), and
|Mipg — mpg| < CaA?,

where Cy is independent of (p, q).

Furthermore, it is straightforward to observe from (2.4) that
1

el G S G

,+é q+17 ‘76 q+1
Yj 9 Y 9

It is clear that the approximation in (2.2) corresponds to

hopq (4, yj)

hpg(xi,y;) = :Ufy?A2. (2.9)
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Applying the binomial expansion to (2.8), one can rewrite hpq(x;,y;) as follows

Ipaiov) = (p+1 (¢+1) ]§§< +1><q+1>

=1 t=0
AN
+1-1 g+1—t
A () (210)
p+1g+1
where Z Z stands for the summation with respect to the odd values of [ and
=1 t=0

t. Plugging this into (2.3), changing variables and recalling the definition of m,,,
we obtain

1g+1
P Ti‘H p+1 ) qg+1 )
H (p+1 (@+1) =& \p+1-1)\g+1-t

A2

it Mptl-la+l-t (2.11)

It is interesting to note that the above formula is of the form of the convolution
operator. In fact, defining for all odd values of (I, t) the following sequences

AH—t—Q

¢ = W, (212)

+1 +1
o= () () o

we can rewrite (2.11) as

N 4

Mpq = —————1ai} * {bu}, (2.14)
M+ 1)@+ 1)

where * is the two-dimensional (p+ 1)(g+ 1)-point discrete convolution operator.
The representation in (2.14) allows us to adapt a number of existing fast com-
putation techniques for {my;}, see [24,29,141,199,249], to our modified moments
Mpq-

The algebraic moment invariants, due originally to Hu [101], see also [203],
require the knowledge of all m,,’s for p+ ¢ < 3. Owing to (2.11), we can obtain
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the following list of relationships between {m,q} and {my,} for p+¢ <3

Mmoo = M00; mip = Mio; mo1 = Mot;
~ A2 _ - A2 _
Moo = Myo + ﬁmoo; mo2 = M2 + ﬁmoo; mi1y = Mmiy;
A2 A2 A2
m3o = M3 + Tmm; mo1 = Ma1 + Emm mi2 = M2 + ﬁmlo;
A2
moe3 = Mmo3 + Tmm.
Furtermore, the first three leading terms in (2.11) are
~ ~ -1 - -1 _
Mpg = Mpg + MA2mp7q_2 + MAQmp_lq +0(A%). (2.15)

24 24

This again explains that the approximation error resulting in the use of my,’s
quickly gets out of control when the moment order increases. Obviously, when
the moments of higher order are involved, the problem of the accurate numerical
approximation must be addressed prior to any efficient numerical or hardware
implementations.

The above discussion forms the basis for our studies concerning the digital
approximation for orthogonal moment descriptors. We use orthogonal moments
due to the fact that they possess better reconstruction power than geometrical
moments and they attain a zero value of redundancy measures [1,173,219,221]. In
particular, Legendre and Gegenbauer orthogonal moments are examined. We use
both types of moments due to their direct connection to the geometric moments.
In the case of Gegenbauer orthogonal moments we can obtain a further refinement
in the accuracy by selecting a scaling factor appearing in the definition of the
Gegenbauer polynomials. The methodology presented can also be extended to
other types of moments known in the literature [219,221].

2.3. Legendre Moments

The Legendre moment of order (p, q) is defined as

+1 p+1
)\pq:/l B Py(z) Py(y) f(z,y)dzdy, (2.16)

where the p-th order Legendre polynomial is given by the Rodrigues formula

1 dr

Py(z)
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See [206], for basic properties of the Legendre polynomials.

Hence, Ay, generalizes m,,, in the sense that the monomial 2Py? is replaced by
the orthogonal polynomial P,(z)P,(y) of the same order. In Fig. 2.1 we depict
a collection of the Legendre polynomials {P,(x)P,(y)} for (p,q) € {(2,0),(0,2),

(2,1);(4,0),(2,2), (4,4)}.

0.5 0 0.5 1 05 0 0.5 1 0.5 0 0.5 1

Figure 2.1: Density plots of P,(x)P,(y) for
(P, 2) €{(2,0),(0,2),(2,1);(4,0),(2,2), (4,4)}

Similarly to the case of the geometric moments, we can approximate \,, by

Apg = Z hpq(is y5) f (i, 45), (2.17)
i=1 j=1
where
h”q(mi’yj):/ A/ . Bo(@) Py(y) dzdy. (2.18)
Ti—3 JY;—3

The equation in (2.18) is a counterpart of (2.4). It is common, however, in
the computer vision literature to use a simpler approximation of \,, of the form

Xog = A2 N " Py(wi) Py(y;) f (i y5). (2.19)
i=1 j=1

The approximation properties of qu are similar to my, in (2.2), i.e., qu is inferior
to Apg. The following theorem describes a result concerning the accuracy of Ay.



35

Theorem 2.3. Let the assumptions of Theorem 2.1 hold. Then

. fmmiW%ﬁ>2A. (2.20)

Ny — <
Ana = Apal < <<2p+ 1)(2q + 1)

The proof of this theorem is similar to the proof of Theorem 2.1 and therefore

it is omitted, see also [144,173].
It should also be remarked that for a class of piecewise constant image func-

tions over {2, we can show that
(2.21)

~ 1
Moo — Apg| < a——A2,
| pq pq | \/qu

for some constant « being independent of (p, ¢) and A. This should be compared

with the result in Remark 2.1.
Although we can obtain an explicit formula for hp.(x;,vy;) in (2.18), analo-

gously as in (2.8) (see the discussion below) we wish to use some techniques of

numerical integration [31] since for other orthogonal moments such formulas are

not feasible. In particular, the alternative extended Simpson’s rule is used in our

numerical examples to approximate the integral in (2.18) [31].

Squared Approximation Error

0 T T T \
10 15 20 25 30 35 40 45 50
Moment Order

Figure 2.2: The error E versus the moment order for five different numerical
integration rules applied to a constant image

To show a potential benefit from the use of such numerical techniques, we
assume that the image function f(x,y) for all (x,y) has the same constant value
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a. In such a case, all Legendre moments should be equal to zero except Agg = 4a.
We use the sum of all squared Legendre moments up to the order p + ¢ < Njaq
(except p = ¢ = 0) as the measure of approximation error, i.e.,

z P

Nma
E= Z Z)‘g*q,q = Alo- (2.22)
p=0 ¢q=0

Clearly, the smaller the E value in (2.22), the better the performance of the
approximation. Five different numerical integration rules, I = 3,1 = 8,1 =
13,1 = 18, and I = 23 are employed. The factor I stands for the number of
points within a given pixel required to evaluate the integral in (2.18). All E’s
are listed in Table 2.1 and illustrated in Fig. 2.2. The highest Legendre moment
order used in this experiment is 56, i.e., Nyqz = 56.

Only the E’s which are less than 1.0 are presented in Fig. 2.2. Each F
increases very sharply after the moment order is over a certain number. As
expected, the higher accuracy approximation rules perform better than the lower
ones.

2.3.1. Numerical Efficiency

As we have already pointed out, when the higher order Legendre polynomials
{P,(x)P,(y)} are involved we need an efficient method for generating {P,(x)}.
For small values of p, the three-term recurrence formula [206]

_2p+1

p
Ppii(a) =

p+1 xPp(‘T) - mpp—l(fx) (223)

with Py(z) =1 and P;(z) = x can be used. For larger values of p and larger im-
ages, however, we have avoided (2.23) and our computations have been based on
the look-up table approach, i.e., the Legendre polynomials up to the order 55 have
been generated. Alternatively, we can employ the asymptotic approximations for
P,(x), e.g., the first order Laplace’s formula [206,217]

Py(cos0) = V2(mpsind) /2 cos((p+ 1/2)0 — 7/4) + O(p?),

for 0 < 0 < .

Numerical techniques for generating orthogonal polynomials can be found
in [57].

The discussion in the previous section reveals that the Legendre moments of
the digital image {f(z;,y;)} can be obtained from the formulas in (2.17) and



Table 2.1: The approximation error F for different

integration rules indexed by I being the number of points

which are equally spaced apart inside a single pixel

Order | I =3 I=38 I=13 | I=18 | I =23
12 0.00003
14 0.00039
16 0.00308
18 0.01780
20 0.07873 | 0.00002
22 0.27537 | 0.00009
24 0.77483 | 0.00036 | 0.00001
26 1.77074 | 0.00122 | 0.00002
28 0.00373 | 0.00008 | 0.00001
30 0.01027 | 0.00024 | 0.00002
32 0.02562 | 0.00064 | 0.00005 | 0.00001
34 0.05822 | 0.00160 | 0.00012 | 0.00002
36 0.12126 | 0.00372 | 0.00029 | 0.00004
38 0.23284 | 0.00807 | 0.00068 | 0.00010
40 0.42134 | 0.01779 | 0.00190 | 0.00043
42 0.73673 | 0.04279 | 0.00728 | 0.00294
44 1.15393 | 0.07487 | 0.01208 | 0.00436
46 0.11278 | 0.01524 | 0.00458
48 0.16089 | 0.01773 | 0.00459
50 0.22783 | 0.02100 | 0.00469
52 0.32621 | 0.02745 | 0.00469
54 0.47053 | 0.04105 | 0.00499
56 0.67317 | 0.06711 | 0.00695
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(2.18). This can be done by numerical integration or they can be even calculated

explicitly. In fact, employing the identity [206]

| Budu = o Ppa(a) — Pooa())

we can easily evaluate the factor hpq(x;,y;) in (2.18) as follows

hpg(wiyy;) = {(Pptr(z; + A/2)

Py1(y; —

A/2))}
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2.4. Image Reconstruction from Moments

In the previous sections, several problems of accuracy and efficiency in computing
individual moments have been addressed. To verify their global properties, the
problem of the image reconstruction from moments should be examined. As has
been pointed out, however, the recovery of an image from the geometric moments
is strongly ill-posed and computationally expensive [218]. On the other hand, the
reconstruction from orthogonal moments does not need regularization, it adds the
individual components of each order to generate the reconstructed image. Hence,
in this section, we discuss the problem of the image reconstruction from the
Legendre moment descriptors.

A problem which is raised here can be stated as follows: if only a finite set of
moments of an image are given, how well can we reconstruct the image?

The Legendre polynomials {P,(z)} constitute a complete orthogonal set on
the interval [—1,1], i.e

+1
Py(z) Py(x)dx = 2

LA 2.24
1 p q 2p+ 1 Pq ( )

where 6y, is the Kronecker function, i.e., 6,4 = 1 if p = ¢ and 0 otherwise.
Consequently it can be shown [126] that {P,(x)F,(y)} is an orthogonal basis

on Q = [-1,1]2. Hence provided that f(x,y) is in the Lo(Q) space, we can

represent the image function f(z,y) as a formal infinite series expansion

o P
f(z,y) ZZTP 0.9 Ap—a.q Po—q(2) Py(y), (2.25)

p=0 g=0
where the Legendre moment A,, of f(x,y) of order (p, q) is defined in (2.16) and

= (2p + 1)4(2q +1) (2.26)

is the normalizing sequence due to (2.24).

In practice, however, one has to truncate infinite series in (2.25). If only the
Legendre moments of order smaller than Ny,,, are given, the function f(z,y) can
be approximated by a truncated series

Nmaz p

(@, y) = [Ny, (2,9) Z ZTP ¢.0 \—q.q Fp—q(2) Po(y)- (2.27)

p=0 ¢=0
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Furthermore, \,,’s must be replaced by their approximations given by (2.17),
yielding the following reconstruction scheme

Nmaaz P

fANmaac (z,y) = Z Z Tp—q.q prq,q Pyq(z) Py(y)- (2.28)

p=0 ¢=0

This is actually the basic equation used in the image reconstruction via the Leg-
endre moments. It is important to note that when the given order N, is to be
increased, the previously determined A,,’s do not change.

2.4.1. Reconstruction Error Analysis

To measure the error between the original image and its reconstructed version,
the following global Lo distance is employed

Error(fx, ) = / 1 / P 10) = )Py, (2.29)

where Np,qz is the number of moments involved in reconstruction, and meag\(:c, Y)
represents the reconstructed image from f(z,y). Let us note that Error(fn,,,.)
represents the energy of the error image J?Nmaz (z,y) — f(x,y).

Due to (2.28) and (2.25), we obtain

Nma.'l: p

J/C\Nmaz (z,y) — flz,y) = Z Z Tp—q,q [prq,q — Ap—q,q] Po—q.9(x) Py(y)

p=0 ¢=0

00 p
- Z Z Tp—g,0 p—a,ad p—a,q(T) Py(y). (2.30)

Pp=Nmaz+1qg=0
Then, by virtue of Parseval’s formula and (2.24), we have

Nmaz p

EHOT(]?Nmaz) = Z ZTpfq,q[prq,q - )‘pfq,q]2

p=0 ¢=0

00 P
+ Z ZTp—q,q)‘ﬁ—q,q' (2.31)

P=Nmaz+1¢=0

As is seen from (2.31), the reconstruction error Error(meaz) consists of two parts.
The first part is due to the discrete approximation of the true moments {\,4},
while the second one is a result of using a finite number of moments. It is clear
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that the first term in (2.31) increases as Npqe — 00, whereas the second one
tends to zero as Nyqz — 00.

With the improved moment methods introduced and examined in the previ-
ous sections, we can reduce the discrete approximation error (quantified by the
first term in (2.31)) to a tolerable low level. The experimental results of image
reconstruction via Legendre moments, which will be presented in the next sec-
tion, will indicate that when the maximum given order N,,q, reaches a certain
value, meM (x,y) can be very close to the original image function f(z,y).

2.4.2. Experimental Results

In the experiments, a set of five Chinese characters, shown in Fig. 2.3, are used as
the test images. Each image consists of 24 x 24 pixels and the range of graylevels
for each pixel is 32. All characters have the gray level 11 and the background
has the value 21. The normalized mean square error between the original image

Figure 2.3: Five original Chinese characters used in image reconstruction via the
Legendre moments. From left to right are C, Cy, C5, Cy, and Cs

f(x,y) and the reconstructed image meaz (x,y) is defined by

9 Error( f Nyvaw)

eNmax -
// z,y)] 2dxdy

[ Ft) = sy
= =28 , (2.32)

J[ 17t azay

which is considered as a measure of the image reconstruction ability.

The alternative extended Simpson’s rule with order I = 23 is applied to
compute the Legendre moments in this experiment. Table 2.2 and Fig. 2.6 show
the e?vmm values from the reconstructed Chinese characters from order 2 up to
order 56. It should be noted that the e?vmaz decreases monotonically in the cases
of all five characters.
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Table 2.2: The values of normalized reconstruction errors for the
five reconstructed Chinese characters.

Order Cl CQ C3 C4 C5
2 0.047615 | 0.045822 | 0.046409 | 0.043936 | 0.044973
4 0.046324 | 0.045556 | 0.045387 | 0.043429 | 0.043358
6 0.045428 | 0.043609 | 0.044421 | 0.041650 | 0.042230
8 0.042815 | 0.040956 | 0.043409 | 0.041143 | 0.040772
10 0.040362 | 0.039399 | 0.041322 | 0.038537 | 0.039932
12 0.038164 | 0.037170 | 0.037279 | 0.036748 | 0.037710
14 0.032964 | 0.034942 | 0.034077 | 0.033165 | 0.034441
16 0.030828 | 0.032760 | 0.030799 | 0.030356 | 0.032472
18 0.027089 | 0.029455 | 0.028143 | 0.026889 | 0.029127
20 0.024840 | 0.025035 | 0.025198 | 0.023493 | 0.026409
22 0.021336 | 0.021264 | 0.022372 | 0.021577 | 0.023423
24 0.017141 | 0.019605 | 0.019870 | 0.019955 | 0.020928
26 0.014513 | 0.016060 | 0.017691 | 0.018034 | 0.018245
28 0.012146 | 0.012868 | 0.014819 | 0.015282 | 0.015386
30 0.010568 | 0.010343 | 0.012224 | 0.012753 | 0.012617
32 0.008775 | 0.008540 | 0.009367 | 0.010563 | 0.010127
34 0.007346 | 0.007377 | 0.007456 | 0.008500 | 0.008573
36 0.006547 | 0.006526 | 0.006485 | 0.007162 | 0.007298
38 0.005348 | 0.005645 | 0.005668 | 0.006265 | 0.006336
40 0.004564 | 0.004769 | 0.004799 | 0.005378 | 0.004980
42 0.003996 | 0.004293 | 0.004219 | 0.004653 | 0.004322
44 0.003504 | 0.003734 | 0.003576 | 0.004111 | 0.003786
46 0.003217 | 0.003181 | 0.003165 | 0.003584 | 0.003199
48 0.003048 | 0.002869 | 0.002811 | 0.003041 | 0.002865
50 0.002607 | 0.002613 | 0.002728 | 0.002691 | 0.002647
52 0.002408 | 0.002321 | 0.002394 | 0.002605 | 0.002384
54 0.002408 | 0.002556 | 0.002451 | 0.002332 | 0.002419
56 0.002377 | 0.002602 | 0.002415 | 0.002271 | 0.002176

Fig. 2.4 shows the original Chinese character C; and its reconstructed pat-
terns. The first image on the first row illustrates the original image of the char-
acter C1. The second column to the ninth column of the first row display its
reconstructed patterns with order 6, 8, 10, 12, 14, 16, 18 and 20; the second
and third rows show the reconstructed character C7 with order 22 up to 56,
respectively.

Fig. 2.5 shows the five original Chinese characters and their reconstructed
patterns from the higher order Legendre moments. The first column illustrates
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Figure 2.4: The Chinese character C; and its reconstructed patterns
based on the Legendre moments

five original characters. The second column to the ninth column display the
reconstructed patterns of all characters in the first column with order 28, 32,
36, 40, 44, 48, 52 and 56, respectively. Clearly, the numerical results shown in
Table 2.2 and Fig. 2.6 are concordant with the visual results presented in Fig. 2.5.

2.5. Moment Descriptors for Noisy Images

In the previous sections we have examined the accuracy of moment descriptors
computed from discrete, noise-free data. In most practical situations, however,
one observes noisy version of an image and would like to characterize the original
image via moments.

Hence, our aim in this section is to study properties of moments from noisy
data

9(xi,y5) = flws,y;) + 2(2i, y5), (2.33)

1 < 4,57 < n, where z(z,y) is zero mean, uncorrelated random error with a

finite variance o2. We use the uncorrelated noise model in order to simplify
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our mathematical derivations. The extension to a noise model of the spatially
stationary structure is possible and leads to similar conclusions.

The geometric moments my, and m,, are now defined as in (2.2) and (2.3)
with f(z;,y;) replaced by g(zs,y;).

Hence we have

n o n
fipg = AD ) aly]a(aiy) (2:34)

i=1 j=1
T/I’\lpq = ZZhPQ(x’Lvy])g(xwy])a (235)
i=1 j=1

where hpg(z4,y;) is given in (2.4).

To verify the robustness of m,,q, My, against the random additive noise, let us
evaluate the variance of both approximations. This is presented in the following
theorem.

Theorem 2.4. Let the image function f(x,y) be sampled according to (2.33).

Then
402
M < A? 2.
var(mpg) < T EDCE (2.36)
4
m < o2 A+qgA ) A2 2.37
varliipg) <o <(2p+1)(2q+1)+p o ) (257)

The proof of Theorem 2.4 can be found in [144,173].
From the above result it follows that m,, is more vulnerable to noise than
Mpq-

Remark 2.2. Using the technique similar as in the proof of Theorem 2.4, one
can also show that both cov(mpq, Mrs) and cov(Myg, Mrs) are of order

o (1= (=P (1 — (—1)atsth)
? (p+7r+1)(g+s+1)

A? (2.38)

as A — 0.

The result in (2.38) is, however, asymptotic in nature, whereas Theorem 2.4
gives the bounds for any A.

As for the Legendre moments, the formula in (2.17) takes now the following
form

Apg = DD (@i, y;)g (i, ), (2.39)

i=1 j=1
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with hpg(z4,y;) defined in (2.18).
Using the results of [144,173], we can obtain the following bounds concerning
the variance of .

Theorem 2.5. Let the conditions of Theorem 2.4 hold. Then

~ 402
Apy) < A? 2.40
V) < (o, T 1) 20 1 1) (2.40)
Remark 2.3. It can also be demonstrated that
~ =~ 402
rs) ™ A%5,,.6, 2.41
COV()‘I?!P )\ ) (2p + 1)(2q + 1) 5}7 5q ( )

as A — 0.

This result shows a striking difference between the geometric and orthogonal
moments as far as the noise robustness is concerned. The orthogonal moments
are uncorrelated, whereas the geometric moments are correlated.

It is also worth noting that the results of Theorem 2.5 and Remark 2.3 should
be contrasted with those obtained in [221] where the variance of \p, is an increas-
ing function of the moment order. Such a difference is due to a normalization
used in [173] for defining A, which gives preference to other moment descriptors.

Taking Remark 2.2 and Remark 2.3 into account, we can conclude that the
variability of m,, and qu seems to be identical. Nevertheless, as has already
been pointed out the reconstruction techniques based on the orthogonal moments
outperform those using the geometric moment descriptors. The reconstruction
issue in the case of noisy and discrete data is examined in the next section.

2.6. Image Reconstruction from Noisy Data

Taking (2.28) and (2.39) into account, it is natural to define reconstruction tech-
nique from the Legendre moments as follows

Nmaz p
FNoaw (T Y) = Z Z To-a.q p—a.aFp—q(@) By (y), (2.42)
p=0 ¢=0

where A, is given in (2.39).
As the performance measure for fu,,,,(z,y), we use the integrated squared
error Error(fn,,..) given in (2.29).
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Proceeding as in (2.31), we can easily obtain

NmH.CD p

Error(fn..) = Z ZTp—q,q(Ap—qvq - )‘p—qvq)Z

p=0 ¢=0

00 P
+ Z Z Tp_%q)‘i—q,q' (243)

p:Nmar1:+1 QZO

Since qu is a random variable, let us evaluate the expected value of Error(meaz).

It is plain that this requires the evaluation the term (Xp,%q — Ap—qq)? in (2.43).
It is clear that

o~

E(Ap—qq — )‘pfq,q)Q = var(Ap—q,q) + (EXp—gq — Apfq,q)Q-

This yields the following decomposition of the expected value of the error

Nmaz P
E(Error(fn..)) = Z ZTp—q,q var(Ap—g.q)
p=0 ¢=0
Nmaz P oo p
N 2 2
+ Z ZTpfq,q(E)‘pfq,q = Ap—gq)” + Z ZTP*%Q/\p—q,q‘ (2.44)
p=0 ¢=0 P=Nmaz+1 q=0

Every component in the decomposition is due to different type of distortions
present in the image. The first term in (2.44) is merely caused by the noise
process. The second term is due to the discretization error and it has already been
examined in Section 3. Finally, the last term in (2.44) represents the truncation
error caused by the fact that our reconstruction technique in (2.42) uses the
moments up to the order Ny,q, only.

Recalling the results of Theorem 2.3, Theorem 2.5 and the fact that the total
number of moments used in (2.42) is (Npaz + 1)(Npaz + 2)/2, we can easily
evaluate the first two terms in (2.44). This yields the following result.

Theorem 2.6. Let the assumptions of Theorem 2.8 and Theorem 2.5 hold. Then

E(Error(meaz)) <o’ (Nomaz + 1)2(Nmax +2) A?

(Nmax + 1)(Nmax + 2)
2

+ fmaz TV(f) A% + TR(Npaz), (2.45)

where TR(Nyqaz) represents the last term in (2.44).
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Remark 2.4. The first two terms in (2.45) are of the same order. This is due to
the fact that we employ the bound given in Theorem 2.3. For smooth images, see

Remark 2.1 and (2.21), the second term in (2.45) will be of order O((NpazA?)?).

Let us note again that TR(Npez) — 0 as Nyae — 00. This reveals an
apparent trade-off in (2.45) since the first two terms tend to infinity as Ny,qp —
o0o. Hence, these two factors are working against each other indicating that the
expected reconstruction error E (Error(meaz)) will initially decrease as Nyyqp 1S
increasing to a certain optimal value N, .. and then it will increase to infinity.
A specific value of N}, depends on the speed at which TR(Npz) tends to
zero. This rate is controlled by the smoothness of the image function f(x,y).
To illustrate this let f(z,y) be a pure step edge image along the y-axis with the
values f1 and fs on opposite sides of the edge. An involved but straightforward
algebra yields
(fi—fo)* 1

27 Nz
One can generalize this example to the case of bounded variation functions. In-

deed, using the fact [206]
/ " pwydu| < —
a7 T Vmp+1)32

for |x| < 1 and by some algebra we can obtain the following bound for the
Legendre moment

TR(Nmaz) <

(2.46)

Apal < elp+1)72(q+1)72,
where ¢ depends on TV(f) - the total variation of f(z,y).

All these considerations and some algebra give the following rate of decay of
the approximation error.

Theorem 2.7. Let the image function f € BV(Q). Then

1
TR(N, = .
R(Nyuae) 0( Nm)

Combining this result with the result of Theorem 2.6 we can readily obtain
the following result on the accuracy of the reconstruction algorithm.

Theorem 2.8. Let the image function f satisfy the conditions of Theorem 2.6
and Theorem 2.7. Then selecting
Nt = aA_%,

max
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we obtain
E Error(fy: ) = O(A%). (2.47)

Remark 2.5. The rate of convergence derived in (2.47) is relatively slow. This
is due to both the richness of the class of bounded variation functions and the
two-dimensional nature of the image function f(x,y). The former requirement
limits the decay of the truncation error, whereas the latter one makes the vari-
ance term larger. Faster rates can be obtained either by increasing the smooth-
ness of the image function f(x,y) or using some one-dimensional approxima-
tions of f(x,y). The first choice is rather unacceptable in image analysis since
images are inherently discontinuous due to the presence of edges. Regarding the
second alternative we can, e.g., represent f(x,y) by an additive function, i.e.,
f(z,y) = fi(z) + fa(y), for some single-variable functions fi(z), fo(y). Then
using the results of this chapter and some methodology borrowed from [97] we
can show that the reconstruction error is of order O(A) for all bounded variation
images of the additive form. This is clearly much faster rate than that given in
(2.47). Yet another interesting avenue could be based on the remarkable theorem
of Kolmogorov and Arnold [151] which says that every continuous bivariate func-
tion on the square [—1,1)% is a sum of at most five functions of the following form
f(z,y) = g(u(x)+v(y)), where g(-),u(-),v(-) are univariate continuous functions.

This representation for bivariate continuous functions combined with the de-
composition of the bounded variation functions into the continuous part and the
pure edge part would yield “building block” for powerful univariate representations
of images. This issue is left for future research.

Since the constant « appearing in Theorem 2.8 depends on the unknown
image, the proposed N, .. cannot be used in practice. A practical problem arises
how to evaluate N, .. directly from the available data. This issue is discussed in
the next section.

In order to verify the aforementioned properties, the Chinese character C is
employed as the testing pattern in our experiments. Fig. 2.7 shows the trend of
the integrated squared reconstruction error Error(meaI) averaged over 10 runs.
The noise process is assumed to be Gaussian with 62 = 4.0. As expected, the error
first decreases, reaches minimum at N,,., = 35 and then increases. Table 2.3 lists
the numerical values of Error(meaz) which is named as I(N). Fig. 2.8 illustrates
the noisy version of the Chinese character C; and its reconstructed images from
order 4 up to order 56, from left to right, first row to last row, respectively.

From equation (2.45), it can be easily concluded that when the level of noise
increases, the optimal number of moments N .. minimizing the reconstruction
error becomes smaller. An experiment was designed to obtain further insight into
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Figure 2.7: Reconstruction error Error(]?N versus Nz, 02 = 4.0, A2 =0.083. ..

max )

this observation and this is illustrated in Fig. 2.9. The same Chinese character
C and the noise model shown in (2.33) are employed. The result is averaged
over 10 runs and the noise varies from ¢ = 4.0 to 0? = 25.0. It is interesting to
note that N}

% .. can be unaltered over some intervals of o2.

2.7. Data-Driven Selection of Number of Moments

The aforementioned results clearly show that there exists an optimal number
of moments N .. which minimizes the reconstruction error Error(meaz). This
number, however, depends on the unknown f(z,y) and the usally unknown o2.

A simple heuristics for selecting N4 could rely on displaying images meM
for Nper = 0,1,2,... and assessing their quality by some subjective criteria. It
is worth noting that our reconstruction algorithm in (2.28) has a very simple
structure for its updating from Npep — 1 t0 Npgsz-

In fact by virtue of (2.28), we have

Nma:t

meaz (.T,y) = meaz_l(x’y) + Z TNmal_sys/A\Nmaz_sysPNmaz_s(x)PS(y)' (248)
s=0

Although this approach can be satisfied in some cases, it is more important to
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Figure 2.8: Noisy version of the character Cy, with 02 = 4.0, and its reconstructed
versions from Legendre moments of orders 4-56

propose a rigorous and automatic technique which can estimate N, .. directly

from the available data.
Such a problem can be tackled by using the well-established in statistics cross-

validation methodology [41,92], see [90,173,223] for a few studies of these tech-
niques in computer vision problems. We will discuss a number of prescriptions

for automatic selection ofANm,w.
It is clear that Error(fy,,,,) can be written as

/ /Q P2, (ag)dody—2 [ /Q P @) o p)dndy + [ /Q [, y)dady. (2.49)

Since the last term is independent of Npee and by virtue of Parseval’s formula
the minimization of Error(fy,,,.) is equivalent to taking the minimizer of the

following criterion

Nmaz p Nmaz q

S(Nimaz) = Z ZTP—qquz—q,q -2 Z ZTp—qﬂXp—q,q)‘p—q,q' (2.50)

p=0 ¢=0 p=0 p=0



Table 2.3: Square reconstruction error Error(mew) =I(N)
with 02 = 4.0

Order I(N) Order I(N) Order I(N)

3 1.628e4-01 21 9.928e+-00 39 6.099¢+-00
4 1.604e+01 22 9.110e+00 | 40 6.193e+-00
5 1.587e+01 23 9.067e+00 | 41 6.217e4-00
6 1.586e+01 24 | 8.097e+00 | 42 6.323e+00
7
8

1.544e+01 25 7.924e4-00 43 6.377e+00
1.518e+-01 26 7.556e4-00 44 6.529e+-00
9 1.439e+01 27 7.101e+00 45 6.660e+00
10 1.421e+4-01 28 6.939¢+00 46 6.814e+00
11 1.403e+01 29 6.718e+00 47 6.898e+00
12 1.369e+01 30 6.610e+00 48 7.046e+-00
13 1.256e4-01 31 6.349e+00 49 7.223e+00
14 1.219e4-01 32 6.359¢+00 50 7.386e+00
15 1.183e+01 33 6.219e+00 51 7.444e+-00
16 1.175e+01 34 6.243e+00 52 7.606e+00
17 1.093e+01 35 6.065e+00 53 7.818e+00
18 1.065e+-01 36 6.103e+00 54 7.982e+00
19 1.020e+-01 37 6.069¢+00 55 8.258e+-00
20 1.003e+01 38 6.105e+-00 56 8.407e+00

N;‘:L(L.l‘
50

40
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Figure 2.9: Optimal number of moments IV, .. versus the noise variance
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The cross-validation techniques require estimating

ApqApg = Tpg;
say, from two non-overlapping sets of data. This can be carried out in a number
of ways. For example, one could determine a simple estimate of Ap,, called Ay,
based only on data coming from a small window, and discard that data when

computing the main estimate of \,4, called qu.
This would lead to the following estimate of S(Naz)

Nma:ﬂ p A~ Nmaz p

~ =2 = _
S(Nmaz) = Z Z Tp—0,a p—q,q — 2 Z ZTpfq,qufq,q)‘pfq,q-
p=0 ¢=0 p=0 ¢=0
We refer to [90] for some theoretical development of this approach in the context

of the image restoration problem. On the other hand in [173] the leave-one-out
approach has been used yielding the following estimate of 7,

n n
Tpq = Z Z 9@, Y5) Apg,ijhpq (Tis Yj)

i=1 j=1

where qu,ij is the leave-one-out version of qu and it can be approximately de-
termined as

Apg = A (05 9) (i, 7).
of (,y)

Ox
Some theoretical properties of this estimate have been established in [173].

Let us observe that both aforementioned techniques do not use any prior
knowledge about the noise model and about the true image.

For a large class of images (Remark 2.4) the second term in the decomposition
in (2.44) is of the smaller order than the first one. In such a case and due
to Theorem 2.6 the minimization of E(Error(fn,,..)) is equivalent to seeking a
minimum of the following criterion

Here (0, g)(z,y) is an estimate of obtained from the data {g(x;,y;)}.

Nma:l: p
N, 1)(V, 2
L(Nmaz) = ‘72( e )2( moe )AQ - E: E :Tp—qﬂ Mo (2.51)
p=0 ¢=0

An empirical version of L(N;,q.) requires estimation of )\gq and o?. For the latter
problem, see [89] and [223]. On the other hand, the term A2, due again to the
cross-validation principle can be estimated by

n n

SO a@iuy) 9w vi) hog (i, y5) hog (1, 30),

i=1 j=1 I=1 t=1
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where the summation is carried out for all (7, 5) # (I, t). Plugging this into (2.51)
yields an estimate of L(Nyqz). No theoretical properties of such selector of Naq
are known. It is worth noting that Ny, minimizing (2.50) is a function of the
data at hand, whereas a minimizer of L(N,q.) depends on f(z,y), 02 and A.

Yet another class of cross-validation techniques make use of the residual sum
of squares function

RSS(Nmaa) = A2 D " (9(@1,47) = N (w1, 37))*.
i=1 j=1

Minimization of RSS(Nmas) leads to an unacceptably large value of Ny,q,. The
so-called generalized cross-validation approach [41,230] uses the penalized version
of RSS(Nmaz)-

Hence, a criterion for selecting Np,q; is of the following form

GCV (Npaz) = RSS(Npaz)®(Npmaz), (2.52)
where the penalty ®(N,,q;) can be chosen as

Nmax + 1)(Nmaac + 2) A2> -
2 )

(Nypas) = (1 o)

where o > 0 and y(0?) is a non-decreasing function of o2. See [92] for a detailed
discussion of such selectors in the context of nonparametric curve estimation.

2.8. Generalized Orthogonal Moments

Teague [219] has first introduced a class of orthogonal moments utilizing the
theory of classical orthogonal polynomials. In particular he employed Legendre
and Zernike polynomials and the corresponding moments which have been exten-
sively used in numerous applications since then. In the previous sections we have
studied the Legendre polynomials and moments which represent a special type
of classical orthogonal polynomials [217]. In the subsequent section we wish to
explore a larger class of classical orthogonal polynomials called Gegenbauer poly-
nomials or ultraspherical polynomials [217]. This class is characterized by the
presence of the scaling parameter which can define a larger class of orthogonal
polynomials. Indeed the Legendre and other previously introduced orthogonal
moments are obtained as special cases of the Gegenbauer moments.

We argue that a reconstruction formula based on the Gegenbauer polynomials
and corresponding moments can achieve an improved performance by selecting
the scaling factor which yields the minimum of the reconstruction error.



o4

Furthermore, the scaling parameter may provide a trade-off between global
and local image features. In fact, a large value of the parameter gives a purely
local representation of an image, whereas its small values correspond to classical
global moments.

The classical orthogonal moments attain a zero value of redundancy measures
and, in addition, the reconstruction procedure as we have pointed out does not
need regularization as it simply adds up the individual contributions of each
moment. These favourable properties of the orthogonal moments have lead to a
number of studies on computational, theoretical and application aspects of this
type of moments [144,145,173,180,221,226]. In particular, the fundamental issues
concerning the error analysis, accuracy, and noise sensitivity have been examined
for the Legendre and Zernike moments [144,145,173,180].

Recently a new type of orthogonal moments [158,248] generated by orthogonal
polynomials of a discrete variable has been introduced. The main goal of these
studies was to overcome the problem of sampling error. This is an interesting
alternative assuming that a true image is discrete with a fixed degree of spatial
resolution. If the resolution, however, is increased then one has to recalculate
the discrete orthogonal polynomials. This is not the case with analog orthogonal
functions which are able to copy with any degree of resolution. In the concluding
section of this chapter we give a brief critical overview of the discrete orthogonal
moments with main emphasis on the reconstruction problem from noisy images.

2.9. Gegenbauer Moments

A class of orthogonal moments examined in this chapter originates from the so-
called Gegenbauer polynomials {G,(x, A)} [217] which can be computed from the
following recurrence formula

(p+1)Gpri(z,X) =2(p + N)aGp(z, ) — (p+2A — 1)Gp_i(z, N) (2.53)

for p=1,2,..., where Go(z,\) =1, G1(z,\) =2z, -1 <z < 1and A > —0.5
is the scaling factor. The polynomials {G,(x, \)} are orthogonal with respect to
the weight function w(z) = (1 — 22)*~ /2, i.e.,

/1 w(x)Gp(z, \)Gy(x, N)dx = 0p 4Cp(N), (2.54)
-1

where the normalized constant Cp,()) is given by

T(A+1/2)

N = VTG A

Gp(1, ).
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The scaling factor A > —0.5 can define a large class of orthogonal polynomials.
In fact, Gp(x,0.5) is the Legendre polynomial of the pth order and this case
was considered in the previous sections. The case {Gp(z,1}) defines the class of
Chebyshev polynomials of the second kind [217]. The case Gy(x,0) should be

understood as follows

Gy(,0) = )l\iL%%Gp(x,)\) - %Tp(a:), p>1, (2.55)

with Go(z,0) = 1, where T),(z) are the Chebyshev polynomials of the first kind.

Yet a different limiting case occurs if A\ — oco. Then it can be shown [217] that

lim ¢ (:U A

Jim TN = 2P, (2.56)

This formula explains the scaling role played by A as it gives a local representation
of a function by the Gegenbauer moments, see the discussion on this issue at the
end of this section.

The orthogonality and completeness of {Gp(z,A)} allows us to represent an
image via a truncated Gegenbauer series. First let us note that G,(x, A\)Gy(y, \)
defines the 2-D Gegenbauer polynomial of order p 4+ ¢. Fig. 2.10 depicts density
plots of Gp(z, \)G4(y, A) for a few combinations of (p, q) with A = 0.7.

Figure 2.10: Gegenbauer polynomials G (z,0.7)Gy(y,0.7) for
(p,2) € {(8,6),(3,3),(3,6); (6,3), (1, ),(, )}

Using the fact that {Gp(z, \)Gy(y, A)} forms an orthogonal and basis on 2 =
[—1,1]2 one can represent an image function f(z,y) in the following way

N p
= Z Z Tp—gq,g4p—g,4(AN)Gp—q(2, A)Gq(y, A), (2.57)

p=0 ¢=0
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where 7, = (C,(A)Cy(N)) 7! is the normalizing factor and A, is the (p, ¢) Gegen-
bauer moment of f(x,y) which is defined by

/ / f(x,y)Gp(x, \)Gy(y, Nw(z)w(y)dzdy. (2.58)

It should be expected that the representation in (2.57) can converge to the
true image by making N sufficiently large. If, however, we define an upper limit
to N, then it is less obvious that the approximation error can be minimized by
an optimum choice of the scale factor A. In fact for small and moderate values of
A we have a global representation of f(x,y) in terms of the Gegenbauer moments
defined in (2.58). On the other hand if A — oo then by (2.56) and by some
tedious but straightforward algebra we can show that the (p,q) term in (2.57)
tends to . 5 o\

ol < e —l—ya ) £(0,0), (2.59)
being the pth term in the Taylor’s expansion of f(x,y) about the point (0,0). Here
it has been assumed that f(z,y) is smooth, i.e., it has derivatives up to the order
N. As a consequence of this result we can obtain that limy .~ fn(z — zo,y — yo)
is the Nth order Taylor’s expansion of f(z,y) about the point (z¢,y0). Hence
for large A we obtain a purely local approximation of the image function. This
intuitive explanation seems to indicate that there is A yielding the best possible
representation of a given image by the Gegenbauer moments. We demonstrate
experimentally in this section that this is really the case.

2.10. Image Reconstruction from Gegenbauer
Moments

In practice one can only observe a digital and noisy version of the image function
and has to calculate corresponding moments. Hence let {g(x;,vy;),1 < 4,5 < n}
be a noisy version of f(x,y) observed over the n x n array of pixels with the
sampling period A. Here the noise model for obtaining g(z;,y;) is the same as
that examined in Section 2.5, i.e., g(z,y;) = f(i,y;) + 2(4,y;), see (2.33).
Then analogously as in Section 2.5 we can define the following estimate of

AP(I()\)
i=1 j=1

where
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xi+A/2 ijrA/Z
/ Gp(z, N)Gy(y, N w(z)w(y)dzdy (2.61)
y

hp,q(fﬂi; yj) = /

zi—A/2 j—A/2

represents the weighted integration of Gp(z, \)G4(y, A) over the (i, j) pixel. The

integral appearing in (2.61) can be evaluated by high precision numerical inte-
gration formulas mentioned in Section 2.3. The simplest strategy to estimate the
integral is the one point formula A2G,(z;, \)Gy(y;, Nw(x:)w(y;).

The performance of the moment descriptors A\pq()\) is best assessed by means
of the image reconstruction. Thus plugging (2.61) into (2.57) yields our recon-

struction formula from the first NV Gegenbauer moments

N p
N Y) =3 T gqAp—ga(N)Gpqg(, N Gq(y. N). (2.62)

p=0 ¢=0

The mean integrated-squared error of fy(z,y) — f(x,y) can serve as a natural
measure of assessing the performance of our reconstruction formula, i.e.,

1o
Err(N.)\) = E / 1 / () = S )Pwle)uly)dady. (2.63)

Due to Parseval’s identity the error Err(N,\) can be decomposed into three
unrelated terms, i.e., the noise error

N p
E”"Z(N7 A) = Z ZTP—M var(Ap—gq(A)),

p=0 q=0
the discretization error
N p R
Eer(N, A) = Z Z Tp—q.q(EAp—q,q(A) — Ap—q,q(A))2a
p=0 ¢q=0

and the approximation error

o] p
Errd(N,\) = Z pr_q,qu_q,q(A).
p=N+1q¢=0

Arguing as in Section 2.6 it can be easily shown that both the noise ErrZ (N, \)
and discretization errors Err? (N, \) are of order A%(N + 1)(N + 2)/2 provided
that the image function is in the class BV(€2). These upper bounds are uniform
with respect to the scaling parameter .
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On the other hand the approximation error ErrA(N ,A) decreases with N
and is a complicated function of A. Nevertheless, under some mild regularity
conditions on f(x,y) it is conjectured that there is A which minimizes Err4 (N, \).
Clearly such an optimal A depends not only on f(z,y) but also on the number
of moments N used for reconstruction. It is still an open problem of how to
evaluate optimal X\ for a large class of image functions and arbitrary values of
N. The fact that the approximation error can be optimized with respect to the
scaling parameter A is due to the amount of local information contributing to
the overall approximation error. In fact, we have pointed out that for large A we
may obtain local moment descriptors, whereas small A is useful for the global,
Legendre type, moments. This observation could lead to an interesting localized
version of moments being sensitive to boundaries. Accordingly, we may compute
the moments of a differentiated image (like the magnitude of the image gradient)
instead of the original image. This could be compared to differential invariants
used for recognition of a planar curve regardless of the point of view from which
the curve is seen [234].

Analogously as in Section 2.6 we can show that the approximation error
ErrA(N, ) as a function of N decays at least as fast as O(N~!) for all images
with bounded variation. This gives an optimal choice of N of order N* = aA~2/3
yielding Err(N*,\) = O(A%/3). Again these are upper bounds and the depen-
dence on A has been ignored. Nevertheless, the aforementioned discussion reveals
that large values of A yield localized moments which can be sensitive to noise.
This may lead to another trade-off in selecting an optimal .

Figure 2.11: Image reconstruction of letter “E” with N =16 and A =4, = 0.7

To illustrate the above discussion let us consider a simple numerical problem
of reconstruction of the letters “E” and “A” on a 60 x 60 pixel grid, i.e., when
A = 1/30. The maximal number of the moments taken is N = 16. Fig. 2.11
shows the reconstruction of the letter “E” for A = 4, = 0.7 by the estimate
fn(z,y). Fig. 2.12 depicts the reconstruction of the letter “A” for A = 0, A = 0.7.
In both examples we have observed noise free pictures. The reconstruction error
Err(16,\) versus A is displayed in Fig. 2.13. It is apparent that there is A
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Figure 2.13: The reconstruction error for letters “E”, “A” versus A, with N = 16

minimizing the error. Surprisingly the optimal A\* = 0.7 is the same for both
patterns under examination. Experiments were performed for reconstruction of
other letters giving the optimal A* in the range [0.6,0.8]. Recall that A = 0.5
corresponds to the Legendre moments.

2.11. Discrete Orthogonal Moments

Thus far we have considered the image model assuming that a true image function
f(z,y) is analog and belongs the class of functions of bounded variation. This
assumption plays an important role in our theoretical developments and is also
crucial in the current mathematical theory of image analysis. Consequently our
asymptotic analysis of the moment accuracy and reconstruction power is mod-
eled on grids with increasing resolution. There have been recent studies [158,248]
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on moment descriptors utilizing orthogonal polynomials on a finite set of points.
Hence an image model is an array of n x n pixels defined, without loss of gen-
erality, on the set Q = {(4,5),0 < 4,5 < n}. Thus we have the digital image
{f(z,y), (z,y) € Q}.

The orthogonal system on € is defined as {P,(z)P,(y),0 < p,q < n} for
(x,y) € Q, where the orthogonality of {P,(x),0 < p < n} is defined as follows

Z Py(@) Py(x) = Cp(n)dpg-
=0

n
Here Cp(n) = Z Pp2 (x) is the normalizing constant.
=0

Consequently we can represent the digital image {f(z,vy),0 < z,y < n} by
the following expansion employing the first (7' + 1)? discrete moments

T T
fr(z,y) = Z Zqu)‘qup($)Pq(y)7 (z,y) € Q, (2.64)

p=0¢=0

where 7,4 = (Cp(n)Cy(n))~! is the normalizing constant and

Apg = DD (6, 5)Py(i) Py()

i=0 j=0

defines the (p, ¢) order discrete moment with respect to the basis { P,(z)P,;(y),0 <
p,q < nj.

A concrete example of {P,(z),1 < p < n} is a discrete analog of Legendre
orthogonal polynomials

By = - - <p) <p : ) 2l

for 0 < p <nand0 <z <n, where zlsl = z(x—1)...(x—s+1) with 20 =1. In
particular, Py(z) =1, Pi(z) = 1—2x/n, Py(x) = 1—6z/n+6x(z—1)/(n(n—1)).
Computational and experimental studies of the discrete orthogonal moments
for noise free images have been worked out in [158,248]. No reconstruction aspects
of the proposed moments have been given.
It is clear that for the reconstruction formula in (2.64) the squared error

Err(fr) = Z Z(fT(%y) — f(z,y))’

=0 y=0
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does not have any discretization component.

Nevertheless, if we apply fr(z,y) for noisy image (with f(i,j) replaced by
9(i,7) = f(i,7) + 2(i,7)) then using the techniques developed in this section we
can show that the variance term of the error is o2(7+1)2. This is an unacceptably
large value and reveals that the algorithm fr(x,y) cannot behave well for noisy
images. One way of overcoming this difficulty is to smooth noisy data {g(i, j),0 <
i,7 < n} before they are applied in the reconstruction process. This leads to
a modified class of discrete moments deserving further studies. It is also worth
mentioning that the issue of obtaining invariant features from discrete orthogonal
moments remains open.

2.12. Conclusions

In this chapter, we have developed the basic methodology for the problems of
accuracy and efficiency in moment computing. Both geometric and orthogonal
moments were examined although the main emphasis was given to the latter
class. Based on the improved moment computing techniques, image reconstruc-
tion algorithms based on the Legendre and Gegenbauer moments from discrete
and noise data were proposed. The delicate problem of selecting an optimal num-
ber of moments from the available data has been examined. A discussion of this
issue based on the cross-validation methodology has been provided. In summary
the following main results have been obtained.

e The numerical techniques for high quality calculation of geometric and orthog-
onal moments have been proposed.
e Bounds on the precision of the proposed estimates have been established.

e The algorithms for image recovery from Legendre moments have been proposed
and their asymptotic analysis has been investigated.

e Numerous simulation studies have been carried out to confirm our basic theory.

e The estimates of geometric and orthogonal moments from noisy images have
been defined and their statistical accuracy has been evaluated.

e The rate of convergence of the Legendre moment based image estimate has
been evaluated.

e Various algorithms for automatic selection of optimal number of moments have
been derived.

e The aforementioned theory has been further extended to a general class of
orthogonal moments and moments calculated in the digital domain.
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2.13. Appendix

Proof of Theorem 2.1

Let
A A A A
Aj = |wim Gt g -ty

denote the (4, j) pixel.

First let us observe that

Mpg = ZZ// f(x,y)xPyldx dy.

i=1 j=1

By this and the Cauchy-Schwartz inequality, we obtain

N

_1
Mg —mmpg| < 2((2p+1)(2¢+1)) "2 ZZ// (zi,y;) — f(x,y))*dz dy

=1 j=1
The term in brackets does not exceed
ZOSCU // xlay] (a;,y)|da;dy < fmax TV(f)AZ,
=1 j=1

where

Oscij(f) = sup{|f (w1, w2) — f(21,22)] & (w1, wa), (21, 22) € Ajj}

n n

is the oscillation of f(z,y) over the pixel A;;. Since ZZOscij(f) = TV(f)
i=1 j=1

the proof of Theorem 2.1 has been completed. [J



Chapter 3

Image Analysis by Orthogonal
Radial Moments

In this chapter we consider the problem of image characterization, representa-
tion, and reconstruction utilizing a class of orthogonal and complete polynomials
defined over a unit disk often referred to as the Zernike polynomials. This is
carried out by projecting the input image onto the space spanned by the Zernike
polynomials yielding the concept of Zernike moments. This class of moments
has a distinctive property of being invariant to rotations and reflections and thus
it has found a number of important applications in pattern recognition, image
analysis, ophthalmology, medical imaging, optical engineering, and watermark-
ing. Furthermore, this orthogonal set defines the MPEG-7 standard for visual
shape descriptors. In this chapter an introduction to computational and recon-
struction aspects of Zernike moments is given. We illustrate our discussion by
numerous numerical studies.

In summary, the main contributions of this chapter are the following:

e Basic analytical properties of orthogonal radial polynomials being invariant in
form are reviewed.

e Invariant properties of Zernike moments are derived. This includes the invari-
ance for rotations and reflections.

e An improved technique for high quality calculation of Zernike moments is
proposed.

e The error analysis of the numerical estimate of the Zernike moment is carried
out.

63
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e A connection between the accuracy problem and the analytic number theory
of lattice points is established.

e High order numerical integration methods for Zernike moments computing are
developed.

e Bounds for the precision of given estimates are established.
e Modified Zernike moments with the reduced geometric error are proposed.

e Numerical studies are carried out to confirm the basic theory.

3.1. Introduction

Teague [219] has suggested the use of orthogonal moments in image analysis
based on a certain class of orthogonal polynomials to overcome the aforemen-
tioned shortcomings associated with the geometric moments. In particular, he
has proposed to use the orthogonal moments defined in terms of the Legen-
dre and Zernike polynomials. A number of studies on the use of the Legen-
dre and Zernike moments in shape analysis and classification have been carried
out [8,121,122,199,219,221,226]. Nevertheless, the error analysis and analytic
characterization of the orthogonal moments have been rarely investigated. In the
previous chapter the vulnerability of the orthogonal Legendre moments against
discretization and noise have been examined, see also [173] and [144]. The Leg-
endre moments, however, despite their good reconstruction properties, are not
invariant to rotations. The Zernike orthogonal moments, being invariant to ro-
tations and reflections, have been suggested to be an attractive alternative [219].
This set of orthogonal functions has been introduced by Zernike [250] as a basic
tool for representation of a wavefront function for optical systems with circular
pupils. Since then the radial polynomials have been found important in ap-
plications ranging from pattern recognition, shape analysis, optical engineering,
medical imaging to eye diagnostic [18,33,102,107-109]. Recently, under the name
of an angular radial transform, moments based on radial orthogonal polynomials
have been adopted in MPEG-7 as a basic region-based shape descriptor [17].

Furthermore, in numerous empirical studies on radial orthogonal moments,
like Zernike, it has been found that they are the best choices for object rep-
resentation, see in particular [226] for such recommendations in the context of
character recognition, and [251] in the field of shape retrieval.

Radial orthogonal moments are defined on the unit circle, i.e., the image
plane is D = {(z,y) : 22 4+y? < 1}. This geometry of image plane is natural for a
number of natural images including the analysis of data from positron scanning
devices [33,115,157], the diffraction theory of optical aberrations [18,102,250],
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invariant pattern recognition [1,101,121,173,228,232], image analysis [124, 127,
144,145,173,199,219,221], and statistical models of circular data [22]. In Fig. 3.1
we depict some examples of circular type images.

Figure 3.1: Examples of natural images of the circular form

In this chapter, we introduce the problem of computational and reconstruc-
tion properties of radial moments. First of all we give formulas for computing
the radial moments from discrete data and describe the main sources of errors
in their evaluation. In particular, the numerical accuracy of the radial moments
computing is examined. In this respect, some new techniques utilizing various
two-dimensional numerical integration methods for increasing the overall accu-
racy of the radial moments are proposed. We illustrate our findings by showing
the reconstruction performance of the radial moments. As has been indicated
in the previous chapter our main emphasis is on the problem of accuracy. Fast
algorithms for calculating the radial moments have been proposed elsewhere,
see [159].

3.2. Orthogonal Radial Polynomials

In order to define a class of radial orthogonal moments, we need to introduce the
concept of corresponding orthogonal radial functions. Such a set of functions,
denoted by V(z,y), is defined on the unit disk D = {(x,y) : 2% + y? < 1} and
assumed to be invariant with respect to any rotation

¥ = zcosf+ysinb,

/

y = —zsinf+ ycosé.

The invariance is meant as the property that when the rotation is applied, each
element of the set is transformed into an element of the same form, i.e.,

V(z,y) = A0V (" y), (3.1)



66

where A(0) is a continuous function of  with period 27 in 6 and satisfies the initial
condition A(0) = 1. The function V(x, y) which meets (3.1) is said to be invariant
in form. The following fundamental result concerning invariant polynomials was
proved in [13].

Theorem 3.1. A polynomial V(x,y) of degree p will be invariant in form if and
only if when expressed in polar coordinates (p,0) is of the form

Vig(pcos B, psinf) = Ryy(p)e?®,

where q is an integer being positive, negative, or zero and Ryy(p) is a polynomial
in p of degree p, containing no power of p lower than |q|. Moreover, Ryq(p) is an
even or odd polynomial according to whether q is even or odd.

It is clear that there are infinitely many sets of invariant polynomials which
meet the condition of Theorem 3.1. For example, we can obtain such functions
by the orthogonalization procedure of the linearly independent functions

a0 lal+y,5a0 lal+2v jqf
plileid® plaltyeiad plal+2veiad (3.2)

with respect to a weight function w(p),0 < p <1 and where 0 < 7.

To narrow the class of admissible invariant functions characterized by The-
orem 3.1 we choose the circle polynomial Rp,(p) obtained by orthogonalization
procedure with v = 2 and w(p) = 1. This yields only one set of invariant poly-
nomials called the Zernike functions. We shall use the Zernike functions due to
their unique properties and importance in applications. Indeed it was proved
in [13] that the following conditions uniquely characterize the Zernike invariant
functions, i.e., there is one and only one set which is:

e orthogonal on the unit disk,
e contains only such polynomials which are invariant in form,

e contains a polynomial for each permissible pair of values of p (degree) and
g (angular dependence), i.e., for integer values of p and ¢ such that p > 0,
q>0,qg<0,p>|q|, and p — |q| is even.

Hence let the (p, q) order Zernike function be defined as follows
V}'Q(x? y) = qu(p) exp(jq9)7 x2 + 92 < 17 (33)

where p = y/22 + y? is the length of the vector from the origin to the pixel (z,y),
and # = arctan(y/z) is the angle between the vector and the x axis. In (3.3),
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Ry,(p) is a polynomial in p of degree p > 0, containing no power of p lower than
lg]. The degree p and the angular dependence ¢ satisfy the above constraints.

It is worth noting that the case v = 1 and w(p) = 1 in (3.2) gives the so-called
pseudo-Zernike invariant functions. For this class of invariant functions the set
of permissible pairs (p, ¢) must be such that p > |¢| and the corresponding radial
function Z,4(p) is related to the Zernike radial function R,,(p) by the identity

Pqu(PQ) = Rop+1,2¢+1(p) [13].
The Zernike functions besides being invariant with respect to rotations have
the following properties which we will find useful in our considerations.

1. They are orthogonal on the unit disk, i.e., the orthogonality relation for
{V;)(I(xay)} is
. T
J [ Vw0V )y = 280 (3.0
D p+ 1

or in polar coordinates

27 pr1 . -
/ / ‘/pq(pa 9)‘/])/(]/ (p, 9)pdpd0 = 75pp’5qq’v (35)
o Jo p+1

where the asterisk denotes the complex conjugate.

The even and odd versions of Vp,(z,y) are Rp,sin(qf) and R, cos(qb),
respectively.

2. Using the above property we obtain the orthogonality relation for the radial
polynomials { Ry, (p)}

1 1
|| B0 Rao)ptp = 5 (3.6)

3. An explicit expression for the radial Zernike polynomial Ry,(p) is given by

() (p—qu)m(_l)l (p—1)! 2 (3.7)
Pq Il <p+\f1| l>! (p%m - l)l 7 .

=0 2
with Ry, —¢(p) = Rpq(p) and Rpg(—p) = (—1)7Rpe(p).

4. The polynomial Ry, (p) is closely related to the classical Jacobi polynomials
[13,33,126,217] according to the relation

Rpq(p) = Pl PO (2% — 1), (3.8)
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where s = (p—|q|)/2 and piP) (x) is the Jacobi polynomial of order n with

the parameter (a, 3). The Jacobi polynomials {Py(,,a”g ) ()} are orthogonal on
the interval [—1, 1] with respect to the weight function (1 —x)*(1+2)%, a >
~1,3 > —1, [217].

The identity in (3.8) implies that if p = |¢| then
Rpp(/’) = pP, (3.9)
while for ¢ = 0 we have
Ryo(p) = Ppya(20® — 1), (3.10)

where Ps(z) is the s-th order classical Legendre polynomial defined on
[—1,1], [206,217).

. The Jacobi polynomials, being in the class of classical polynomials, obey a

three-term recurrence formula. Using this fact and (3.8) we can write the
following recurrence relation for R,q(p)

A1Rpi2.4(p) = (A2p® + Az) Rpq(p) + AaRp2,4(p), (3.11)
with Ry_24(p) =0, Rye(p) = p?, and where
. (p+q p—q
(et (5200

Ay =2p(p+1)(p+2),
As=—g*(p+1) —p(p+1)(p+2),

Ay = -2 (p—;q) <p;q) (p+2).

In Fig. 3.2 we depict density plots of the Zernike functions V,4(x,y), i.e., we plot
Vao(z,y), Im Vas(z,y), Re Vai(z,y), Vao(z,y), Re Via(z,y), Re Vsa(z,y), where
Re z, Im z are the real and imaginary parts of the complex number z. In Fig. 3.3
we depict two Rpq(p) polynomials represented by three-dimensional plots.

Remark 3.1. The following functions

Funlag) = PSP e, () -y,

n—m

V1—2z2

m=20,1,...nn=0,1,2, ...
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Figure 3.2: Zernike functions
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Figure 3.3: Radial polynomials R,,(x,y) for (a) p=4,¢ =0, and (b) p=12,¢=0.

define the orthonormal and complete system in Lo(D), see [126] and references
cited therein. Observe, however, that this set is not in the form of (3.3) and
thus is not invariant. In [228] a class of orthogonal functions on D referred to
as disk-harmonics has been proposed. They are eigenfunctions of the Laplacian
operator confined to D. This class is of the invariant form as in Theorem 3.1
with Rpq(p) = J4(2mlpep), where Jy(t) is the q-th order Bessel function of the
first kind. Here 1y, is a sequence of numbers that must be selected appropriately
in order to assure orthogonality and completeness. We refer to [116, 228] and
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references cited therein for some theory and applications of such orthogonal bases.
Observe, however, that this set has no simple connections to classical orthogonal
systems and therefore its analytical properties are difficult to establish.

Finally let us also mention another interesting property of the Zernike func-
tions. It has been shown in [211] that the generalization of the concept of prolate
functions to the circular domain leads to a class of functions being closely related
to the Zernike radial polynomials R,(p).

3.3. Zernike Moments

The completeness and orthogonality of {V,q(z,y)} allow us to represent any
square integrable image function f(z,y) defined on the unit disk in the following
series

o] 14
f(xvy) = Z Z TPAPQ‘/pQ(xay)v b— |Q| = even, (312)

p=0g=—p

where, due to (3.4), 7, = (p + 1)/ is the normalizing constant and A, is the
Zernike moment of order p with repetition g, i.e.,

Ay = / /D F (e gV (2, y)dedy. (3.13)

Recalling (3.3), the polar coordinates version of A,, takes the following form

2 1
A= [ [ F0.0) Ry exo(=iat)pdpa. (3.14)

where f(p,0) = f(pcos@, psinf). The above representation for the Zernike mo-
ments allows us to infer about their behavior under different symmetry conditions
on f(x,y). Throughout the whole book we assume that the origin of the coordi-
nate system is the center of image symmetry. Hence if f(z,y) is symmetrical for

every direction 0, i.e., f(p,0) is an even function of 6, then we have

2 p1
Apg = /0 ; f(p,8) cos(qb) Ryq(p) pdpdo.

Hence in this case A, is a real number.
The fundamental property of the Zernike functions and consequently coef-
ficients {Ap,} is their rotational invariance, i.e., the rotational invariance of
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{|Apq|} takes place. Hence if f(x,y) is rotated through the angle a, then us-
ing (3.14) we can obtain that the Zernike coefficient A} of the rotated image

f7(p,0) = f(p,0 — o) is given by
AL = eI Ay (3.15)

This identity explains the role played by the angular repetition ¢. Hence if ¢ = 2
then A, is repeated twice while the image is rotated through 360°.

Similarly for the reflected function f(—x, —y) the Zernike moment is equal to
(—1)9A,4. Generally, when the image is reflected across a line rotated through
the angle 3 the Zernike moment changes in the following way

Arell = e772a8 A% | (3.16)

where z* is the conjugate of z.

Thus, the magnitudes of {A,,} can be used as invariant features with re-
spect to all rotations and reflections. In fact it is common in object recog-
nition to use {|Ap|,p > |¢|} for a few values of (p,q) as a feature vector.
See [1,121,124, 145,199,219, 231] and the references cited therein for applica-
tions of Zernike coefficients in various aspects of pattern recognition. Let us also
mention that formula (3.15) can be used to estimate the rotation angle o [124]
from the reference pattern and its rotated version. This can also serve as a tool
for estimating the symmetry of images. That latter topic will be explored in
Chapter 6.

The aforementioned favorable properties of the Zernike moments are valid as
long as one uses a true analog image function. In practice, the Zernike moments
have to be computed from sampled data. Thus let us define the following discrete
version of Ap, over the pixel set {(z;,y;),1 < i < n,1 < j < n} with the pixel
width A

gpq = Zzhpq(xhyj)f(%‘z‘,yj), (3.17)

a7 +y;<1

where

wi+% yj-‘r%
hpq(xi,yj):/ A/ R Vp*q(a:,y)dxdy (3.18)
Tim3 YY5iT3

represents the integration of V,; (z,y) over the (i, j) pixel. Since the image func-

tion is defined over the unit disk, the summation in (3.17) takes into account
only those pixels whose centers fall completely inside the circle. It is important
to observe that even if f(z,y) =1 for all (z,y) € D, then

Apg # Apg. (3.19)
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This is in sharp contrast with the digital approximation for the geometric and
Legendre moments for which there is equality in (3.19), see [144] and Chapter 2
in this monograph.

Hence, there is an inherent error in computing //l\pq related to the circular
nature of the support of {Vpq(x,y)}. In what follows we refer to such an error as
the geometric error. For a general image function, not necessarily constant, the
error between qu and A,, can be decomposed as follows

Epy = Apg — Apg = B, + Epys (3.20)
where Ej, is the geometric error and E,,, 1s the numerical error related to the need
of numerical integration in (3.18). The geometric and numerical error components
of the overall error (3.20) are examined in the following section and further studied
in Chapter 4 in the context of the image reconstruction problem.

3.4. Error Analysis

In this section, we examine the accuracy of the estimate A,,. Two inherent
sources of error in Ay, are found, i.e., the geometric and numerical errors.

Geometric Error

In order to reveal the fundamental nature of the geometric error, let us consider
the following expression

G(A)=A*>"N"1-m (3.21)

zi+y;€D

Let us observe that this is equal to //1\00 — Ao provided that f(z,y) = 1 for all
(z,y) € D. In fact let us observe that // Vog(@,y)dxdy = m, Vi (z,y) = 1 and
D

that in our case the unit disk is located in the square [—1,1]® which is composed
of n? pixels, i.e., A = 2/n.

The term G(A) is not equal to zero due to the fact that if the center of a pixel
falls inside the border of the unit disk {(x,y) : 22 + y? < 1}, this pixel is used
in the computation of the Zernike moments, otherwise, the pixel is discarded.
Therefore, the area used for the moment computing is not equal to the area of
the unit disk. Fig. 3.4 shows the union of the pixels whose centers fall inside the
unit circle. Note that some pixels are not entirely inside the circle; on the other
hand, some parts of the circle are not covered by the pixels.
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Figure 3.4: Lattice-point approximation of a circular region

The quantity K(A) = 2+y2eD 1in (3.21) denotes the number of the points
{(xi,y;) : 1 <i,j < n} inside the unit circle. Hence G(A) can be rewritten as
follows

G(A) = A’K(A) — 7. (3.22)

Formula (3.22) fully describes the nature of the geometric error and it is crucial
to know the size of G(A), i.e., how fast G(A) tends to zero as A — 0. Since the
term A2K(A) can be approximated by an integral / / dxdy = 7, therefore the

D
quantity G(A) in (3.22) plays the role of a remainder term of this approximation.

The evaluation of the magnitude of G(A) as A — 0 is not a trivial problem.
Nevertheless it turns out that quantity G(A) has been extensively examined in
the analytic number theory with the relation to the so-called lattice points of a
circle problem due originally to Gauss [104,110,119]. Gauss’ problem concerning
the number of points inside a circle is to determine the correct order of magnitude
of G(A) as A — 0. First of all, it is known after Gauss that G(A) = O(A).
This result was improved by Sierpinski in 1906 to the form of G(A) = O(A*/3).
Cenerally G(A) = O(A%1=9) 1/4 < § < 1/2 with the following significant steps
in the history of finding the smallest possible 6:
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o Gauss (1834), 0 =1/2 = 0.5

e Sierpiniski (1906), § = 1/3 = 0.3333...

o Walfisz (1927), 6 = 163/494 = 0.329959514...

e Titchmarsh (1935), 6 = 15/46 = 0.326086957...

e Hua (1942), § = 13/40 = 0.325

e Iwaniec and Mozzochi (1988), [110], 6 = 7/22 = 0.318181818...
e Huxley (2002), [104,106], # = 131/416 = 0.3149038...

Hardy’s conjecture says that the value of 6 can be arbitrary close to § = 1/4 =
0.25. Tt is also known that # = 1/4 is impossible. This still remains an open
problem in analytic number theory. See Chapter 4 for further discussion and
[104,106,110,119].

Hence we have the following result for the size of G(A)

G(A) = O(AY), 1<~y <3/2, (3.23)

with v = 285/208 due to the latest result of Huxley [106].
The relationship of G(A) to the geometric error in the decomposition proposed
in (3.20) is described by the following result.

Theorem 3.2. Let f € Lo(D) be a bounded function on D. Then for any
admissible pair (p,q) we have

B,] < Fmin ({pil} @), rG<A>\) , 321

where G(A) is defined in (3.22) and f = max,, f(z,v).

The proof of Theorem 3.2 can be found in the Appendix where we also give
the precise formula for Ej,. Let us observe that the bound is controlled by
the geometric factor G(A) and the degree p of the Zernike moment. Hence we
have two terms in the bound for the geometric error. The first one is of order

G(A)/p, whereas the second one is just G(A). The first term dominates if only
p > cA™/% ¢ being some constant, assuming that G(A) = O(A7).

The rate of decaying of Ej, is limited by the best possible result for the lattice
approximation of the unit circle. By virtue of Hardy’s conjecture, the rate for
EJ, can never exceed O(A%/*=9 min(p~1/2, A3/4=9)) for an arbitrary small § > 0.
With the best possible result known so far due to Huxley [106], the geometric
error is of order

|E;gzq| — O(A285/416 min(p_l/Q, A285/416)). (325)
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Once again the bound is O(p~1/2A285/416) if p > p285/832 — p0.3425.... " Gtherwise
we have the bound O(A285/208),

Numerical Error

The numerical error is caused by the need of calculating accurately two dimen-
sional integrals appearing in the definition of A,,. The following result describes
the size of the numerical error in the decomposition proposed in (3.20) for a wide
class of image functions.

Theorem 3.3. Let f € La(D) be a function of bounded variation on D. Then
for any admissible pair (p,q) we have

i [ Fn :
Bl < v a (3.26)

where TV(f) is the total variation of f, f = max,, f(z,y).

The proof of Theorem 3.3 can be found in the Appendix where we also give the
precise formula for E . It is worth noting that the bound for the numerical error
can be further improved if stronger than the bounded variation assumption on the
image function f(z,y) is imposed, e.g., that f(x,y) has a number of derivatives.
Then the rate of decreasing of Ej,, can be faster than O(A). Nevertheless from
practical point of view, we need to evaluate the factor h,q(z;, y;) defined in (3.18).
For small values of ¢ and p, this can be done by a direct integration in (3.18).
For moderate and large values of p and ¢, some numerical integration techniques
are needed.

The simplest strategy is the one dimensional integration rule to approximate
hpq(xi,y;) given by

P, 3) 2= A2V () (327

with the approximation error of order O(A%).
Multidimensional integration rules of order L are of the following form

L
g (i, y;) =~ A Z wy Vo (ug, vy), (3.28)
=1

where {(u;,v;), 1 < 1 < L} is a set of design points belonging to the (i, )
pixel centered at (x;,y;) and {w;, 1 <1 < L} is a set of weights [40]. With
an appropriate selection of the design points and weights, one can reduce the
approximation error in (3.28) to O (A2<L+1)) and therefore to achieve a subpixel
accuracy.
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For the simplicity of notation, let us denote by (£1,41) the corner points
of the individual pixel. Then the 5-dimensional cubature formula for calculating

1,1
/ / V(x,y)dzdy for some function V (z,y) is given by
—1J-1

ckaqzz%gnqm0)+qu1)+qu0)+an-4)+vx—Lon. (3.29)

This is illustrated in Fig. 3.5a.

(a) (b)

Figure 3.5: 5-dimensional cubature formulas I and II

Yet another type of the 5-dimensional cubature formula, which is shown in
Fig. 3.5b, is defined as follows:

C5(V) = %{—V(O, 0) + V(0,0.5) + V(0.5,0) + V (0, —0.5) + V(—0.5,0)}. (3.30)

The number of nodes in each pixel can be increased further to achieve even
higher accuracy. An example is to use the 13-dimensional cubature formula,
whose nodes are shown in Fig. 3.6.

Figure 3.6: 13-dimensional cubature formula

Two different ways of calculating weights yield the following formulas referred
to as the 13-D(I) and 13-D(II) integration methods, respectively

Cis(V) = %{1201/(0, 0) + 8[V(1,1) + V(1,—1) + V(=1,—1) + V(=1,1)]
+16[V(0.5,0.5) + V (0.5, —0.5) + V(—0.5, —0.5) + V(—0.5,0.5)]
_9[V(0,1) + V(1,0) + V(0, —1) + V(=1,0)]}, (3.31)
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and
Ci3(V) = 2—5{1041/(0, 0) +A[V(1,1) + V(1, —1) + V(=1,—1) + V(—1,1)]
+16[V(0.5,0.5) + V (0.5, —0.5) + V(—0.5, —0.5) + V(—0.5,0.5)]
~[V(0,1) + V(1,0) + V(0,—1) + V(=1,0)]}. (3.32)

See [31] for further details on the above two-dimensional numerical integration
techniques.

Generally the higher dimensional integration rules are more accurate for cal-
culating two dimensional integrals. It should, however, be noted that this is
not the case in our situation since we are dealing with circular area. In fact for
multi-dimensional cubature formulas, some Y/I;’;(ul, v;) used in the computation of
hpq(xi,y;) do not satisfy the restriction of “52 +vl2 < 1. For example, there are 40,
16, and 140 design points falling outside the unit disk for 5-dimensional formula I,
5-dimensional formula II, and 13-dimensional formulas, respectively. Note that
there is no such difficulty with the 1-dimensional rule in (3.27). Nevertheless, a
certain form of truncation applied to the multi-dimensional integration formulas
can lead to their substantial improvement. Indeed, let us redefine the Zernike
moment in (3.17) in the following form

Apg() = DN hyglwi yi) (i y5), (3.33)

a7 +y5<1-n
where 7 is a small adjustable parameter. Note that A\pq(()) = ﬁpq. The choice

A

n= \ﬁ implies that only pixels completely falling into the unit circle are taken
into account in (3.33). This, however, increases the geometric error, i.e., leads to
poorer digital approximation of the circle. A less conservative choice takes the

following form

A

where € is a small number, e.g., ¢ = 0.0001. With this choice, the number of
the design points falling outside the unit disk will be reduced to 16, 0, 68 for the
5-dimensional formula I, 5-dimensional formula II, and 13-dimensional formulas,
respectively. We will show the efficiency of the above modification of the Zernike
moments in Section 5. Moreover, in Chapter 5 we are giving a high precision
method for computing A,,.

3.4.1. Image Reconstruction from Zernike Moments

Combining the results of Theorems 3.2 and 3.3 we can readily obtain the following
bound for |A,; — Apgl.
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Theorem 3.4. Under the assumptions of Theorems 3.2 and 3.3 we have

R Fr 1/2
Apg — A < TV A
A=Al < {1V}

+ FIG(A)|Y2 min ({pil} : \G(A)]1/2> . (3.35)

Hence with the help of the best known result from the analytic number theory,
see (3.25), we obtain

|A‘pq — Apg| = O(p~Y2A) + 0 <A285/416 min(p~/2, A285/416)> ' (3.36)

For small fixed values of p the above bound is of order O(A), i.e., it is con-
trolled by the discretization error. Nevertheless, as we have already mentioned
this error can be greatly reduced by applying higher order numerical integra-
tion methods yielding the discrertization error of order O(AF), L > 2. Hence
we can conclude that the geometric error actually dominates the magnitude of
|Apg — Apgl, i-e., we have

| Apg — Apg| = O(AZ5/205) (3.37)

for all finite p.

As has already been mentioned, in order to assess the performance of a set of
image descriptors, one can look at their reconstruction power. Using (3.12) and
replacing Ap, with qu, we can define the following reconstruction algorithm

T p R
= Z pApqVpg(z,y), P —lq| = even, (3.38)
p=0 q=

where T is the truncation parameter informing us how many moments are taken
into account.

The energy of the error image fT(m,y) — f(z,y) can serve as a natural per-
formance measure for fr(z,y), i.e

Error( fT / |fT z,y) — f(z,y)|*dzdy. (3.39)

Owing to Parseval’s formula, we obtain the following decomposition for Error(fT)

T

o P
Error( fT Z Z Tp|qu pq|2 + Z Z Tp|qu‘2 = Dr+ Fr, (3.40)

p=0g=-—p p=T+1¢=-p
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where p—|q| = even. Note that the term Fr is a result of using a finite number of
moments in the reconstruction algorithm. It is also clear that Dy increases with
T, whereas Fp decreases with 1. This reveals that there is 7% which minimizes
an apparent trade-off between the terms in (3.40). A precise analysis of the
reconstruction error will be given in Chapter 4.

10.0
8.0
6.0
4.0 :

2.0

00—,

(a)

Figure 3.7: Error(fT) versus T for a =1, b= 0, (a) n = 32, (b) n = 256

Instead of giving a general theory of the reconstruction problem we have eval-
uated the error formula in (3.40) for the following discontinuous image function
of the radial form

a z?+y*<n?
YY) = o 3.41
e {b A (3.41

where 0 < 17 < 1 and, without loss of generality, a > b.

In this case it can be calculated after tedious but otherwise straightforward
algebra that the truncation error is bounded by

8(a —b)?

Fr < T

(3.42)

Furthermore noting that f = a and V(f) = a — b, we have evaluated the first
term in (3.40). Fig. 3.7 plots the bound versus 7" with a = 1,b = 0, and n =
32,n = 256. Note that 7" minimizing the bound for (3.40) is equal to 6 and 20
for n = 32 and n = 256, respectively. The optimal choice of T says how many
moments should be taken into account in order to achieve the smallest possible
reconstruction error.
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3.5. Experimental Results

A set of five Chinese characters are employed as the test images. Each image
is of the size of 24 x 24 pixels and the range of graylevels for each pixel is 32,
where all characters have the gray level 11 and the background has the value 21.
Fig. 3.8 illustrates these five Chinese characters projected onto the unit disk.

" E: :FE: :ﬁ: ;.J'.F
Figure 3.8: Five original Chinese characters used in image reconstruction via Zernike
moments. From left to right are Cy, Cs, Cs, Cy4, and C5

3.5.1. Traditional Zernike Moment Method

Here we calculate Ay, employing the simplest 1-dimensional integration formula.
The normalized mean square error

/ (@, y) — Fla,y)Pdady

// (x,y)] 2dxdy

is adopted here as a measure of the accuracy of the reconstructed images.

LRBEARBARE

Figure 3.9: Reconstructed patterns of the character C'; based on the Zernike moments
of order 14, 16, 18, 20, 22, 24, 26, 28, and 30

Error( fT

(3.43)

The Chinese character C] is used as the test image. Fig. 3.9 illustrates the
reconstructed images of C1. The first pattern is reconstructed from moments of
order 14, then from left to right are the reconstructed images from moments of
order 16, 18, 20, 22, 24, 26, 28, and 30, respectively.

3.5.2. Modified Zernike Moment Method

We have introduced a modified version ﬁpq(n) of the Zernike moments in (3.33)
of Section 3.2. In our experiment, the parameter 7 is chosen as n = A/2+0.0001.



81

For the sake of comparison, the same Chinese character C is employed as the
test image, and the normalized mean square error defined in (3.43) is used.

Fig. 3.10 shows the Tror(fT) values for all five types of numerical integra-
tion formulas as a function of the moment order. Fig. 3.10 indicates that all five
integration techniques perform better than the simple 1-dimensional integration
formula in the traditional Zernike moment method. Among the applied integra-
tion techniques, the 5-dimensional formula IT which is shown in Fig. 3.5 (b), is
superior to the other techniques and therefore seems to be the best candidate for
the image reconstruction for this specific situation.
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Figure 3.10: The normalized reconstruction error for the reconstructed character Cy
via the proposed Zernike moment technique with five numerical integration formulas

The reason why the 5-dimensional formula II provides better result is that
with the new condition for the Zernike moments, all nodes used in this formula
fall inside the unit disk. For the 5-dimensional formula I and the 13-dimensional
formulas, we have 16 and 68 nodes falling outside the unit disk, respectively.

The reconstructed images of the character C; with five integration formulas
are shown in Fig. 3.11. The first row shows the reconstructed patterns from
the 1-dimensional integration formula, whereas the second, third, fourth, and
fifth show 5-dimensional formulas I and II, 13-dimensional formulas I, and II,
correspondingly. All images in the first column are reconstructed from moment
of order 10, then from left to right we show results based on moments of order
15, 20, 25, 30, 35, and 40.

By using the 5-dimensional integration formula II, we reconstructed all five
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Figure 3.11: Reconstructed patterns of the character C; utilizing the modified
method and five different integration rules. From left to right, the results based on
moments of order 10, 15, 20, 25, 30, 35, and 40

S T O
BB BB
S A O
o o ol 4
48 851

Figure 3.12: Utilizing the 5-dimensional integration formula II, the five Chinese
characters and their reconstructed patterns via the modified Zernike moments of order
20, 24, 28, 32, 36, 40, 44, and 48

Chinese characters shown in Fig. 3.8 with the Zernike moments of orders from
20 to 48. Fig. 3.12 depicts the reconstructed images.
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3.6. Conclusions

In this chapter, we have studied the accuracy problem for Zernike moments deter-
mined from discrete data observed on the n x n pixels image domain. It has been
observed that two kinds of errors determine the accuracy of Zernike moments
computing, i.e., the numerical error related to the usual need of calculating ac-
curately two dimensional integrals and the geometric error being a distinctive
feature of Zernike moments. We have shown that the geometric error plays a
critical role for the accuracy of the Zernike moment computing. Employing the
latest results from the analytic number theory on the lattice points of a circle,
we have established that the accuracy of an estimate of the Zernike moment of
order p is O(A285/416 min(p=1/2, A285/416)) This result allows us to evaluate the
integrated squared error of the reconstruction technique based on the maximum
T estimated Zernike moments. This issue will be addressed in detail in Chapter 4.

The results established in this chapter can be further extended to other classes
of radial polynomials of the invariant form. In fact an analogous theory can be
carried out for the pseudo-Zernike polynomials introduced in Section 3.2. Fur-
thermore, one can generalize the class of radial polynomials by introducing a
tuning parameter which may yield a more flexible class of invariant radial mo-
ments. In fact the representation in (3.8) can be replaced by p"f”Ps(o“‘q')(2,02 —1),
where a > —1 is the tuning parameter. For a = 0 we obtain the classical Zernike
polynomials. The reconstruction properties of moments using such generalized
orthogonal bases, however, are rather unknown and this is left for future studies.

In summary we have obtained in this chapter the following main results:

e Basic analytical and invariant properties of orthogonal radial polynomials have
been established. In particular, the orthogonal radial Zernike polynomials have
been examined.

e An improved technique for high quality calculation of Zernike moments has
been proposed.

e The error analysis of the numerical estimate of the Zernike moment has been
carried out.

e The fundamental connection between the geometric error and the analytic
number theory of lattice points has been established.

e High order numerical integration methods for Zernike moments computing
have been developed.

e Bounds for the precision of the proposed estimates have been established.
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e Modified Zernike moments with the reduced geometric error have been pro-
posed.

e Numerical studies have been carried out to illustrate our basic theory.

3.7. Appendix

Proof of Theorem 3.2 and Theorem 3.3

Let D = {(x,y) : 22 + y? < 1} be the unit disk. Let p;; denote the (i, ) pixel
at (x;,y;). Note that the single pixel has the area 4/n?, where n? is the total
number of pixels.

Redefining the (p, ¢) Zernike polynomial as Vpq(x,y) on D and zero otherwise,
we can decompose A,, as follows

4= |

flx, )V (x y)d:cdy—i—// (z,y)Vpy(z,y)dzdy, (3.44)
2+ 2€D Pij o(A)

where O(A) is the region being the intersection of D with the union of those
pixels whose centers and corners fall outside the circle.

Using (3.44), we can write the following decomposition for A\pq — Apq

Apg - ZZ/ Fl@i ) — F(2,9)) Vi@, y)dzdy

2+y] eD Dij

— // [z, y) Vo (2, y)dzdy. (3.45)
o(n)

The first term of this decomposition defines the numerical error E7 , while the

second the geometric error Eyy, i.e.,

By = (@) — f(2,9) Vo, y)dzdy,  (3.46)
oA
By = —//O(A) [, y) Voo (2, y)dady. (3.47)

Let us first consider the term Ej,. By virtue of Cauchy-Schwartz inequality for
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integrals and sums, we have

1

2
|Epgl < { // f(xi,y;) — f(z,y)) dxdy// ’ dxdy}
2+y7 €D pigb Pij

2

< ZZ // f(zi,y5) (z,v)) dxdy//‘ dxdy
pijND

:1:+ GD

Arguing as in the proof of Theorem 1 in [144], we can show that for f being a
bounded variation function, we have

3 // f (@i, yj) f(xyy))dedyS‘fw,

2+y eD pi;OD

where TV(f) is the total variation of f and f = max,, f(z,v).
Furthermore, due to the normalization we have

e
dd _ T
//‘ BT

All these considerations lead to
1
n ™ f V(f ) 2
\qu\ < { T A . (3.48)

This proves Theorem 3.3.
Let us now take the geometric error Ej,; into account. By Cauchy-Schwartz

inequality, we have
%
T
< N
} 7{, 0@}

{ [, reaa [ |vif o

where |O(A)| is the area of the set O(A). The discussion in Section 3.1 yields an
important observation that

0(A)] < 1G(A)],

where G(A) is the remainder term of the lattice approximation of D, see (3.22).
An alternative bound for Ej, results from (3.47) and the fact that |V,q(z, y)| <
1, i.e., we have

Ef, < JIO(A)] < FIG(A)].
This proves the bound given in Theorem 3.2. [



Chapter 4

Reconstruction Aspects of
Orthogonal Radial Moments

In this chapter we consider the problem of image reconstruction from the or-
thogonal radial moments introduced in Chapter 3. An image function f(z,y)
defined on the unit disk is observed in the presence of noise at discrete points of
a regular square grid. An estimate of f(x,y) based on the Zernike orthogonal
radial functions over the unit disk is proposed. This class of functions has a
distinctive property of being invariant to rotation of axes about the origin of co-
ordinates yielding therefore a rotationally invariant estimate. For radial functions
the orthogonal set has a particularly simple form being related to the classical
Legendre polynomials. We give the statistical accuracy analysis of the proposed
estimate of f(x,y) in the sense of the Ly metric. It is found that there is an
inherent limitation in the precision of the estimate due to the geometric nature
of a circular domain. This is explained by relating the accuracy issue to the cele-
brated problem in the analytic number theory called the lattice points of a circle.
The accuracy of the reconstruction method for images with certain symmetry
properties, like radiality, is examined.
In summary, the main contributions of this chapter are the following:

e Basic approximation properties of the Zernike orthogonal radial polynomials
are established.

e The behavior of Zernike moments for images with various symmetry and struc-
tural conditions is extensively examined. This includes radial images and im-
ages of the additive form.

e An image reconstruction formula from the Zernike orthogonal radial polyno-
mials is introduced and its reconstruction power is thoroughly examined.

87
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e The detailed error analysis of the reconstruction algorithm is carried out. This
includes the noise diminishing property and the imprecision of the Zernike
moment calculation due to the geometric and discretization errors.

e The fundamental bound for the truncation reconstruction error is established.
The bound holds for all images which belong to a class of functions of bounded
variation.

e The rates for the mean integrated squared error are derived. The rates for
important special cases of radial and additive images are given.

e The problem of data-driven selection of the optimal number of moments is
discussed.

4.1. Introduction

Let us consider the image model introduced in Chapter 3, i.e., let f(z,y) be
an image function of the class Lo(D) defined over the unit disk D = {(z,y) :
22 + 9?2 < 1}. In this chapter we address the problem of recovering f(z,y)
from the orthogonal radial moments examined in Chapter 3 when only noisy and
discrete data are available. Hence let

be the observed data record, where {;;} is a zero mean, finite variance, spatially
uncorrelated noise process. Let 02 denote the variance of ;5. We assume that the
data are observed on a square grid of edge width A, i.e., x;—x;—1 = y;—yj—1 = A.

As we have already noted we consider functions on the circular domain since
it is a common situation in a wide range of applications. Nevertheless, no the-
ory on the reconstruction accuracy of radial moments in such a setting has been
develolped so far. In this chapter we propose an estimation technique for re-
covering f € Lo(D) utilizing the Zernike orthogonal basis on D. Although it is
possible to construct a number of orthogonal systems on D [126], the Zernike
orthogonal functions [13, 18,33, 250] possess some unique properties. First of
all they are invariant in form with respect to orthogonal transformations of
the (z,y)-plane yielding a popular class of invariant features in object recogni-
tion [1,101,121,124,127,144,145,173,199,219,221,228,232]. Second the Zernike
functions have properties similar to both classical trigonometric series and Jacobi
polynomials and they define a minimal set of permissible functions [13]. Further-
more, Radon transforms of the Zernike functions are also orthogonal [33]. The
latter plays a fundamental role in tomographic reconstruction of objects from
their projections [33,115,150,157]. It is also worth mentioning that the Zernike
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orthogonal basis has recently found applications in ophthalmology for corneal
imaging allowing eye-care providers to fit contact lenses and glasses [207].

In this chapter the accuracy analysis of the proposed estimate of f (x,y) based
on Zernike functions is carried out. Let fr(x,y) be an estimate of f(z,y) derived
from data record (4.1) which utilizes the first T' Zernike functions. We give
bounds for the mean integrated squared error (MISE)

MISE(fy) = E / /D |Fr(a,y) — o) dwdy (4.2)

for a large class of functions belonging to Ly (D). This includes bounded variation
functions, radial functions, and functions of a specific structural form. This
analysis reveals the dependence of the error on the truncation point 7', image
smoothness, noise characteristics, sampling rate A and the circular geometry of
the support of f(z,y). This is quantified by decomposing the MISE(.]?T) into the
variance, bias, discretization and geometric error components. The first three
factors are standard in the non-parametric curve estimation theory and yield the
well studied variance/bias/discretization trade-off [39,210]. The geometric error
is caused by the fact that our reconstruction problem is confined to a unit circle
and some lattice squares along the circular domain may be either included or
excluded. This kind of error is quantified by using the celebrated problem in the
analytic number theory referred to as lattice points of a circle due originally to
Gauss [87,104-106, 110, 235]. We show that the geometric error, although not
dominant in the asymptotic theory, has an important influence on the overall
performance of our reconstruction method. This is a distinctive feature of the
function reconstruction problem on a circular domain.

4.2. Orthogonal Bases on D

In this sub - section we give an essential information about the Zernike orthogonal
functions which will be employed further. A detailed discussion of this subject
can be found in Chapter 3.

First of all, an important property of the Zernike orthogonal functions is that
the radial polynomial Ry, (p) is closely related to the classical Jacobi polynomials
[13,33,126,217] according to the relation

Ryg(p) = pl9 PO (297 — 1), (4.3)

where s = (p — |g|)/2 and pled (x) is the Jacobi polynomial of order n with the
parameter (c, (3).
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Figure 4.1: Radial section of R,q(p) for (p,q) = (8,0) (bold line)
and (p,q) = (9,1) (light line)

The identity in (4.3) implies that if p = |¢| then

Rpp(p) = 1", (4.4)

while for ¢ = 0 we have
Ryo(p) = Bppa(2p” = 1), (4.5)

where Ps(z) is the s-th order classical Legendre polynomial defined on [—1, 1],
[206,217]. It is also known [205] that

IPu(z)| < 1,-1 <z < 1. (4.6)

For our further considerations it is useful to know the growth of the polynomial
Rp,(p). First let us recall the fact that piP) (x) attains its maximum in [—1, 1]
at one of the end-points [44, p. 168]. Hence observing that Ps,(0’|q|)(1) =1,

PRI 1) = (-1 (1) 2

S

and then using (4.3) and (4.6), we obtain the following useful bound for R,,(p)

[Bpg(p)| <1, (4.7)

with Rpq(1) = 1.
Fig. 4.1 confirms the above bounds by showing the radial section of R,q(p)
for (p,q) = (8,0) and (p,q) = (9,1).
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4.3. Function Approximation by Zernike Functions

The completeness and orthogonality of {V,,(z,y)} allow us to represent any f €
Ls(D) by the following series

P
Z Z TpApgVoa (@, 1), (4.8)

p=0g=-p

where the summation is carried out for all (p, q) satisfying (3.12) and where, due
to (3.4), 7, = (p+ 1)/ is the normalizing constant. The Fourier coefficient A,
of order p with repetition ¢ is given by

A= [ 1wV oy (1.9)

Recalling (3.3), we can obtain the following useful polar coordinate version of
(4.9)

2 r1
Apg = / F(peos 8, psin) Ryq(p)e ™" pdpdo. (4.10)
0o Jo

Denoting f(p,0) = f(pcosf, psinf) and observing that f(p,#) is 2w-periodic in
6 we can rewrite (4.10) in the following equivalent form

1
Apg = 2”/0 cq(p) Rpq(p) pdp, (4.11)
where
1 27 et
o) = 5z | Tlp.0) %0 (4.12)

is the usual g-th Fourier coefficient of the function ¢(6) = f(p,0).

The above identities allow us to draw inference about the coefficient A,, under
different symmetry conditions put on the image function f(x,y). This issue was
discussed in Section 3.3 and will be further examined in Chapter 6.

It is important for further studies to evaluate the form of A,, for various
classes of functions defined on D. Let us first consider an important class of
radial functions, i.e., let f(z,y) be a function of p> = 22 + y? only; write it as
g(p?). In this case it is easy to observe that c,(p) defined in (4.12) is given by

where 1(A) denotes the indicator function of a set A.
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By this and (4.5) we have

1
Apg =21 /0 9(0*)Byy2(20* — 1)pdpl(q = 0). (4.13)

More general case to the above is when f(x,y) is elliptically contoured, i.e.,
1 ([T
fay) =g @y=—(, (4.14)

for some non-singular matrix ¥ and a single variable function g(¢). In particular

let
1 7
=5 1)

where 7 plays the role of the “correlation” coefficient between the variables x and
y. Assuming |7| < 1, we observe that (4.14) becomes

2 2 2
W> _ (4.15)

1— 72

e = (

Note that for 7 = 0 the Zernike coefficient Ay, of function (4.14) is given by
(4.13). For general 7, Ay, is defined in (4.11) with

cq(p) ! /027Tg <p2(1—7s11129)> e 9994, (4.16)

T or 1— 72

It is interesting to know the behavior of A,, as a function of 7. Expanding (4.16)
into Taylor series about 7 = 0 and after some tedious algebra we can obtain that

Apy = ap + 720, + O(7), (4.17)
where
! 2
ap = 2m /0 9(p”) Rpo(p) pdp

and

1 1 T 1
by = /O {Qg@)(p?)p%zg(”(ﬁ)} Runlp)pdp — /0 92 (62) Rpa () P dp.

Here it has been assumed that g(¢) possesses two continuous derivatives. Clearly
the term a, is identical to (4.13) and as we have already explained, it represents
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the Zernike coefficient for radial functions. It is interesting to observe that ex-
pansion (4.17) does not possess a linear term with respect to 7. Generally all
terms with odd powers of 7 are zero, provided that corresponding higher order
derivatives of g(t) exist.

Let us now assume that g(¢) is Lipschitz, i.e., that

lg(u) —g(v)| < M|u—v|%, for M >0and 0 < o < 1. (4.18)
Then it can be easily shown that

2|r @l
|qu—ap|s2wM<1_T’2> [ 1Rt (4.19)

This result gives the bound for the distance between the Zernike coefficients of
functions defined in (4.15) and the corresponding coefficients of radial function
9(p*)-

Result (4.19) can be viewed as an example of more general concept of the
radial approximation of a given class of functions. Hence let R(D) C La(D) be a
class of radial functions in Ly(D). Then it can be shown [247] that the orthogonal
projection of Lo(D) onto R(D) is of the form

1 2w

h(p?) f(pcosb, psinB)do. (4.20)

Hence h(p?) represents the best radial approximation of f € Lo(D) and conse-
quently there is a unique decomposition

f=h+r, (4.21)

where h € R(D) and r is orthogonal to h, i.e.,

27 1
| [ 16r(o.0)pdpas =o.
0 0

Remark 4.1. It is interesting to note that the orthogonal projection of the in-
variant function Vipg(z,y) in (3.3) onto R(D) is given by Ryo(p).

It is of some interest to evaluate the size of the term r in (4.21). For the
function class defined in (4.15), it can be easily shown that

Ty Ty A <2T )

2a0+1 \1—72

where the function g(p?) in (4.15) satisfies (4.18). Here ||-|| is the La(D) norm.
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Yet another important functional class [37] consists of functions which can be
decomposed into separate angle and radial components of the following form

Zsos Jibs (0 (1.22)

for some measurable functions ¢, (p?), (), s =1,..., L.
A simple algebra shows that the Zernike coefficients for this class of functions
have the following form

L
Apg = 2m Z Cs,4Bpq(s), (4.23)
s=1

where ¢, 4 is the g-th Fourier coefficient (see (4.12)) of the angle component 1(f)
and

1
Bpq(s) :/0 ©s(p?) Rpq(p) pdp.

It can be easily shown that for the orthogonal projection h(p?) of class (4.22)
onto R(D) we have the following bound

1/2

I Ll AT C TN
If hHSM(a+1) /O<Zl<ps(p) pdp o

s=

where it is assumed that all 14(0),s = 1,..., L satisfy (4.18). On the other hand,
a bound in terms of the global Lo variation of 14(0),s = 1, ..., L is of the form

1/2

1/ L 2
If—hl <4y/2/3 /0 (Z [l !sos(pz)!> pdp 3 . (4.24)
s=1

For the proof of this result see [180] .

Remark 4.2. The class of functions defined in (4.22) is important since it is
known that it defines a dense subset in Lo([0,27] x [0,1]). In fact the set of all
finite linear combinations

ngs ‘Ps € LZ([O 1]) ¢s € LQ([07 277])

is dense in Lo([0,27] x [0, 1]).
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A special interesting case of class (4.22) is the additive model

F(p.0) = (p*) +1(0) (4.25)

for some measurable functions ¢(p?) and 1(6). See [97] for an extensive overview
of the theory and applications of such models in the statistical inference. It
should be noted that both (4.21) and (4.25) describe additive models in the
polar coordinate system. This should be contrasted with a counterpart of (4.25),
f(z,y) = fi(z) + fa(y), in the (z,y) coordinates.

The Zernike coefficient for f(p,6) in (4.25) takes the following form

2

1 A 1
A =1a =027 [ o a(plpdp+ [ 00) a0 [ Roglodpdp. (426)

It is also clear that the orthogonal projection of class (4.25) onto R(D) is given
by
1 2

h(p?) = @(p®) + o5 - w(O)de.

The distance between f in (4.25) and h(p?) is bounded by
4
Chl< ey
If=hl< 7 [

The proof of this bound is similar to (4.24). The interpretation of the above
inequality and that in (4.24) is that if oscillations in the angular components
{15} are small then f is closer to h.

Let us also mention the class of ridge functions with L directions dg, ...,d7_1

L-1

flz,y) = Z gi(x cos(;) + ysin(éy)), (4.27)

=0

where {g;(t),l =0, ..., L — 1} are some single variable functions defined on [—1, 1].

This class of functions plays an important role in projection-based approxima-
tion of multidimensional functions [37,150]. In particular it has been shown [150]
that any polynomial of degree L — 1 in = and y can be represented by (4.27)
provided that {g;(¢t),l = 0,...,L — 1} are single variable polynomials of degree
L —1 and dy, ...,dr—1 are distinct directions. Furthermore the ridge functions can
be used as a powerful tool for approximating radial functions and functions with
smooth angular behavior [37].
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It is straightforward to show that the Zernike coefficient for (4.27) takes the
following form

L-1 1 2m
Apy = Z e—J4d1 / {/ g1(pcosb) cos(q@)dﬁ} pRyq(p)dp.
P 0 0

This formula can be further simplified assuming a specific form of ridge functions
{9:(t),l =0, ...,L—1}. In particular for {g;(¢),l =0, ..., L — 1} being polynomials
of degree not greater than L — 1, it can be easily shown that A,, = 0 for ¢ > L.

Due to (4.20) we also note that the orthogonal projection of the class of ridge
functions onto R(D) is of the form

L-1

) Z /27r
h(p®) = — (pcos(8 — d;))do.
p 2 Jy qi\p !

For g;(t) satisfying (4.18), the Lo distance between h(p?) and f(x,y) in (4.27) is
bounded by
LM(27T)a+1/2

17—l <

On the other hand, a bound on || f — A || in terms of the global variability of
{g:(t)} is given by

11L=1 , .on ) 1722 1/2
1
17 =n <4V [ ([T |d ocost-an[ ) | sap
=0

The proof of this fact can be obtained in the analogous way as the proof of (4.24).

To illustrate the richness of the above classes of image functions we give in
Fig. 4.2 some examples. Hence we draw the density plots of the radial image
function fi(z,y) = sin(10p) + cos(10p), the additive image function in the polar
coordinates fa(x,y) = sin(10p) +cos(106), and the additive image function in the
Cartesian coordinates f3(x,y) = sin(10z) + cos(10y). Our developments in this
chapter reveal that the Zernike based reconstruction method can easily recover
functions like f1(z,y) and fa(z,y). The function f3(x,y) on the other hand would
be more suitable for the Lagrange moments based reconstruction algorithms.
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Figure 4.2: Examples of image functions: radial image function, additive image
function in the (p, #)-coordinates, additive image function in the (x,y)-coordinates

4.4. The Reconstruction Algorithm

Let us now consider the problem of estimating f(x,y), where f € Lo(D), given
noisy data generated from observation model (4.1). Let us assume that lattice
points {(z;,y;),1 < i,7 < n} from D are located at the center of the lattice
squares. Fig. 3.4 in Section 3.4 shows the geometry of lattice points.

The first task is to estimate the Zernike coefficients A,, defined in (4.9). Using
a piecewise approximation of f(z,y) over the lattice squares we can define the
following estimate of A,

A\pq = Z Z Wyq (i Yj) Zijs (4.28)

(z4,y5)€D

where
. 2
wpq(ﬂfi,yj):/ A/ R Voo (2, y)dzdy.
.

It is also assumed that Vj4(z,y) is defined on D by (3.3), (3.7), and is zero

otherwise. Let us observe that

Eﬁpq = ZZwPQ(mlay])f(xzay])

(%i,y;)€ED

is just a numerical approximation of the integral representing A, over the lattice.

It is worth noting that if f(z,y) =1 for all (x,y) € D then we have EA\pq #
Apg. Such an unusual phenomenon does not hold for functions defined over the
rectangular domain. In our case we are dealing with the circular domain and the
lattice squares cannot fill the circle perfectly. This problem will be examined in
detail in Section 4.5.
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Representation (4.8) and formula (4.28) yield the following estimate of f(z,y),
(z,y) € D

p

T
Fr(z.y) =D 3" 5 ApVig(z,y), (4.29)
0

q=—Dp

p:
for p — |g| being even, 7, = (p+1)/7.
Estimate (4.29) is a standard orthogonal series estimate defined by a trun-
cation parameter 7. Let us observe that there are (T'+ 1)(T + 2)/2 terms in
(4.29).

Remark 4.3. Let us note that due to the invariant form of Vpe(x,y) our estimate
is rotationally invariant. Hence when any rotation ' = x cos(¢) + ysin(e), y' =
—zsin(¢) + ycos(¢) is applied, the estimate fr(z',y’) is transformed into an

estimate of the same form, i.e.,

T p
fr(a'y') = Z Z Tpqueijqd)qu(%?/)-

p=04g=—p

To the best of author’s knowledge no classical curve estimation method possesses
this useful property.

For the class of radial functions f(z,y) = g(p?) considered in Section 4.3, our
estimate can have a reduced complexity due to formula (4.13). In fact we can
define the following estimate of g(p?)

T
gr(p*) = ZTQIAQlRQI(P)a (4.30)
1=0
where
~ LS pﬂr%
Ay =217 / L Ra(p)pdp (4.31)
i=1 Pi— 5

is the estimate of A, in (4.13) with p = 2I. Here we denote Ry (p) = P,(2p* — 1),
where Pj(t) is the [-th Legendre polynomial.

Furthermore {Z} are observations at the lattice points taken along the di-
agonal direction p; = \/;17%2 + yiz < 1. Hence the actual number of points taken
into account is of order n. It is also clear that one can use other directions like
pi = |zi| or pi = |yil.
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Remark 4.4. In order to utilize the radial invariance of f(x,y) = g(p*) we
can group data points according to their distance from the origin. Such groups
define the ring regions dividing the disk. The data from a given group could be
summarized by, e.g., their average and this would give an alternative definition
of {Z;} used in obtaining an estimate of Ag;. This approach uses all the data
points and leads to the reduced variance of the corresponding estimate 221.

The performance of fT(a:,y) is measured by MISE(fT) defined in (4.2). By
virtue of (3.4) and Parseval’s formula we obtain the following decomposition of
MISE(fr)

MISE(fr) = VAR(fr) + BIAS?(fr),

where
VARG = [[ (o) - BFnte| dody

T P R R
= Z Z TpE|Apy — EAy? (4.32)

p=0g=—p

is the integrated variance, whereas

BIAS(Fr) = [ |Efea) - fla)| dudy

T D R 9 0o D
= ZZTP‘EAINI_APQ‘ + Z ZTpMpq’Q

p=0g=-p p=T+1g=-p

= DG(fr)+ TR(fr) (4.33)

is the integrated S(luared bias. R

The term TR(fr) is a bias caused by the truncation at 7. The term DG(fr)
measures the discretization and geometric errors in estimating the coefficient
Apg. We show in Section 4.5 that DG(fr) can be further decomposed into the
discretization error D(fT) that reflects a usual need of numerical approximation
of the integral and the geometric error G(fr) being a distinctive feature of our
estimation problem. The geometric error measures the accuracy of the lattice
approximation of the circular domain. It turns out that this approximation is
described by a celebrated problem in the analytic number theory on the number
of lattice points inside a circle [87,105]. The contribution of each term in (4.32)
and (4.33) to the overall error MISE( fr) is examined in Section 4.5.



100

Concerning the estimate gr(p?) in (4.30) and (4.31), let us first observe that

1
~ ~ 2
MISE(jr) = 2 /0 Gr(p®) — 9(p*)|” pdp.

This is decomposed as follows

T T 0o
MISE(Gr) = Y muE|Ay— EAy> +) m|EAy — Ayl* + > 7ot Agll?
1=0 1=0 I=T+1
= VAR(gr) + D(gr) + TR(gr), (4.34)

where Ay is Apg in (4.13) with p = 21.

It should be noted that in the case of radial functions the geometric error
does not appear.

The estimation problem studied in this book falls into the category of non-
parametric curve estimation since we do not assume any parametric knowledge of
a class of functions taken into account. We use the orthogonal expansion approach
utilizing a very specific class of rotationally invariant polynomials and possessing
some other aforementioned unique properties. In the statistical literature on this
subject [39,91,127,210] one can find other non-parametric methods for function
recovering. For example, one could apply the popular kernel estimate

5Uz+ 5]
fb z,y) Z Z Zij / / p(z — u,y — v)dudv, (4.35)
Yi—

(z4,y;)€D

where Ky(x,y) = b 2K(b~'z,b~1y), b > 0 is a bandwidth parameter and K (z,y)
is a bivariate kernel function such that K(z,y)dzdy = 1.

Using arguments developed in this chapter one can argue that the accuracy
of the kernel estimate may be comparable to our method. Nevertheless, the
accuracy of the kernel estimate depends not only on the choice of the bandwidth
b but also on the choice of the kernel function. Indeed, the order (quantified
by the number of vanishing moments) of the kernel function must be selected
according to the smoothness of the unknown function. It is also known that the
kernel estimate suffers from the boundary effect [39], i.e., at a boundary kernel
mass falls outside the support of the function to be estimated and is lost. This
effect will be further amplified by the presence of the inherent geometric error
caused by the circular nature of the domain of estimated functions. It is not
clear either whether the kernel estimate can have the property similar to (4.13)
allowing us to construct an estimate of reduced complexity for the important class
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of radial functions. Moreover, the kernel estimate is not invariant to rotations.
As we have already mentioned the Zernike basis has been a popular technique
in optical pattern recognition and medical imaging where one uses a few Zernike
coefficients {qu} to define a feature space in order to summarize complex data
efficiently. Clearly the kernel estimate cannot be used for such applications.

4.5. Accuracy Analysis

In this section, we examine the components of MISE(fT) appearing in decompo-
sitions (4.32), (4.33), and (4.34). All the proofs can be found in the Appendix.
In Section 4.5, we deal with the stochastic component of the error quantified by
the term VAR(]?T). Then the truncation error will be evaluated followed by the
detailed analysis of the discretization and geometric errors. In the final subsec-
tion we summarize all the obtained results by giving the evaluation of the overall
€rror MISE(fT). Throughout the most part of this chapter we use observation
model (4.1). Nevertheless, in Section 5.5 we extend our results to the model with
non-homogeneous variance.

Variance

Let us recall that the integrated variance term is given by the following formula

T p

VAR(fr) =Y Y B4y, — BEAy %, (4.36)
p=0g¢=—p

for p — |¢q| being even.
The bound for this term is given in the following lemma.

Lemma 4.1. Let the observation model (4.1) be in force and let the noise process
{eij} be uncorrelated with zero mean and variance o. Then for estimate (4.28)
and (4.29), we have

VAR(fr) < o?AXT + 1)(T + 2)/2.
The proof of this bound, see [180], reveals that

E‘;{pq - EA\qu S O'ZAQJ%.

Using the arguments as in Section 4.5, see also the discussion below (4.65), we
can show that
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E|A,, — BEA, > = 02A2- " L O(AZH®),
Ay — B4yl o)
where 1 < a < 3/2 describes the geometric error.
The counterpart of Lemma 4.1, see [180], for the class of radial functions takes
the following form.

Lemma 4.2. Let the observation model (4.1) be in force and let the noise process
{eij} be uncorrelated with zero mean and variance o. Then for estimate (4.50)
and (4.31), we have

VAR(Gr) < 2V2r0%A(T + 1).

Remark 4.5. In Remark 4.4 we have suggested that for radial functions we
should use a ring type of data grouping which utilizes all data points. It can be
shown that this leads to an improved order of VAR(gr), i.e., instead of VAR(gr) =
O(AT) we have VAR(gr) = O(A2T).

Truncation Error

Owing to (4.32) the truncation for fr is given by

o0 p
R(fr)= > Y. mlApl’, p—lgl= even (4.37)

p=T+1q=—p

whereas for gr by
TR(Gr) = Y 7alAul* (4.38)
I=T+1

It is clear that TR(fr) — 0, TR(Gr) — 0 as T — oo, and the rate at which
TR(fr) — 0, TR(gr) — 0 will be determined by the degree of smoothness of the
functions being approximated by the Zernike functions expansion.

Let us consider the class BV(2) of functions of bounded variation on the
set (2, i.e., functions which have finite variations in the amplitude as well as the
length of the contours along which they occur. Let us recall that we say that
f € BV(Q) if the total variation

TV(f) = / /Q | (o, y)|dzdy, (4.39)

is finite. Here the modulus of the gradient is defined as

v Sl = | L5+ |20,
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It is important to observe that the class BV(Q2) can admit discontinuous func-
tions. In this case the derivatives are meant in the general distribution sense.
For example, if f(x,y) = 14(x,y) is the characteristic function of a set A hav-
ing piecewise smooth boundary 0A, then TV(f) is equal to the length of 0A.
It is worth noting that contrary to the one-dimensional case the bivariate func-
tion belonging to BV(2) needs not be bounded [129,254]. Various definitions of
bounded variation functions of many variables can be found in [60,93, 129, 254].
In particular in this book we use the concept of bounded variation for functions
of two variables due to Hardy [93]. It is also worth noting that the class BV(Q2)
has recently been extensively used in image analysis [154,205].

The following result gives the approximation error of the Zernike functions
expansion for functions which belong to the class BV(2). Let us recall the no-
tation f(p,0) = f(pcosf, psinf) for (p,0) € Q, where Q = [0,1] x [0,27]. It is
clear that the requirement f € BV(D) is equivalent to f € BV(Q).

Lemma 4.3. Let f € BV(Q) and let f be bounded. Then we have

-~ d
<

where d depends on TV (f).

The proof of this important result is given in the Appendix.

The condition of bounded variation for the class of functions of the additive
form introduced in (4.22) can be easily verified. In fact function (4.22) is in
BV(Q) if ps € BV([0,1]) and 95 € BV([0,27]), s = 1,..., L. The ridge functions
in (4.27) are in BV(Q) if each g;(t) belongs to BV([—1, 1]).

Regarding the case of radial functions let us assume that g(p?) is in BV ([0, 1]).
The following lemma, see [180], gives a bound for TR(gr).

Lemma 4.4. Let g € BV([0,1]). Then we have

=\ o 8+ TV(9))

T < — =27

Rigr) = T+1/2 °

where TV (g) is the total variation of g(t) on [0,1] and g = maxyco 1) |9(t)|-

Lemmas 4.3 and 4.4 hold for functions of bounded variation. This class allows
functions that are discontinuous, which is often the case in image processing
applications. Let us consider a class of Lipschitz continuous functions, i.e.,

[f(2,y) = @) < L{lz =2/ + ]y = o/|°}, 0<a<]

for (z,y), (2/,y") € D and a positive constant L.
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To evaluate the truncation error for this case one can use the known re-
sults [224] concerning the best polynomial approximation of Lipschitz continuous
functions. This yields the following bound

TR(1) < e (4.40)
where v > 1/2 and the constant a; depends on L. Similarly if one assumes that
all partial derivatives W, 1+ j < r exist and that W, i+j=r
are Lipschitz (with o = 1) then

TR(fr) < (Tfﬁ (4.41)

0" f(x,y)

where the constant as depends on the Ls-norms of , 1+ 7 =r and the

0xtoyI
Lipschitz constant L.

The bounds in (4.40) and (4.41) can be improved in some special cases. For
example, result (4.40) can be improved in the case of radial functions as it is

shown in the following lemma, see [180] for the proof.

Lemma 4.5. Let g1 € Ly([0,1]). Then we have

TR(:‘]\T) < Wa

where

ﬂ:wAﬂa—m¢Wm%t

Hence we have the rate O(7T~2) which should be compared with O(T~!) in
(4.40) for a = 1.

The rate in Lemma 4.5 can also be extended to the class of additive functions
defined in (4.25), i.e., the functions of the following form

F(p,6) = 0(p?) + 0(6). (4.42)

Formula (4.26) gives the Zernike coefficient for the additive functions. The first
term in (4.26) is identical to the Zernike coefficient of radial functions. As for
the second term it can be proved [180] that it is exponentially small. Hence the
angular component in (4.42) plays a smaller role than the radial one in the overall
approximation error. This is formalized in the following lemma.
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Lemma 4.6. Let f(z,y) be of the additive form (4.42). Let ¢ € Lo([0,27]) and
let o) € Ly([0,1]). Then we have

TR(fr) < 5 + c2 exp(—csT),

(T+1)
for some positive constants c1, ca, and cs.

It should be noted that the constant ¢y can be selected as 43, where (3 is given
in Lemma 4.5. To get further insight into the order of the approximation error
let us consider a specific class of functions defined on D.

Example 4.1. Let f(z,y) be radial, denote this by f(x,y) = g(2® + y?). First,
consider the function

gt) = (20", 0<t<1, p>0. (4.43)

It is clear that g1 € BV([0,1]) and also satisfies the condition of Lemma 4.5 if
w>1/2.

The discussion in Section 4.3 shows, see (4.13), that for radial functions we
need to evaluate the following integral

/ (BBt — Dyt (4.44)
0

where Py(x) is the k-th order Legendre polynomial.
Using the result in [10] we can show that (4.44) is of order O ((k + 1)_2(““)).
This being applied in (4.38) yields

TR(Gr) = O((T + 1)~2@r+D), (4.45)

In the same way we can argue that for the function g2(t) = (2(1—1¢))*, 0 <t <1,
w > 0, the rate in (4.45) holds. It should be noted that both g1(t) and g2(t) are
monotonic on [0, 1].

Let us now consider the function gs(t) = [2(t—1/2)|", 0 <t <1, u > 0 which
is mot monotonic but conver on [0,1]. Again using [10] we can obtain that the
integral in (4.44) is of order O ((k‘ + 1)_(“+3/2)) and consequently we have

TR(gr) = O((T + 1)~ %+D).

This is a twice slower rate than in (4.45). Nevertheless, the above rates are faster
than predicted by our bounds. Hence we can conjecture that for a large class of
image functions, e.g., being convex, monotonic functions, we can improve our
rates.
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The following characteristic represents the class of discontinuous piecewise
constant functions

94(t) = alyp<yy (t) + 01y (1), (4.46)
where 0 < v < 1 and, without loss of generality, a > b. Note that g4 € BV([0, 1])

with TV (g4) = a—b. A tedious but otherwise straightforward algebra making use
of some properties of the Legendre polynomials [206] yields the following bound

! TV(g4)
t) P (2t — 1)idt| < .
/o (P20 = Dt < o e
This leads to
8(a — b)?

TR(g7) <
R(gr) < Tr1

This is consistent with the general result given in Lemma 4.4.

Let us finally consider the case of an unbounded function and neither being
in BV([0,1]). Hence let

1
)= —————, 0<t<1.

It is clear that g5 € L2([0,1]) if only 0 < p < 1/2. Some algebra shows that

1
’/ g5(1) Pe(2t — D)tdt| = O((k + 1)*/>7H).
0
Hence we obtain
TR(gr) = O((T+1)~"~%), 0 <pu<1/2.

This is clearly a very slow rate of convergence.

Geometric and Discretization Errors

In order to explain the nature of the geometric error let us consider the indicator
function of D, i.e., f(z,y) = 1p(z,y). Then we obtain

EApy — Apqg = ZZ Wpq (T4, Yj) — // Voo (@, y)dzdy.
D
(x4,y;)€D
Noting that // Vog(z,y)dxdy = 7 if only p = ¢ = 0 and // Vog(z,y)dxdy =0
2 D

otherwise, it suffices to consider the case p = ¢ =0, i.e.,

Eﬁog — Ay = Z Z woo (x4, y;) — . (4.47)

(wiy;)€D
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The above term is not equal to zero due to the fact that if the center of a
lattice square falls inside the border of the unit disk D, this square is used in the
computation of the estimate qu otherwise, the square is discarded. Therefore,
the area used for computing ﬁpq is not equal to the area of the unit disk. Fig. 3.4
shows the union of the squares whose centers fall inside the unit circle. Note that
some squares are not entirely inside the circle; on the other hand, some parts
of the circle are not covered by the squares. This boundary region is shown in
Fig. 4.3 where only the geometric error within the unit disk is depicted.

SonHE0E0800
1:...........:5;
Mdececccccocccccccco)
Aalelelsla/o[elolelsa[o[elelslss/o/
f::::::::::::::::::::%
g
i::::::::::::::::::::::;
elololelelele/s/olelele|e]olelelels]eoleleT
\QZZZ:Z::::::::Z::::;
NRelelelelelolo/ole/e/slelolsP ]
Neoo0ee000000e”
e ' T XXX YY) ¢

Figure 4.3: The boundary region defining the geometric error

Recalling that Vj(z,y) = 1 we can rewrite (4.47) as follows
EA\(]O - A(]O = AQK(A) -, (448)

where

K(A)=>>"1

(xi,y5)€D

denotes the number of the points {(z;,y;) : 1 <i,j < n} inside the unit circle.
As we shall see formula (4.48) fully describes the geometric error. Hence let
us define, similarly as in Chapter 3, the following number

G(A) = A’K(A) — 7. (4.49)
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Since our theory models the performance of function recovery on the grid which
becomes increasingly fine therefore it is crucial to know the size of G(A), i.e.,
how fast G(A) tends to zero as A — 0.

As we have already noticed the quantity G(A) has been extensively examined
in the analytic number theory with the relation to the so-called lattice points of
a circle problem due originally to Gauss [87,104-106,110,235].

We have observed that we have G(A) = O(A%), 1 < a < 3/2 where a = 3/2
is impossible and the best result so far due to Huxley is the following bound [106]

G(A) = O(A?8/208), (4.50)

It has been conjectured that the value of « can be arbitrary close to o = 3/2 This
still remains an open problem in the analytic number theory, see [87,105,106,235].
Hence the conjectured rate is of order

G(A) = O(A%?79), (4.51)

A numerical study has been conducted to evaluate G(A) for a large range of A.
In Fig. 4.4 we depict |G(A)| as a function of n = 2/A for 10 < n < 128, ie.,
0.015625 < A < 0.2.

0.12

0.08 B

0.06F ¢ ]

0.02-

0

2 Ry mlle: ] e
0 20 40 60 80 100 120 140
Figure 4.4: The geometric error |G(A)| versus n, 10 <n < 128,n = 2/A

The oscillatory behavior of G(A) can be observed with the error taking both
positive and negative values. However, the positive values (around 78%) are more
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frequent than the negative ones. Since the number G(A) influences the accuracy
of the estimate /qu, therefore A\pq is more likely to be positively biased. We refer
to [55] for similar numerical results concerning the evaluation of G(A).

Let us now consider the term DG(fr) in (4.6), i.e

T p
T) = Z Z Tp| EApg — Apgl*.

p=0g=—p

To evaluate this term it suffices to consider the difference Eﬁpq — Apg. First it is
an important observation that F'A,, — A,, can be decomposed into two separate
components describing the discretization and geometric errors, i.e.,

EApg — Apg = Dpg(fr) + Gpg(fr), (4.52)
where
fxisyg) — [(x,y) Vg (z, y)dedy (4.53)
=2 ] 0
and
- / / F (@, y)V5 (2, y)dady. (4.54)
e(A)

Here p;; denotes the (i,j) lattice square centered at (x;,y;) and ©(A) is the
region being the intersection of D with the union of those grid squares whose
centers (z;,y;) fall outside the circle, see Fig. 4.3.

The magnitude of the discretization error is given in the following lemma,
see [180] for the proof.

Lemma 4.7. Let f € BV(D) and let f be bounded. Then for any admissible pair
(p, q) we have

R T 1/2
Dl < { LTV} A

where TV(f) is the total variation of f and f = maxy, |f(z,y)|.

The magnitude of the discretization error can be further reduced assuming a
bit stronger conditions on f(x,y). Hence if f(z,y) is Lipschitz of order 1 then by
a simple modification of the proof of Lemma 4.7, we obtain

3/2
}qu(fT) <c =

E PG (4.55)
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for some constant c.
The discretization error for the estimate gr(p?) in (4.30) is described in the
following lemma. See [180] for the proof.

Lemma 4.8.

(a) Let g € BV([0,1]). Then

R A\ 12
EAg, — Agi| <2n{TV(9)g}"* (-—— ] .
B~ n) < 2 (V0 (55

(b) Let gV € Ly([0,1]). Then

~ 1 2
B dul < {2 [ a0 )
0

1/2 A

(2k +1)1/2

Let us now turn to the geometric error expressed by formula (4.54). It is
important to observe that the area of the region ©(A) in (4.54) is bounded by
the error of the lattice approximation of D defined in (4.49), i.e., we have

Area (O(A)) < |G(A)]. (4.56)
Using the arguments as in Section 3.4 we obtain the following result.

Lemma 4.9. Let f € Ly(D) be a bounded function on D. Then for any admis-
sible pair (p,q) we have

Gya(Fr)| < FIG(A)? min ({”} , rG<A>W2> |

p+1

Hence the geometric error depends on the lattice approximation factor G(A)
introduced in (4.49). Using the best known bound so far on the decay of G(A)
due to Huxley [106] we obtain

’qu(fT)’ -0 (A285/416 min(p‘1/2, A285/416)) . (4.57)

Lemma 4.7 and Lemma 4.9 yield the following result concerning the discretization
and geometric term DG( fr).

Lemma 4.10. Let f € BV(D) and let f be bounded. Then we have
DG(fr) < (T +1)(T +2)f TV(f)A?

+72\G(A)| min <(T +1)(T+2), %T(T +1)(T + 2)|G(A)\) .
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Thus with the best known result [106] on the lattice approximation of circle
we obtain

DG(fr) = O(T?A?) + O <mm(T2A285/208, T3A%5/ 104)) . (4.58)
The following lemma summarizes the analogous results for radial functions.
This is implied by Lemma 4.8 and formula (4.34).

Lemma 4.11.

(a) Let the conditions of Lemma 4.8 (a) hold. Then we have
D(gr) < alA(T +1).

(b) Let the conditions of Lemma 4.8 (b) hold. Then we have
D(gr) < c2A*(T +1).

Using the bounds obtained in Lemma 4.8 the constants c;, cy are given by
c1 =47V (9)g, and ¢z = 2 [|gM ||? /.

MISE

Taking into consideration the aforementioned results one can now easily evaluate
the overall estimation error MISE(fr). In fact combining Lemmas 4.1, 4.3, and
4.10 we obtain:

Theorem 4.1. Let f € Lo(D)NBV(D) and f be bounded. Then we have

MISE(fr) < o*A%(T + 1)(T +2)/2 + (T + 1)(T + 2T TV(H)A? + 7

+ 72\G(A)| min ((T +1)(T +2), 7r_1T(T +1)(T + 2)\G(A)]) , (4.59)
for some positive constant d.

Remark 4.6. Formula (4.59) shows an apparent trade-off between the variance,
the discretization, geometric errors, and the truncation error. Thus using the best
known bound on the decay of G(A) due to Huzley [106] we obtain

d

MISE(]?T) = O(T2A?) + O(min(T2A285/208 T3 A285/104)) 4 T

(4.60)
1t is important to note that although the overall error is dominated asymptotically
by the variance term and the truncation error, we cannot ignore the geometric
error in practical application of the Zernike moments.
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Formula (4.60) leads to the following asymptotic rate of convergence for
MISE(fr).

Corollary 4.1. Under the conditions of Theorem 4.1 we have
MISE(f7+) = O(A%?), (4.61)
with the truncation parameter selected as T* = aA™2/3.

We can conjecture that (4.61) represents the best possible rate of any linear
nonparametric recovering technique for the problem of estimating an image of
the class BV(D).

Note also that for the selected T* = aA~2/3 the contribution from the geo-
metric error is of order O(T*3A285/104) — O(AT7/104) " This should be compared
with the rate of the decay of the variance term and the truncation error being
O(A?/3),

The MISE(]?T) for images satisfying the condition leading to the approxima-
tion error in (4.41) is of the following order

2(2r+1)

MISE(fr) = O(A 7575 ) (4.62)

with the truncation parameter selected as
2
T = aA™ 2743,

Hence we can conjecture that for smooth functions, the optimal rate of conver-
gence is of the order

MISE(fr) = O (A%79).
The rate given in (4.62) can be improved if some structural properties of f(x,y)
are exploited. In fact Lemma 4.6 shows that TR(fr) for the class of additive

functions is of order O(T~2). By this, Lemma 4.2 and the result in (4.58) we
obtain

MISE(fr) = O (A)

with 7 selected as T* = aA~1/2.
Let us now turn to the case of radial functions, i.e., let us consider the accuracy
of the estimate gr. Recalling Lemmas 4.2, 4.4, and 4.8 we obtain:

Theorem 4.2.
(a) Let g € BV([0,1]). Then we have

MISE(gr) < 2V2102(T+1)A+47V (9)g(T+1)A+8(V(9)+9)(T+1/2) L.
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(b) If in turn gV € Ly([0,1]) then
MISE(Gr) < 2V2r0?(T+ 1)A +2x7 1 || gW |2 (T 4 1)A2
+a gD (T +1)72 (4.63)
where || gV | is the Lo([0,1]) norm of gV,
The last term in (4.63) is derived from the bound in Lemma 4.5 by observing

that 3 <477 || g™V ||2. Direct minimization of the bounds in Theorem 4.2 yields
the following result concerning the rate of convergence.

Corollary 4.2. Under the condition of Theorem 4.2 (a) we have
MISE(j7) = O(AY/?)

with the truncation parameter selected as T* = aA™1/2.
In turn under the condition of Theorem 4.2 (b) we obtain

MISE(r) = O(A%?)

with the truncation parameter selected as T* = aA™1/3.

The above rates can be improved if one applies the ring data grouping strategy
suggested in Remark 4.4. In fact using Remark 4.5 we obtain the following result.

Corollary 4.3. Under the condition of Theorem 4.2 (a) we have
MISE(Gr) = O (A)

with the truncation parameter selected as T* = aA™".
In turn under the condition of Theorem 4.2 (b) we obtain

MISE(jr) = O(A*/3)
with the truncation parameter selected as T* = aA™2/3.

Example 4.2. To illustrate the above results we plot in Fig 4.5 the bound in
(4.59). We use 0® = 0.1 with the signal to noise ratio equal 10, hence f = 1,
V(f) =1, and also d = 1. We take A = 2/n with n = 990. In this case our
numerical studies (partially illustrated in Fig. 4.5) show that G(A) is of order
0.000323477. It is seen that the optimal value of the truncation parameter is
given by T* = 10. In the same plot we depict bound (4.59) with the bias term
d/(T + 1) replaced by d/(T + 1)3. This corresponds to functions with all partial
derivatives of order one satisfying the Lipschitz condition, see (4.41). It can be
observed that now T = 4.



114

5 10 15 20 25 30
Figure 4.5: MISE(fT) versus 7', 1 < T < 30 for two different classes of functions

Remark 4.7. In practice it is of great importance to know how the truncation
parameter T should be chosen for a given, finite sample size. For some general
results on data driven selection of smoothing and reqularization parameters in
nonparametric curve estimation we refer to [39] and the references cited therein.
In our context one could use the well-studied cross-validation method seeking T
which minimizes

1) = 2233 {2y - Frstenn))

=1 j=1

where J/“'\T,ij(x,y) is an estimate of the same type as fT(az,y) except that it is
computed without data value ((x;,y;), Zi;). It should be noted that in the definition
of {wpq(zr,ys)} in (4.28) we have to integrate over two pizels in the case of pizels
adjacent to the pizel (x;,y;). The CV(T') criterion corresponds to squared error

0SS Frtonu) — Flann))

i=1 j=1

which measures the discrepancy between fT(m,y) and f(x,y) on the grid points.
Let Tsg be the truncation value minimizing SE(T). It is an interesting problem
to assess the accuracy of Toy as an estimate of Tsg. Using the results of this
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chapter and techniques developed in [92] we can show that

v g4 o,
Tsk

i probability.

4.6. Generalizations

Thus far we have considered rather classical observation model defined in (4.1).
In a number of applications of image analysis, one is confronted with the so-called
signal dependent noise model, see [112] and references cited therein. Hence (4.1)
is replaced by

where s(z,y) is a non-negative function representing the inhomogeneity of the
noise process. Examples include the film grain noise, where s(z,y) = f%/3(z,y)
and the multiplicative noise model where s(x,y) = f2(x,y). It is clear that this
type of noise model is going merely to influence the variance of the estimate
fAT(x, y). Hence the term VAR(]?T) in decomposition (4.33) has to be examined.
Proceeding as in the proof of Lemma 4.1 we can obtain

V&I‘A\ —UQZZ // acyd:cdy
i

(xz7y] ED i3

2
s(eiy).  (465)

Using arguments as in (4.52), i.e., observing that

| Wate P sty = S5 [ ) s )dady

(1'1 Y5 )ED Pijfl

// Vo (@, 9)|* s(, y)dady

we can approximate the sum in (4.65) as follows

A2 ( / [ Wiyt st )dady + gpq(A)) , (4.66)

where &p,(A) is the error term of the approximation. Clearly &,,(A) is of order
G(A). The dependence of VAR(fr) on G(A), however, is weaker than in the bias
term as G(A) contributes in (4.66) to the second order effect.
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The results of this chapter can also be extended to other directions. For
instance one can consider the 3-D counterpart of the Zernike functions which finds
applications in 3-D computer vision, computer graphics, and crystallography. In
fact the following

Vg (2,9, 2) = Rpq(p)Yqm (6,9)

is a complete and orthogonal set of functions in Ly(B), where B is the 3-D unit
ball. Here p is the radial component and 6, 9 are angular variables. In the above
formula Yy, (6,9) is the spherical harmonic defined as

Yy (0,9) = Cqm P} (cos 0)el™?

where Cyp, is the normalizing constant, and P;"(z) denotes an associated Leg-
endre polynomial [217]. Spherical harmonics form a Fourier basis on the sphere
analogously as {e7™%} does on a circle.

The problem of lattice points which is critical for our developments has also
been studied for B. Hence let K (A) have the meaning as in (4.49), i.e., it is the
number of lattice cubes falling into B. Then it is known that [12,87,105,235]

ASK(A) = 41/3 + O(A?).

It is a rather surprising result that the geometric error in the 3-D case is of lower
order than the one for the 2-D circle.

4.7. Conclusions

In this chapter we have presented a basic theory of function recovery defined on
the circular domain. The estimate based on a class of invariant orthogonal func-
tions has been proposed and its statistical properties have been evaluated. Vari-
ous bounds for the mean integrated squared error have been demonstrated. These
bounds have been obtained by decomposing the error into four non-interfering
terms that reflect different errors such as the amount of noise in the data, the
discretization error, the geometric error, and the approximation term. In fact the
estimate ﬁpq of the Zernike moment A, is decomposed as follows

~ ~ ~ ~

Apg = Apg + (Apg — EApg) + (EApg — Apy), (4.67)

where the first term in the brackets represents the stochastic component of A\pq,
whereas the second term in the brackets is the bias term of A\pq. We show that
Eﬁpq — Ayq can be decomposed further into the geometric and numerical errors.
The stochastic term is O(A) (in probability), whereas the numerical error is
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O(AP), where 3 > 1 depends on the smoothness of f(z,y). The geometric error
on the other hand can never exceed A3/2. The best known result on the circle
lattice problem [87,104,105] yields the geometric error of order O (A285/ 208).
Although our results are based on upper bounds, we believe that the orders of
convergence rates are correct and that the geometric error is an inherent factor
of any function reconstruction problem defined on non-rectangular domain.

In fact, we can define orthogonal polynomial basis on general convex domains
[126]. In particular, the elliptical and triangular (or convex polygons in general)
domains (see Fig. 4.6) are important in computer vision, graphics, and medical
imaging. Our theory can be extended to these cases by noting that there exist
corresponding lattice point approximations. In the case of an ellipse £ the lattice
points approximation reads as

A3 1= g+ ol

(z4,y5)€E

whereas for a triangle 7 we have

A YT 1=TI+0(4),

(x4,y5)€ET

where |£| and |7 stand for the area of £ and 7, respectively. Lattice approx-
imation results concerning other convex domains in R? can be found in [104]
and [105].

Then, using the above results and techniques developed in this chapter we can
show that the reconstruction error MISE(f%) for the ellipse is of order O(A2/3),
i.e., it is identical to that for the circular domain. This is due to the fact that
the geometric error is of the second order importance compared to the variance
term. This is in striking contrast with the triangular domain where the error
MISE (f{) is of order O(A'/2). Indeed, the geometric error in the decomposition
of MISE(J/”;Z) is O(T3A?) which dominates the variance term being O(T2A2).

Generally, we can conjecture that for convex domains with smooth boundaries
(like ellipse) the geometric error is not the dominant factor, whereas for the convex
domains with non-smooth boundaries (like polygons) the reconstruction error is
solely dominated by the geometric error.

We have also observed that the geometric error can be eliminated for the case
of radial functions for which the Zernike coefficients take a particularly simple
form (formula (4.13)) allowing one to define the simplified estimate gr, see (4.30).
In practice, however, it is difficult to verify whether the observed data in (4.1)
represent a radial function. It is interesting to note, however, that property
(4.13) allows us to form a simple statistical test to verify the radiality of the
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Figure 4.6: Smooth (ellipse) and non-smooth (triangle) convex domains

underlying image. In Chapter 6 we develop formal testing procedures for verifying
the radiality of an image function observed in the presence of noise. On the other
hand, in Chapter 5 we develop an efficient algorithm for computing the Zernike
moments which entirely eliminates the geometric error.

Our estimate based on the radial polynomials, being global functions in na-
ture, suffers degradation in accuracy due to the geometric error. To alleviate
the error one could use local multiresolution/wavelet expansions [111, 154] with
possible different spatial scales. The issue of invariance, however, remains still
open as standard wavelet expansions do not have this desirable property. This
topic is left for future studies.

In summary, the following results have been obtained in this chapter:

e Basic approximation properties of the Zernike orthogonal radial polynomials
have been established.

e The behavior of Zernike moments for images with various symmetry and struc-
tural conditions has been examined. This includes radial images and images
of the additive form.

e An image reconstruction formula from the Zernike orthogonal radial polyno-
mials has been introduced.

e The detailed error analysis of the reconstruction algorithm has been carried
out. This includes the noise diminishing property and the imprecision of the
Zernike moment calculation due to the geometric and discretization errors.

e The fundamental bound for the truncation reconstruction error has been es-
tablished.

e The rates for the mean integrated squared error have been derived.

e The problem of data-driven selection of the optimal number of moments has
been discussed.
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4.8. Appendix

For further considerations we shall need the following two auxiliary results.

Lemma 4.12. Let h(z,y) satisfy the following conditions:

h(z,y) = 0,
h(z,y) —h(z,n) = 0, forally>n,
hz,y) —h(&y) > 0, forallx > &,
h(x,y) = h(x,n) = h(&y) + h(&n) > 0, forallz>E andy > n. (4.68)

(a) Any function f(z,y) whose variation in [a, A] X [b, B] is finite may be ex-
pressed in the form

f(xay) = fl(xay) - f2($,y)7
where f1 and fo satisfy conditions (4.68).

(b) Let g(z,y) be a finite and integrable function on |a, A]x[b, B], and let f(z,y)
satisfy conditions (4.68). Then

A prB A rB
/ /b f(x,y)g(x,y)dedy = f(A—, B—) /g / o, y)dedy,
a n
wherea << A, b<n<B.

These results were proved originally in [93] and are not easily accessible in
standard books on multivariate calculus. Note that the result in (a) represents
a counterpart of the classical decomposition of a univariate function of bounded
variation as a difference of two non-decreasing and positive functions. On the
other hand, the part (b) is a generalization of the second mean-value theorem to
the case of two dimensional functions.

Proof of Lemma 4.3. Let TV(f) denote the total variation of f(x,y) and let
f =max,, |f(z,y)|. By virtue of Lemma 4.12 (a) and (4.10) we can write

2 p1 ) 2w p1 )
Apg = /0 | Al 0) Ryq(p)e ™% pdpdf) — /0 | P 0) Ryq(p)e % pdpds),
- R (4.69)
where f1(p,0) and fa(p,0) are functions defined over the rectangle [0, 27] x [0, 1]
satisfying conditions (4.68). A quick inspection of the decomposition given in [93]
reveals that 0 < fi(p,0) < 2f+3TV(f), 0< fa(p,0) <2f+3TV(f). Using the
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bound for R,,(p) established in (4.7) one can observe that g(p,0) = Ryy(p)e 74%p
is a finite and integrable function on [0, 27| x [0,1]. Thus by Lemma 4.12 (b) we
can rewrite (4.69) as follows

27 p1 27 1
Apg=c {/ / qu(me_jqapdpde - / / qu(P)e_jqedede} ) (4.70)
1 m

&2 Jn2

where ¢ = 2f + 3TV(f) and 0 < &,& < 27w, 0 < mp,m2 < 1. Assuming, without
loss of generality, that £ < & and 1, < 12 we can conclude that (4.70) is equal
to

&2 pl ) 27 rn2 )
c {/ / qu(p)e_]qepdpdﬁ + / qu(p)e_”@pdpde} . (4.71)
13 &2 Jm

1YM1

Noting that 1j¢, ¢,1(¢) and 1, 2.)(0) are functions of bounded variation on
[0, 27] and using the result in [9] we have

I ) 1 2m ) 1
[(al=o () s [ mal-o(gh). - am
1 q 1 q

By this and (4.71) it suffices to evaluate the integral

| Rustorede (4.73)

for0<n<1.
Using (4.3) we find that (4.73) is equal to

2m2—1 lal/2
i / 1 <’5+21) POID (1)t

where s = (p — |¢|)/2. This in turn is equal to

1
0.5mldl+2 / yld/2pOla) (2,2 _ 1)ay.
0

Using the identity in [14, p. 848] and some algebra we can find that the last
integral is of the order

1
¢ ((p+1)\/p— 4] +1> '
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This combined with (4.72) yields

|qu:O< . )
(g+Dp+1)yp—lad +1

Consequently
© P
~ p+1
TR(fr) = >, > T\qu|2
p*T+1q=fp
1
< @ Z Z (4.74)
s e D - g+ Dig+1)*

To evaluate the above double sum let us split the inner sum in (4.74) as follows

P 1 p/2 1
q;) p—q+1)(g+12 qz_: p—at g1 (4.75)
+q %—H _Q+ g+ 1) (4.76)

It is clear that the first term on the right-hand side of (4.76) is bounded by

> 72 1
p/2+1 qz q+1 2 3p+2

The second term in (4.76) is bounded by

o0

> @S
7ot (g+1)2 " p+2

Consequently the sum on the right-hand side of (4.74) does not exceed

(732“) > FTIGTD S (;”)TL-

p=T+1

This concludes the proof of Lemma 4.3. [J



Chapter 5

Accurate Computation of
Orthogonal Radial Moments

An effective numerical algorithm for high precision computation of the radial
Zernike moments is presented. Thus far we have shown that there inevitably
exist two (provided that noisy-free image is observed) kinds of errors limiting the
precision of computation of radial moments, i.e., geometric error and numerical
integration error. While the latter error is common to all moment based image
analysis methods utilizing a certain type of discretization algorithms of an analog
image, the former is unique to non-rectangular image domains. It is proved in this
chapter that both geometric error and numerical integration error can be greatly
reduced by adopting polar coordinates. This reduction is obtained at the expense
of introducing the Cartesian-polar interpolation procedure which, however, has
a negligible effect on the overall accuracy of the proposed method. We describe
in detail our approach including the derivation of formulas for computation of
Zernike moments under the polar coordinate system, the polar pixel arrange-
ment scheme and the image conversion via interpolation. The effect of image
interpolation on the accuracy of Zernike moments is also analyzed. Both theo-
retical and numerical comparisons are made between the proposed method and
commonly used techniques. The results show the polar approach to be greatly
advantageous.

5.1. Introduction

As we have noted in the previous chapters the radial Zernike type orthogonal
moments (ZMs) possess distinguished characteristics such as the magnitude in-
variance to image rotations and reflections making them an excellent choice for a

123
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number of applications in pattern recognition, image analysis, digital watermark-
ing, medical imaging, and ophthalmology. In all these applications, inaccurate
computation methods for ZMs derivation have been employed. Some fundamen-
tal aspects of the Zernike moments have been investigated in Chapters 3 and
4 concerning their accuracy and the reconstruction power. There, it has been
demonstrated that for noisy free images we have two types of inherent errors,
namely geometric error and numerical integration error. It is clear that these
errors limit some attractive properties of ZMs. For instance, the property of
magnitude invariance to image rotation depends heavily on the accuracy of ZMs.
With the existing methods of computing ZMs, some of the moment magnitudes
are not truly rotationally invariant.

In this chapter we introduce a highly accurate method for the Zernike moment
computing based on the polar coordinates. A detailed numerical algorithm that is
both computationally efficient and accurate is developed. It is shown that if ZMs
are calculated in polar coordinates rather than in conventional Cartesian coordi-
nates, the loss of accuracy due to geometric error and numerical integration error
can be greatly reduced. We present a detailed description of the new approach
including the derivation of formulas for ZMs computation in the polar coordi-
nates system, the polar pixel arrangement scheme and the image conversion via
interpolation. In our approach the error introduced due to the Cartesian-polar
image interpolation has a minimal effect on the overall accuracy of the proposed
method. As a result, the invariance properties of ZMs are greatly preserved. Fur-
thermore, we can use, without any loss in the accuracy, ZMs of very high orders
which may have important consequences in patter recognition problems.

This chapter is organized as follows. In Section 5.2, we discuss the accuracy
issue in terms of geometric and numerical integration errors in the conventional
method of ZMs computation. In Section 5.3, the main idea of the polar approach
is formulated. This includes the principles of the algorithm, a novel and practical
disk partitioning scheme to facilitate our method, and a proper image resampling
technique. Theoretical and empirical evaluation of our algorithm is given in Sec-
tion 5.4 and Section 5.5, respectively. The summary and concluding remarks are
given in Section 5.6.

It is also worth noting that in the literature dealing with pattern recognition
strong emphasis has been given to the problem of finding fast algorithms for cal-
culation of moment descriptors [114,159,160]. We believe that the accuracy issue
should be addressed before introducing any fast algorithm.
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5.2. Traditional Methods of Zernike Moment
Computation

Let us recall that for a continuous image function f(x,y), the Zernike moment
of order n with repetition m is defined as

Apm, —/ [z, )V, (z,y)dxdy, (5.1)

where the double integral is performed over the unit disk D = {(z,y) : 22 +y? <
1}, and Vpm(z,y) is a Zernike function defined as

Vnm(xy y) = an(ﬂ)é’jme, (52)

where p = /22 + y2, = tan~!(y/x). Here n is a non-negative integer and m
is an integer such that n — |m| is even and non-negative. The radial Zernike
polynomial Ry, (p) is defined by the following formula

(n—|ml)/2 (—1>S(TL _ 8)!pn728

Fanlp)= 3 - () ()

(5.3)
s=0

For digital images, (5.1) cannot be applied directly. Now assume that an
N x N image matrix F(i,7),s = 1,..,N,j = 1,...,N, is given. In order to
compute its Zernike moments, one has to map F'(i,7) onto another function
f(zi,y;) defined on [—1,1]%, such that f(z;,y;) = F(i,5),i=1,...,N,j=1,.., N,
where z; = (20— N —1)/N and y; = (25 — N —1)/N. Without loss of generality,
it is assumed that f(z;,y;) is a function with all its pixels inside the unit circle.
The following formula for approximating A,,, has been proposed in Chapter 3

Apm = Zzwnm xzvy] xuyj)7 (54)

where the values of ¢ and j are taken such that (z;,y;) € D, as shown in Fig. 5.1,

and
zit+5 2 y]—l- 2
W (1, 5) / / (2, y)dady, (5.5)
2 Jy;

A
2

where A = 2/N is the pixel width/height. For the computation of the factor
W (24, Y;5), some methods of numerical integration can be applied. The most
commonly used formula, which is apparently the simplest and least accurate, is
the following

wnm(xiv yj) ~ AZV;m(xlv yj)' (56)
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Some more complex numerical techniques, based on the multidimensional cuba-
ture algorithms, were discussed in Chapter 3 in order to improve the accuracy of
computing Wy (4, y;)-
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Figure 5.1: An illustration of the Cartesian pixel grid for computing Zernike moments

Nevertheless, as pointed out in Chapter 3, the accuracy of Zernike moments
computed by formula (5.4) suffers from two sources of errors, namely geometric
error and numerical integration error. The former is due to the fact that the
total area covered by all the square pixels involved in the computation of Zernike
moments via (5.4) is not exactly the unit disk, as illustrated by the ragged border
in Fig. 5.1. The latter results from the numerical integration by an approximation
formula like (5.6). Although some techniques can be deployed (see Chapter 3) to
alleviate the inherent accuracy problem, the aforementioned errors can never be
eradicated provided that the computation of Zernike moments is performed with
the Cartesian coordinate system.

5.3. Zernike Moments in Polar Coordinates

The cause of errors in computing ZMs by formula (5.4) lies in the adoption of
Cartesian coordinates for the computation, which is justified by the fact that dig-
ital images are represented by square pixels. However, this practice of computing
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does not take into account the circular nature of Zernike polynomials. In this
section we present an algorithm for computation of ZMs in polar coordinates, in
which neither geometric error nor numerical integration error (represented by the
integral in (5.5)) is present.

Principles

To remove geometric error and numerical integration error in ZMs computation,
we need to take into account the circular nature of the Zernike functions. It is
intuitive that geometric error can be avoided by using non-square pixels, whose
areas add up to that of the unit disk. Furthermore, we can use an analyti-
cal method instead of numerical approximations for the pixel-wise integration
of basis functions, which is accurate and efficient in moment computation [45].
Equation (5.2) shows that Zernike polynomials can be naturally expressed in
polar coordinates (p, ). This suggests that adoption of polar coordinates could
facilitate the computation of ZMs. For this purpose, we rewrite the definition of
Zernike moment (5.1) in its equivalent form based on polar coordinates

2,1l )
A= [ | F00) Rump)e ™" it (5.7)
0 0

where f(p,0) = f(pcost,psind). Let the image f(p,0) be approximated by a
piecewise constant function f(p,6) defined over a set of concentric sectors €2,
which meet the following two criteria

U Quo = D, (5.8)
(u,0)

and
Quo N Qe =0V (u,v) # (u,0). (5.9)

Consequently we can define the following approximate of Ay,

A\nm = Z Z ]?(puva euv)wnm (pum 9uv)7 (510)

~

where f(puy, Ouv) is the estimated image intensity over €, centered at (pyy, Ouy ),
and the double summation is performed over all the sectors inside the unit disk.
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The factor wym (puv, Ouy) is an integral over €y, i.e.,

Wi (Puvs Guv) :/Q an(ﬂ)e_jmepdpde

© o)

p’U/U .
— / an(p)pdp/ e M9, (5.11)
i) 0%

where quf;,) and pq(fv) denote the starting and ending radii of €2, respectively, while

07(;2,) and 91(5) denote the starting and ending angles of {2, respectively. Fig. 5.2
illustrates the variables introduced above. The formula in (5.11) is the product
of two integrals, whose exact values can be easily obtained analytically.

(puv’ Hm’)

-
/
/ - )
) - 9(6) \ \
(s) Vuv |
- ;(6:?\ 1 !

. (e)
0 Pur ; 1

Figure 5.2: The sector €, representing a polar pixel. The point (py., 0u,) defines the
location of Q,,, where p,, = (pEfJ + pﬁ) /2 and 0, = (Hl(fv) + 052) /2

Hence by virtue of (5.3) we have

(e)

Puv
Puv
(n—|ml)/2 . o
— Z (—1)f(n — E)![(pq(w)) 2042 _ (pi(w)) 24+2]. 5.12)
= (n—20+ 20 pynslml gy
and . )

o) . g e—jmejv _ e*jmausv m 0
6_]m9d9 _ m[ ], ;é , (513)

o 91(2)) - 9&?, m = 0.
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Combining (5.10), (5.11), (5.12) and (5.13), we obtain the estimated formula
for ZMs of f(-,-), without introducing any geometric and numerical integration
errors.

A Polar Pixel Structure for ZMs Computation

As we have already noted, in order to eliminate geometric and numerical integra-
tion errors, we must represent { f(x;,y;)} over the polar sectors satisfying condi-
tions (5.8) and (5.9). If we imagine each sector as a fan-shaped pixel whose value
is determined by that of its central point, then the question arises of what should
be the arrangement of these fan-shaped pixels. There are numerous schemes sat-
isfying conditions (5.8) and (5.9). An example of the most obvious structure is
shown in Fig. 5.3, in which the unit disk is uniformly divided along both the
radial and angular directions. This scheme has the advantage of easy implemen-
tation. However, it behaves poorly in terms of image representation. This is
due to the fact that the areas of the sectors vary greatly, and it is impossible
to achieve both efficiency and accuracy of information representation. In fact, if
the inner sectors are required to be large enough to represent image information
efficiently, the outer sectors are too large to accurately represent the original im-
age information. On the other hand, if the outer sectors are required to be small
enough to accurately represent the image information, then there are too many
inner sectors for the scheme to be efficient.

To overcome the aforementioned problems of the partition scheme shown in
Fig. 5.3, we need to design a more appropriate tiling. The following criteria are
used for finding a suitable polar pixel partition of the image plane.

e All the sector areas should be approximately equal. Note that in Cartesian
coordinates all pixels are of equal size.

e The number of polar pixels inside the unit circle should not be smaller than
that of the Cartesian pixels inside the unit circle, so that the necessary image
resolution could be maintained without loss of information.

e The polar pixels should be as “squared” as possible, i.e., the lengths of the
borders of a sector should be close enough, so that the image distortion due
to the coordinate system conversion could be kept at a low level.

e In order to facilitate the storage and computation processes, the polar pixel
structure should be as simple and regular as possible,

Following these guidelines, we propose a pixel arrangement scheme illustrated
in Fig. 5.4. The details of this structure are listed below.
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Figure 5.3: An example of a tentative polar pixel grid for efficient computation of
Zernike moments

e The unit disk is uniformly divided along the radial direction into U sections,
with the separating circles located at {k/U,k =1,...,U}.

e The k-th ring-shaped section is equally divided into (2k — 1)V sectors by radii
starting from the origin, with angles {(i—1)27/((2k—1)V),i =1, ..., (2k—1)V }.
V' is the number of sectors contained in the innermost section.

It can be shown by a simple algebra that the unit disk is divided into VU?
sectors, each of which has an area of 7/(VU?). The values of U and V should
be set properly. A low value of VU? is advantageous in terms of computation
and implementation, but may represent inadequately the image information. On
the other hand, a high value of VU? is beneficial for representation of the image,
but entails heavy workload. In practice, we recommend setting V' = 4 and
N/2 <U < N for an N x N image.

Equipped with the above introduced scheme of the polar pixel arrangement,
the formula for ZM computation in (5.10) can be further rewritten as

A=Y F(puvs Ouv) / /Q Rum(p)e ™™ pdpdf), (5.14)

where the integral can be explicitly evaluated using (5.12) and (5.13).



131

Figure 5.4: The proposed structure of polar pixel tiling for efficient computation of
Zernike moments

Image Representation in Polar Coordinates

We have seen in the previous section that computing ZMs in polar coordinates
results in neither geometric error nor numerical integration error, provided that
the image plane is partitioned by a certain polar pixel structure as in Fig. 5.4.
However, in practice, a digital image is defined by a set of square Cartesian pixels,
as shown in Fig. 5.1. It can be verified that the locations of most of the polar
pixels do not coincide with those of the Cartesian pixels. Therefore, we have
to derive the polar counterpart of a given Cartesian image before computing
its ZMs in polar coordinates. This issue can be resolved by applying an image
interpolation procedure.

There are a number of existing image interpolation techniques [16, 120, 153]
which we can use to determine the values of polar pixels. The simplest and
least accurate one is the nearest point interpolation, by which the value of a
polar pixel is set to that of the closest Cartesian pixel. Another technique is
the bilinear interpolation, which determines the value of a point by the linearly
weighted average of the four neighboring pixel values. The bilinear technique
yields better image quality, and has been widely used in many applications. A
more advanced approach, which we adopt in our work, is bicubic interpolation
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[21,120, 153]. In this method the 16 neighboring pixels are used to compute
the value of an interpolated point. This usually yields a smooth image with
very small interpolation error. The 1-D kernel function representing the bicubic
interpolation is a cubic spline

3 5
S — Sl 4+ 1, o] <1,
D
M@= =l 4+ SJaf — dlal +2, 1<l <2, (515)
0, otherwise.

The interpolated value of { f(x;,y;)} at Qy, can be obtained based on the 2-D
cubic convolution between the image function { f(z;, y;)} and the kernel h(x)h(y),
ie.,

~

f(puva euv)
oz b4z Pup €OS 0 x; Purp SIN O Y
_ ) ) uv uv 4 uUv uv — Yj
= Z Z f(xi, y;)h ( A ) h < A ) ,(5.16)
i=a—1j=b—1
Puw €OS Oy Puw SN Oy .
Wherea: T +N/2 andb: T +N/2, andA:2/N 1S

the pixel width.

Clearly we could apply more advanced interpolation methods which require
an additional pre-filtering step [16]. This might further improve the accuracy
of our method at the expense of increased computational workload. Simulation
results presented in this chapter indicate that the bicubic interpolant gives a
proper trade-off between the accuracy and the computational complexity.

5.4. The Accuracy Analysis of the Algorithm

As we have shown in the previous section, the proposed polar approach avoids en-
tirely both geometric error and numerical integration error in computing Zernike
moments. If a digital image is represented directly by a grid of pixels structured
as in Fig. 5.4, its Zernike moments can be computed accurately by the proposed
algorithm without incurring on the aforementioned errors. In practice, however,
an image is defined over the square grid and it is necessary to convert it into its
polar coordinates counterpart. This conversion is done through an interpolation
procedure like the formula in (5.16) resulting in some interpolation error.

In this section we describe the influence of the interpolation error on the
accuracy of the estimate A, defined in (5.10). To this end let us consider the
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estimate A,,,, with f(p, 0) being any interpolation scheme which has the following
degree of accuracy

~ ~

max |f(p,0) — f(p,0)] < CAP, (5.17)
P,

where A is the pixel width and p > 1 characterizes the degree of accuracy of
the interpolant. In (5.17) the constant C' depends on the smoothness of the
image function f(-,-) and an interpolation kernel of the applied interpolant. It
is known that p = 1 corresponds to the nearest-neighbour algorithm, and p = 2
to the linear interpolation, whereas the cubic convolution method meets (5.17)
with p = 3, [21,120,153]. It is worth mentioning that pre-filtering interpolation
algorithms [16] can satisfy (5.17) with p > 3, provided that appropriate smoothing
conditions of the image function are met.

Let us consider the estimate Enm in (5.10) with the general linear interpola-
tion scheme f(puv, Ouv). We wish to evaluate the size of the difference between
gnm and the true Zernike moment A,,,. To do so we assume that the analog
image function f(x,y) is in the class of functions of bounded variation on D. The
following theorem shows that the difference Knm — Ay is of order max (AP, A).

Theorem 5.1. Let f(-,-) be a function of bounded variation on D. Let an,
defined in (5.10), be the estimate of Ay, utilizing the general interpolation scheme
which satisfies assumption (5.17). Then we have

™

~ 1/2

1/2
) {8C?A® + 4f1nax TV(f)A%} (5.18)

where TV (f) is the total variation of f(-,-) over D and fmax = max(y y)ep f(7,y).

The proof of this theorem can be found in the Appendix. The bound in (5.18)
contains two unrelated terms. The first one, being of order O(AP), characterizes
the applied interpolation scheme of order p. On the other hand, the second
term in (5.18) is of order O(A) and describes the discretization error in replacing
the integral in (5.7) by the sum appearing in (5.10). This term can be reduced
by putting some further smoothness conditions on f(-,-). In fact, if f(-,-) is
differentiable then the term O(A?) in (5.18) is replaced by the term of order
O(A3). Hence under the assumption of Theorem 5.1 we have

A\nm = Anm + Cl(n + 1)_1/2A, (519)

for some positive constant C depending on f(-,-).
Thus we can conclude that the interpolation error is of the second order of im-
portance to the discretization error.
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It is worth noting that due to the result in Chapter 3, the square grid based
method given in (5.4) and (5.5) exhibits the following error

Apm = Apm + Ca(n + 1)"Y2A + C3min((n 4+ 1)7/2A%2 A%, (5.20)

where 1 < a < 3/2 is the exponent characterizing the lattice points approxima-
tion of a circle, with the best known o = 285/208, see Chapter 3. Cy,C35 are
positive constants depending on f(-,-). For image functions possessing the first
derivative, the result in (5.19) improves to O(A3/2), whereas the second term on
the right-hand-side of (5.20) remains the same.

Thus, we have obtained the qualitative result that the proposed method is
more accurate than any method based on the square partition of the image plane.

5.5. Empirical Evaluation of the Algorithm Accuracy

In this section, the empirical effectiveness of the proposed polar approach is inves-
tigated. We illustrate it from three different perspectives, namely, the moment
magnitudes of a constant image, the image reconstruction from a finite set of
computed ZMs, and ZM magnitude invariance to image rotation.

Improvement of Zernike Moment Accuracy

To illustrate the accuracy of ZM computation, we use a 128 x 128 image with a
constant intensity value 127 as the test image, to which both the conventional
Cartesian method defined by (5.4) and (5.6) and the proposed polar method are
applied. The reason we choose the constant image is that, in theory, all its true
ZMs Ay = 0 except that Ag o = 127. Therefore by looking at the magnitudes of
the computed moments, we can assess the accuracy of the algorithm. Considering
ZMs’ symmetry property, Anm = Aj, _,,, here we are only concerned with the
A with m > 0.

First, the constant image’s ZMs with orders between 1 and 40 are calculated
based on the conventional Cartesian method, and placed in the following order

{A11,A20,A22,A31,A33, A1, As2, ..., Asoa0}

Fig. 5.5 depicts the magnitudes of these ZMs as a function of their index numbers.
It can clearly be seen that many ZMs computed in this way have considerable
magnitudes, which reflect the inaccuracy of the Cartesian method.

Then, the same group of ZMs is calculated with the proposed polar method.
The result is shown in Fig. 5.6, in which the magnitudes of all the moments are
below O(107!Y). Comparing Fig. 5.5 and Fig. 5.6, one immediately concludes
that the proposed approach is greatly superior to the conventional method.
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Magnitude of Zernike moments
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Index number of Zernike moments

Figure 5.5: The magnitudes of ZMs with orders between 1 and 40, of a 128 x 128
constant image function, computed with the Cartesian method

Improvement of Image Reconstruction

Image reconstruction from a finite number of moments, L, can be performed with
the following formula:

L

F@y) =3 [Anim Vi, (2,9) + 1(mi # 0) A, —n, Vs, (. 9)],  (5.21)
=1

where 1(-) is the indicator function. It was shown in Chapter 4 that the recon-
struction error consists of two parts. One part of the error is due to the finite value
of L, and the other comes from the inaccuracy of the computed ZMs Xnm The
former can be reduced by increasing L, while the latter was shown to be inevitable
due to the inherent geometric and numerical integration errors [145,180]. As we
have already shown above, the loss of moment accuracy brought by geometric
error and numerical integration error that used to be inherent in the Cartesian
method can now be significantly reduced in polar coordinates. Therefore the re-
construction error due to the inaccuracy of A\nm can be greatly improved. This
has been verified by simulation results. We use the 128 x 128 Lena image, shown
in Fig. 5.7a, to illustrate the image reconstruction performance. The Zernike
moments up to the order of 200 are computed with the conventional Cartesian
approach and the proposed polar approach, respectively. Then the computed
moments are used to reconstruct images. Fig. 5.8 depicts some of the images
reconstructed with the Cartesian system-based moments, while Fig. 5.9 displays
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Figure 5.6: The magnitudes of ZMs with orders between 1 and 40, of a 128 x 128
constant image function, computed with the proposed polar method

(b)

Figure 5.7: The test images. (a) Original 128 x 128 image of Lena. (b) Lena image
rotated through 15°

the images reconstructed with the polar system-based moments. It can be seen
from Fig. 5.8 that some erroneous pixels along the border of the unit circle are
very obtrusive in the images based on Cartesian ZMs, and the number of er-
roneous pixels increases quickly as the moment order increases. However, such
erroneous pixels do not exist in the images based on Polar ZMs.

To compare qualitatively the performances of the two approaches in terms of
image reconstruction, we have experimented on more different numbers of ZMs
for image recovery. Specifically, ZMs up to orders {n = 2i %2% were used to

reconstruct the image respectively. The quality of each reconstructed image is
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Figure 5.8: Image reconstruction from ZMs computed in the Cartesian coordinate
system. First row from left to right: images reconstructed from ZMs up to order 20, 40,
60, 80 and 100 respectively. Second row from left to right: images reconstructed from
ZMs up to order 120, 140, 160, 180 and 200, respectively

measured in terms of peek signal-to-noise ratio (PSNR), which is defined by

R 2
PSNR(/, f) = 101ogy, 125

(5.22)

where f is the original image and ]?is the reconstructed image, both with dimen-
sions N X N, fmax is the maximum pixel value of image f, and

1 NN
Ug = WZZV(%,%’) - f(xi,yj)]Q (5.23)

i=1 j=1

is the average squared error. The test results are shown in Fig. 5.10, from which
two important conclusions can be drawn. Firstly, for low orders of ZMs, ap-
proximately n < 20, the quality of the reconstructed images via the polar ZMs
is similar to that of the reconstructed images via the Cartesian ZMs. But as
n becomes larger, the former gets significantly better than the latter. Secondly,
the quality of the polar ZM-reconstructed images increases monotonically with n.
However, in the Cartesian case, as n increases to a certain point, approximately
40, the image quality reaches its maximum value. After this maximum value, the
image quality deteriorates. This is because the reconstruction error incurred by
geometric and numerical integration errors increases with n, and at some point it
outweighs the quality gain from the population increase of ZMs [145,180]. Such
picking effect is also present for the proposed method but the deterioration of the
image quality appears for a very high moment order.
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Figure 5.9: Image reconstruction from ZMs computed in the polar coordinate system.

First row from left to right: images reconstructed from ZMs up to order 20, 40, 60, 80

and 100 respectively. Second row from left to right: images reconstructed from ZMs up
to order 120, 140, 160, 180 and 200, respectively

Improvement of ZMs Rotational Invariance

If an image f(x,y) is rotated through « degrees counterclockwise we have demon-
strated in Chapter 3 that the Zernike moment of the resulting image, ASf:,Z, is

related to that of the original image by

A7(1arr)L = Anme_jma- (5.24)
This leads to the well known rotational invariance property ]Ag% = |Apm|, which

holds if ZMs are accurate. However, if ZMs are computed from discrete data, this
property holds only approximately. Therefore, an inspection of ZM’s magnitude
change before and after image rotation reveals the accuracy of moment com-
putation. Let |A| and |A)| denote the estimated moment magnitudes of the
digital image before and after rotation, respectively. We are interested in the
error AA = ]A\(T)] — \2] As an example, the image of Lena is rotated through
15° to become the image shown in Fig. 5.7b. Fig. 5.11a depicts AA in the case of
the Cartesian approach, while Fig. 5.11b illustrates AA resulting from the polar
approach. It is clear that the polar ZMs greatly outperform the Cartesian ZMs
in terms of the rotational invariance property.

To quantitatively evaluate the improvement of magnitude invariance, we de-
fine the mean-square-error of ZMs magnitudes as

L
NEMNG 1 n Alr
MSE(|A], |AT)]) = 17 D (Al = 14T, )%, (5.25)

nimy
=1
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Figure 5.10: The image reconstruction quality in terms of PSNR as a function of the
order of Zernike moments

where L is the number of ZMs involved in the evaluation. Depicted in Fig. 5.12
are MSE(|A|,|A()|) in the cases of both the Cartesian approach and the polar
approach. We have experimented with rotation angles from 0° to 90°, with a 2.25°
interval. For each rotation angle, we computed the first 256 ZMs of the rotated
image with both Cartesian approach and polar approach respectively, and then
obtained the corresponding MSE values according to (5.25). The advantage of
the polar approach is evident. To be more specific, the ratio of two average MSEs,
MSECartesian/MSEpolar ~ 61.66.

5.6. Conclusions

In this chapter we have proposed a novel approach for high precision computation
of Zernike moments for digital images. In contrast to the traditional Cartesian
coordinates-based methods, this approach is designed within the polar coordinate
system. Detailed aspects of the algorithm, such as the lattice structure of polar
pixels and the generation of the polar image from its Cartesian counterpart, have
been investigated. It was shown that with this algorithm, the two inherent kinds
of errors from which the Cartesian method suffers are greatly reduced. For a
digital image given in a Cartesian format, the accuracy of its Zernike moments is
determined by the interpolation scheme involved. Our empirical and theoretical
results show that the interpolation error is of the second order importance in the
overall error.

A series of experimental results were described, and they have verified the
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Figure 5.11: The magnitude differences between the first 256 ZMs of the two images
shown in Fig. 5.7. (a) The results from the conventional Cartesian approach. (b) The
results from the proposed polar approach

superiority of the proposed approach. It is worth noting, however, that the
presented results have been obtained for noise-free images. If we observe an
image in the presence of noise our method should be slightly modified. Indeed,
the interpolation procedure cannot be longer used since noise interpolation is
a highly undesirable practice. Instead one must apply some kind of smoothing
procedure, e.g., cubic smoothing splines should replace the bicubic interpolation

method.

5.7. Appendix
Proof of Theorem 5.1
Let us first observe that

U (2u—-1)V

A=A =5 % // (Pus Bu) — (9, 0)] Brn(p)e " pd 6. (5.26)

u=1 wov=1

By Cauchy-Schwarz inequality we obtain

~ , 1/2
| Apm — Apm| < {// ‘an(p)ejmefzpdpdtg}
D

U (2u-1)V

X422 // F(puvs ) = F(p, ) pdpd6 ¢ . (5.27)

u=1 ov=1

1/2
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Figure 5.12: Mean-square-error of ZMs magnitudes of the images in Fig. 5.7a and

: —jm |2 — m
Since // |Rnm(p)e |“pdpdb et

Fig. 5.7b versus the rotation angle

D
(5.27) to be considered.
Let us notice that

// |f(Puv’9uv) - f(p,9)|2pdpd0 < Ly + Lo,

where

Ly = 2//Q | F(Puws Ouw) — F(Pus ) [P pdpd8,

and

By virtue of (5.17)

Ly < 2C%2AP A2,

Lo=2 [ 1 (punsbu) = Flp, )P oo,

, there remains the second term in

(5.28)

(5.29)

(5.30)

(5.31)

where, without loss of generality, we assume that the area of ), is not greater

than AZ.

Concerning the term Lo, we have

Lo

<

IN

4fmax Qsc(F)A%,

28§f(f) //u | F(puvs Oun) — f(p, 0)|pdpdd

(5.32)
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where

Osc(f) = max 0)— f(p,0
Qse() = | max {1700~ FU. )

is the oscillation of f(p,0) over the sector Qu,, and fumax = max(,)ep f(2,y).
Substituting (5.28), (5.31) and (5.32) into (5.27), and noting that

U (2u—1

— )V
V(=3 > Ose(f) (5.:33)
v=1 wo

u=1

we can obtain the following bound

N 1/2
| A — Apm| < (nil) {SC2A% 4+ A TV(F)A2}? (5.34)

This proves the assertion of Theorem 5.1. [J



Chapter 6

Testing Image Symmetry

In this chapter we examine an important application of the developed theory
of radial moments, namely the problem of assessing whether an observed image
may possess a certain type of symmetry. Formal statistical tests are constructed
for finding a possible symmetry in an image observed under noise. We consider
image invariance models with respect to reflections or rotations through rational
angles, as well as joint invariance under both reflections and rotations. Fur-
thermore, we propose a test for radiality, i.e., for checking whether the image
function depends solely on the radius and not on the angle. These symmetry
relations can be simply expressed as restrictions for the Zernike moments of the
image function. Therefore, our test statistics are based on checking whether the
estimated Zernike coefficients approximately satisfy the restrictions claimed. We
derive the asymptotic distribution of the test statistics under both the hypothesis
of symmetry and the fixed alternatives. The former result is used to construct
asymptotic level-a tests for the hypothesis, while the latter can be employed for
estimating the power of the test or for the purpose of validating symmetry. A
theory of limiting distributions of generalized quadratic forms is employed.

6.1. Introduction

Symmetry plays an important role in image understanding and recognition. In
fact, symmetric patterns are common in nature and the detection of an image
symmetry can be utilized for designing effcient algorithms for object recognition,
robotic manipulation, image animation, and image compression. It is clear that
symmetric objects should be easier to recognize than non-symmetric ones and
symmetry represents information redundancy which may be used to overcome
occlusions and noise. For example, in the face recognition problem it would be
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very useful to validate an approximate reflection symmetry with respect to a
vertical axis of symmetry, Fig. 6.1 illustrates this concept.

Figure 6.1: Reflection symmetry of a human face

What does it mean to say that the image f(z,y) is symmetric? Symmetry
can be defined in terms of a combination of certain geometric transformations
which when applied to a given planar image, yield a result indistinguishable from
the original object. There are two basic symmetry types, namely rotational and
reflection symmetries. Indeed, a finite non-periodic 2-D pattern may exhibit only
these two kinds of symmetries.

An image shows rotational symmetry of order d, d being an integer, if it is
invaraint to rotations of 7/d, and its integer multiplies about the center of mass
of the object. In particular, d = 1 corresponds to the requirement that

T‘f(LU,y) :f(ﬁ,y), (61)

where rf(x,y) = f(—z, —y) is the image rotation through an angle 7. Yet another
important case of rotational symmetry is when d = oo, i.e., when we have

invf(:v,y) = f(-%y), (6'2)

where inv f(z,y) = g(/2? + y?) for some univariate function g(-).
An image shows reflectional symmetry if it is invariant to reflection with

respect to one or more lines called axes of symmetry. If there is only one axis
of symmetry and it aligns with the y-axis the reflectional symmetry is defined as
follows

Tf($,y) = f(xvy)7 (63)

where 7 f(z,y) = f(—=x,y). Fig. 6.2 illustrates the aforementioned types of image
symmetry.
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(a) (b)

Figure 6.2: Examples of basic image symmetries: (a) reflection symmetry
(b) rotation symmetry with d = 3.

A number of algorithms have been proposed for automatic detection and
classification of rotational and reflectional symmetries in planar images [56, 125,
155,238]. Most of the symmetry detectors utilize the image brightness or gradient
information and they may be very sensitive to noise. Furthermore, the methods
proposed assume that the image under examination is symmetric with respect to
one of the aforementioned types. In practice, however, we do not have access to
such a knowledge as we merely observe a noisy and digitized version of the original
image. Thus, even if the original image is symmetric, its observed counterpart
may not appear to be invariant to rotation and reflection operations. We therefore
need formal statistical testing techniques to validate the existing symmetry in an
image.

In this chapter we propose a systematic appraoch to testing an image symme-
try utilizing the class of radial moments introduced in Chapter 3. In particular,
we examine the symmetries defined in (6.1), (6.2), and (6.3). Furthermore test-
ing the joint invariance under both reflections and rotations is investigated. Note
that in the case of reflectional symmetry we make an assumption that the axis
of symmetry (if an object is actually symmetric) is unique and defined by the y-
axis. In general the axis of symmetry must be estimated and we refer to [56,155]
for efficient, although ad hoc, algorithms for finding all the axes of symmetry of
symmetric planar objects.

We define our test statistics employing natural properties of the radial mo-
ments for the aforementioned symmetries. The statistics are in the form of the
Lo norm of the estimated radial moments with a suitable selected trunacation
number. The established limit theorems allow us to design rigorous methods for
testing symmetries of planar images observed in the presence of noise over a grid
of pixels. Our tests are non-parametric as they do not need any prior knowledge
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of the image shape and content. They are based on the region-based orthogonal
moment descriptors and therefore in the case of rejecting the null hypothesis on
the image symmetry they can still be used as a reconstruction method. This al-
lows us to obtain a great deal of information about the image even if it has been
classified to be non-symmetrical. This is a unique property of our testing method
not shared by the existing algorithms for detecting symmetry in grey level im-
ages. Our theoretical developments leading to construction of formal statistical
tests are based on the theory of the asymptotic behavior of quadratic forms of
independent random variables.

The observation model of the image function is analogous to that given in
Chapter 4. Hence let f € Ly(D) and take the noisy data

where the noise process {¢; ;} is an i.i.d. random sequence with zero mean, finite
variance Ee? ;i = 0% and finite fourth moment. We assume that the data are
observed on a symmetric square grid of edge width A, i.e., x;—x; 1 = y;i —vyi1 =

A and x; = —Tp—it1, Yi = —Yn—i+1. Note that n is of order 1/A.

The question of symmetry of certain quantities is also relevant in statistical
models. Such symmetry can simplify statistical inference, or it might be of inter-
est in itself. For example, in linear as well as nonparametric regression models,
it is important to know whether the error distribution is symmetrical around
zero, since this can increase the efficiency of estimation as well as the quality of
asymptotic approximations by the normal distribution, see, e.g., [34,42,95,163].
Furthermore, one might also be interested in the symmetry of an unknown re-
gression function, or in the symmetry of an unknown density of an i.i.d. sample
of observations, and tests for these problems have been proposed in the literature
as well [3,138]. Nevertheless, testing symmetries in multi-dimensional functions
has not been done yet.

6.2. The Zernike Orthogonal Basis

In this section we introduce relevant concepts and notation related to the Zernike
polynomials and their approximation properties. We also define the correspond-
ing image reconstruction formula. For extensive discussion of these concepts we
refer to Chapters 2 and 4.
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Zernike Polynomials and Function Approximation

The Zernike orthogonal polynomials are given by
‘/PQ(xa y) = qu(p) ejq@) (l‘) y) € D7 (65)

where p = /22 + y2, 6 = arctan(y/x), j is the imaginary unit, and R,4(p) is the
radial Zernike polynomial defined explicitly in Chapter 3. The indices (p, ¢) have
to satisfy

p>0, lg/<p, p—lgl even, (6.6)

and we will call such pairs (p, ¢) admissible. The Zernike polynomials satisfy the
orthogonality relation, see Chapter 3, which implies that

[Vogll? = 7/ (p +1) = np, (6.7)

where || - || is the Lo(D)-norm.

In Chapter 3, see also [13], we noted that the Zernike polynomials are char-
acterized as the unique orthogonal basis of Ly(D) consisting of invariant polyno-
mials of the general form (6.5), which contain a polynomial for every admissible
pair (p,q) in (6.6), where p is the degree of R,q(p) and ¢ is the index of angular
dependence. Several useful properties of the radial Zernike polynomials R,,(p)
have been listed in Chapter 3. In particular, we will need the property that
[Rpg(p)| < 1.

Since the family {V)4(z,y)} for admissible (p, ¢) forms a complete and orthog-
onal system in Lo(D), we can expand a function f € Ly(D) into a Fourier series

Flay) =Y nyt Apg(f)Vpg(,y). (6.8)

p=0qg=—p
Here and in the following the summation is only taken over admissible pairs (p, q).

The norming factor n,; L arises due to (6.7), and the Fourier coefficient Ap,(f) is
defined by

Alh) = | /D [(@,y) Vi, ) do dy.

Introducing the notation

f(p,0) = f(pcosO, psin )

by using polar coordinates, one obtains

1
A1) =27 [ o, 1) Byalo) p . (6.9)
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where

1 2 —i

calp ) =5 | flp.0)e " db.
T Jo

We will also need Parseval’s formula for the Zernike basis, i.e., for f € La(D) we

have that

A2 =2 > mp 1 Ape(D (6.10)

p=0g=—p

Image Reconstruction

The observational model we employ in this chapter is similar to the one used in
Chapter 4. Hence, let f € Lo(D) and suppose that we have data

Zij = f(xi,y;) + €y, (xi,y;) €D, 1<4,5<n, (6.11)

where the noise process {¢; ;} is an i.i.d. random sequence with zero mean, finite
variance Eei ;= o2 and finite fourth moment, see (6.4).

The design points are illustrated in Fig. 3.4. As we have already noted, along
the boundary of the disc, some lattice squares are included and some are excluded.
When reconstructing f(-, ), this gives rise to an additional error, called geometric
error, see Chapter 3. This error can be quantified by using the celebrated problem
in analytic number theory referred to as lattice points of the circle [104, 106].

In the following we shall work with a discretized version of the Zernike mo-
ments, since we observe the function f(-,-) in model (6.4) only on the discrete
grid of points (x;,y;), i, = 1,...,n. Hence, consider the weights

Wo(6,9;) = / /H V2 (2,y) drdy, (6.12)
ij

where II;; = [x; — A/2, 2 + A/2] x [y; — A/2,y; + A/2] denotes the pixel cen-
tered at (z;,y;). Another, even simpler version of the weights is

Wypq (T4, y5) = AQVPZ(xi,yj). (6.13)

The expansion (6.8) can be used to construct a truncated series estimator for
f(-,-) in model (6.4). To this end estimate the Zernike moment Ap,(f) by

Apg(f) = D wpg(wi,ys) Zi, (6.14)

(wi,y;)€D
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where the weights are given by (6.12) or (6.13). A reconstruction algorithm of
the image function f(-,-) is then given by

N p
(e y) = > ny A () Vg, ),

p=04g=—p

where N is a smoothing parameter which determines the number of terms in the
truncated Fourier series. The mean integrated square error properties of fN(x, Y)
are discussed in Chapter 4, for general information on truncated series estimators
see, e.g., [95].

6.3. Testing Rotational Symmetries

In this section we discuss how to design statistical tests for verifying rotational
symmetries of f € L?(D). We consider both d-fold rotations as well as rotational
invariance, i.e., the limit case d = oo.

d-Fold Rotations

—

Let us consider a rotation r4 through an angle of 7/d for d € N. Since (r4f)(p,0) =
f(p,m/d+0), from (6.9) it easily follows that

Apq(raf) = ™AL (f). (6.15)

Now consider the hypothesis
H'rgf =f (6.16)

that the image f is invariant under the rotation r4. Expanding both sides of
(6.16) into a series with respect to the Zernike basis, we see that it is equivalent
to Apg(raf) = Apg(f) for all admissible pairs (p,q). In view of (6.15), this is
equivalent to

H': Apy(f) = /™9 A,,(f)  for all admissible pairs (p, q).
Therefore, a natural way to test the hypothesis H"¢ is via the statistic
1 & ; 2% 2
TV = ZZ Z n;1’1 _eﬂq/d’ ‘qu(f)’ ’ (6.17)
p=0g=—p

where the norming factor 1/4 is used for convenience. We will study explicitly
the two most important special cases, d = 1, i.e., rotation through =, and d = 2,
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rotation through /2. In principle, one could derive similar results for general
rotations of the form 7/d, d > 3. However, in this case, additional technical
difficulties will arise since the rectangular design is no longer invariant under r4
for d > 3.

Since for d = 1 we have /™ = (—1)l9, the terms in (6.17) for even ¢ (or
equivalently even p) disappear. Therefore, the statistic in this case reads

N D R )
= > > ' [AN]

p=0,p odd g=—p

The following theorem presents the asymptotic distribution of the statistic Ty

under the hypothesis H™ as well as under a fixed alternative. The notation £
stands for the weak convergence (convergence in distribution).

Theorem 6.1. Let the hypothesis H™ :rif = f hold. If A — 0, N — 0o such
that AN" — 0, then we have that

(T — 62A%a(N)) £ N(0,20%), (6.18)

A?\/a(N)
where N(0,0%) denotes the normal law with mean zero and variance o and

N(N +2)/4 : N even,

ao(N) :{ (N+1)(N+3)/4 : N odd. (6.19)

Under a fixed alternative r1f # f, suppose that f € C*(D) for s > 2. If
ANZH 00 and N3/2A7"1 — 0, where v = 285/208 is as in Lemma 6.2,
we have
1
A
For the proof of Theorem 6.1 see the Appendix where also some technical
lemmas are given.

(TR = |If —rif12/4) 5 N, 02| f =71 f]%). (6.20)

Remark 6.1. Let us comment on the results of Theorem 6.1. First note that
different rates appear under the hypothesis in (6.18) and under fized alternatives
in (6.20). This is due to the fact that Ty} is, under the hypothesis, a quadratic
statistic, but under a fized alternative an additional linear term arises which dom-
inates the asymptotic expansion, see [34] for a discussion of similar phenomenon
in the case of testing symmetry of univariate non-parametric regression functions.

Let us also comment on the conditions for the smoothing parameter N, which
determines the number of terms in the truncated Zernike series. The condition
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ANT — 0, used under the hypothesis, is rather restrictive, and is due to the
approzimate orthogonality of the discretized Zernike polynomials as it is estab-
lished in Lemma 6.1. In contrast, the optimal choice of N for estimation of a
smooth function f € C*(D), as was shown in Chapter 4 and [180], is of order
N ~ A—20/16+e - fowever, our condition can be relazed if we assume a more ac-
curate orthogonal design. In fact, if we have exact orthogonality, then AN? — 0
is sufficient for (6.18) to continue to hold. Also note that under the hypothe-
sis, we make no assumption on the smoothness of the image function f(x,y), in
particular it might have edges.
Under a fized alternative, the condition N3/2A7"1 — 0 is equivalent to N*T¢A —

0, ¢ =0.0519..., so that this condition and N*t1A — oo can be fulfilled simul-
taneously for s > 2.

Let us now consider the problem of testing the i 1nvar1ance under the rotation
ro through an angle 7/d, d = 2. Here, the factor ‘1 — 69“‘1/‘1‘ in (6.17) becomes

4 : ¢=2mod 4,
|1—jq‘2: 0 : ¢g=0mod 4,
2 : g=1,3mod 4.

Therefore, the statistic 737 can be written as
1 N P ) N )
. N 1D
=5 Y Y m AN+ Y m A
p=0,p odd g=—p p=0 ¢=2 mod 4

The following theorem gives the asymptotic distribution of the test statistic T?
both under the hypothesis ro f = f and the fixed alternative rof # f.

Theorem 6.2. Let the hypothesis H™ : rof = f hold. If A — 0, N — oo such
that AN" — 0, then we have that

1 . )
A2\/a(N)/4+ b(N )<TN _UQAQ(Q(N)/Q“‘b(N))) = N(0,20%),

where a(N) is given in (6.19), and b(N) is equal to the number of admissible
(p,q) with g =2 mod 4 and p < N.

Under a fized alternative rof # f, suppose that f € C%(D) for s > 2. If
ANZH 5 50 and N3/2A7"1 — 0, where v = 285/208 is as in Lemma 6.2, we
have that

(TR = I1f = rofI2/4) 5 N(0, 0% f = r2f ).

B =
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The proof of Theorem 6.2 is very similar to that of Theorem 6.1 and is there-
fore omitted.

Let us, however, point to the fact that the design (z;,y;), ¢, = 1,...,n, is
also invariant under the rotation r. Note that in the statistic Tx?, more Zernike
coefficients occur than in Ty}, which is to be expected since H"™ imposes more
restrictions than H™.

Implementation Issues

Theorems 6.1 and 6.2 can be used to construct an asymptotic level « test for the
hypotheses H™ and H"?, respectively. Let us discuss H", the discussion for H"2
being completely analogous.

It is easy to see that the hypothesis H™ is rejected if

Ty > ui—aA%y/2a(N)5? + A%a(N)5>. (6.21)

Here uq_, denotes the 1 — a quantile of the standard normal distribution, and
52 is an estimate of the variance 2. To get 52, one can use a difference based

estimator

. 1 1
5> = C(A) > 4 ((Zi,j ~ Ziv1g)" + (Zij - Zi’j“f)’
(z4,y5)€D

where the sum is taken over all (x;,y;) € D where (zi41,y;) € D and (24, yj41) €
D, and C(A) is the number of terms in this restricted sum. One can show that
if the image function f is Lipschitz continuous, then 52 — 02 = Op (A) In this
case, (6.18) continues to hold if o2 is replaced by the estimator 2, and (6.21) is
indeed an asymptotically valid level « test decision. For detailed information on
difference-based estimators in higher dimensions see [162].

The asymptotic distribution (6.20) of the test statistic 7,,' under a fixed
alternative can be used in various ways. One is to estimate the power of the test.
In fact, we have that for 8 € (0, 1),

P@|f = rifl|Auiog+ || f = rifl?/4 < Tit) = 5.

Using the decision rule (6.21), we see that for the power 3 we get asymptotically

B=1—0a <3A(U1—a 2a(N) 4 a(N)) B ||f_7-1f”>

If =7 fl 45 A

where ®(-) is the distribution function of the standard normal random variable.
Observing that the first term in brackets tends to zero and estimating || f — ry f||



153

by 2/Th, we get as an estimate for the power (3

—~ Tr1
=1-90 | XL |.
p ( 26 )

Another use of (6.20) is to validate the symmetry of the image f under r; by
testing the hypothesis

Hy:||f —rif]| >t against K;:||f—rif] <t,

for t > 0. See [35] for further details on such testing problems.

Testing Radiality

Now let us consider the problem of building a statistical test for verifying ro-
tational invariance of f, i.e., whether f is a function of the radius p only, i.e.,
f(p,0) = g(p) for some univariate function g(p). Expressed in terms of the
Zernike polynomials, a function f € L?(D) is rotationally invariant if and only if

Apq(f) =0 for every ¢ # 0. (6.22)

This is easily deduced from the definition of the Zernike coefficients (6.9), see
Chapter 4. The orthogonal projection inv f of a function f € L?(D) onto the
space of rotationally invariant functions is therefore given by

o

inv f(z,y) = Z nglAp,o(f)%o(x,y),

p=0,p even
and the L? distance between f and inv f is
- 2 —1
If —inv £ Z Z [Apg (£ (6.23)
p=0 g=—p,q#0
Consider the hypothesis H™ that the function f is rotationally invariant,
H™ :inv f = f.
Then, in order to test H™, it is natural to consider the statistic
1% 2
TN = Z > Al
p=1q=—p,q#0

The asymptotic distribution of T}\?V is presented in the following theorem.
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Theorem 6.3. Let the hypothesis H™ hold. If A — 0, N — oo such that
ANT — 0, then we have

1

- inv_JQ 2a ﬁ) 04 '
AT ol (N o ATa() = N (0,205, (6.24)

where

(N+1)2/2 : N odd.

Under a fized alternative inv f # f, suppose that f € C°(D) for s > 2. If
ANZH 5 0 and N3/2A7"1 — 0, where v = 285/208 is as in Lemma 6.2, we
have that

a(N):{ (N242N)/2 : N even,

1

A

The proof of this theorem is similar to that of Theorem 6.1 and is therefore

omitted. Testing procedures based on Theorem 6.3 can now be implemented in
a completely analogous fashion as discussed above.

(T8~ I —inv fI) 5 N (0. 40| f —inv £I). (6.25)

General Rotations

In this section we discussed tests for invariance under specific rotations, namely
d-fold rotations and rotational invariance. However, these are essentially all pos-
sibilities for rotational invariance in two dimensions. Let us consider a general
rational rotation through an angle of djmw/dy for di,d2 > 1 coprime. Then the
condition of invariance of an image under the rotation djm/ds is equivalent to
invariance under 7/dg, since both reflections generate the same finite groups of
rotations. As for an irrational rotation, say through zw, x irrational, it is well
known that the orbit of any point on a circle of radius p is dense on this cir-
cle. Hence, invariance under an irrational rotation is very close to rotational
invariance (for continuous images f, it is equivalent).

6.4. Testing Reflection and Joint Symmetries

Reflections

In this section we discuss how to test f € Ly(D) in model (6.4) for symmetries
with respect to certain reflections. First let us consider the reflection 7 at the
y-axis, defined by 7f(x,y) = f(—=z,y), (x,y) € D. In polar coordinates, this is
equivalent to

(7£)(p,6) = (pcos(x — 0), psin(x — 6)) = F(p, 7 — 6).
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A simple computation shows that c,(p,7f) = (=1)l9c_,(p, f) and that Ry,(p) =
R, _4(p), therefore in view of (6.9) we have

Ap(rf) = (=1)1 4, _4(f). (6.26)

Now consider the hypothesis that the image f is invariant under the reflection 7,
i.e.,

HT :rf = f,

which using (6.26) can be expressed in terms of Zernike moments as A,,(f) =
(=Dl A, _,(f) for admissible (p,q). Therefore a natural test statistic is

WE

P
Ty = Z nzjl‘qu(f) + (—1)|Q|+1Ap7,q(f)‘2.
q=—p

I
o

p

The following theorem gives the asymptotic distribution of 7%, under the hypoth-
esis H™ as well as under a fixed alternative.

Theorem 6.4. Let the hypothesis H™ : 7f = f hold. If A — 0, N — oo such
that AN” — 0, then we have

1
A2 /(N +1)(N +2)

(T — 0 AX(N + 1)(N +2)) £ N(0,80%).  (6.27)

Under a fized alternative Tf # f, suppose that f € C*(D) for some s > 2. If
AN?*1 o0 and N3/2A7"1 — 0, where v = 285/208 is as in Lemma 6.2, we
have that
1
A

The proof of this theorem is somehow similar to that of Theorem 6.1 and is
therefore omitted.

Analogous test statistics and asymptotic results as in Theorem 6.4 can in
principle be deduced for reflections with respect to arbitrary axis through the
origin. In particular, for reflection with respect to the x-axis or one of the di-
agonals, similar results hold true. This is due to the fact that the design is also
invariant under these reflections.

(T% — If —7fI1?) & N(0,160%| f — 7£]1%). (6.28)

Joint Symmetries

In this section we wish to consider an important practical problem of testing joint
symmetries, i.e., testing symmetry with respect to several transformations. For
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example, consider testing the invariance under the reflections with respect to the
x-axis and y-axis. These transformations are denoted by 7, and 7, respectively.

Since 7,7y = r1 and 7y = T, the group generated by {7,,7,} is the same
as that generated by {7,,71}. Therefore, one can also design tests for invariance
with respect to the reflection 7, and the rotation 7. In general, a group generated
by two reflections can always be generated by a reflection and a rotation. Since
we already have test statistics for the hypotheses H™ and H™, we could test
the joint hypothesis H™"™ = H"™ A H™ based on the theory of multiple testing
procedures, see [100] for an introduction to the theory of multiple testing.

For example, the Bonferroni procedure tests separately both hypotheses H™
and H™ to the level a/2. If at least one is rejected at this level, the compound
hypothesis H™""! can be rejected at a level a.

This two-step approach, however, is not optimal and it is important to con-
struct a test statistic which directly tests the composite hypothesis H™'". In
fact, such tests often outperform multiple testing procedures in terms of power.
To this end let La(1,,r1) C La(D) be the subspace of images in Lo(D) invariant
under 7, and 71. Then the orthogonal projection 7, ., onto La(7y,71) is given
by

P —1)ldl
rn (D) = 33 ny! (Am(f”( £ Ap’qm)qu(x,y).

p even qg=—p

The test statistic can now be easily defined by estimating the distance ||f —
Try f |2. Expressing this in terms of Zernike moments leads to the following
test statistic

N P R )
T = > > ()]

p=0,p odd g=—p

N P
S | A(f) + (“DlTA, ()]

p=0,p even g=—p

=

+

For this test statistic we have the following asymptotic result.

Theorem 6.5. Let the compound hypothesis H™"™ : 7, f = f and v f = f hold.
If A -0, N — oo such that AN — 0, then we have that

Ty ,T1 2A2 L 4

where
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(N +2)? N N(N +2)

N even,
AW =9 Ninr (va
(N+1) +(N+1)(N+3) N odd
8 4 '

Under a fized alternative Ty f # f or rif # f suppose that f € C*(D) for s > 2.

If AN?t1 - o0 and N3/2A7"1 — 0, where v = 285/208 is as in Lemma 6.2, we
have that
1

Ty T L
Z(Tzvy F— I = 7wy £IIP) = N(0,40°% | f = 77,y F1P)-

The proof of this theorem is somehow similar to that of Theorem 6.1 and is
therefore omitted.

Testing procedures based on the result of Theorem 6.5 can now be imple-
mented in a completely analogous fashion as in Section 6.3.

6.5. Conclusions

We have examined the basic class of symmetries which are common in natural im-
ages, i.e., rotational and reflection symmetries. We have mostly been focusing on
testing an individual type of symmetry. In Section 6.4, however, a testing proce-
dure for verifying several reflections has been developed. Generally, a challenging
problem arises of testing a compound hypothesis on several possible symmetries
occurring simultaneously. This requires advanced tools to be provided by the
theory of multiple-hypothesis and this topic deserves further studies.

Yet there are other possible symmetries appearing in visual objects. For
instance, in Fig. 6.3 the image of the yin and yang is shown which originates
from ancient Chinese philosophy and metaphysics and which describes two primal
opposing but complementary forces found in all things in the universe. Yin, the
darker element, is passive, dark, feminine, downward-seeking, and corresponds
to the night; yang, the brighter element, is active, light, masculine, upward-
seeking and corresponds to the day. This image is a nonlinear counterpart of
a skew-symmetric function for which f(y,z) = —f(x,y), where the minus sign
corresponds to the operation of changing the image color. The latter describes
the skew symmetry with respect to the line y = x, whereas the image of the yin
and yang is skew symmetric with respect to a nonlinear boundary.

6.6. Appendix

Before proving Theorem 6.1 we need two auxiliary results. The first result gives
an approximation error of the discrete version of the orthogonality property of
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Figure 6.3: The image of the yin and yang

the Zernike functions.

Lemma 6.1. Let for some admissible pairs (p,q), (p',q),

I(A) = " why (@i, y)wyg (zi,y5),

where wpq(x;,y;) is defined either in (6.12) or in (6.13). Then we have for some
c1,co > 0 that

L(A) = A?nybyySey + D +e2(Vp + lal + V1 + ¢ ) A2, (6.29)
where a can be selected as o = 77/208 = 0.37019... ..

The proof of this lemma, being somehow technical, is based on the results
obtained in Chapter 4. The factor a describes the contribution of the geometric
error examined extensively in Chapter 3.

The following lemma describes the discretization error of Parseval’s formula
when the Zernike moment Ay, (f) is estimated by A\pq( f)-

Lemma 6.2. Let f € C*(D) be the class of functions having s continuous partial
derivatives. Let Apy(f) be the estimate of the Zernike coefficient defined in (6.14)
and let

N
v =3 Y | EA ()

p=0|q|<p

Then we have
Sy = [I£]* + O(NAY?  N32AY 4 N~

where v = 285/208 describes the contribution of the geometric error, see Chap-
ter 3 and [106].
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Remark 6.2. Let f € BV(D) be the class of functions of bounded variation on
D. Then the result in Lemma 6.2reads as follows, see Chapter 4 and [180],

Sy = |[f|I> + O(NA¥2 + N32A7 4 N71).

Proof of Theorem 6.1. For admissible (p, ¢) with odd ¢, we have for the weights
in both (6.12) and (6.13) that wyqy(zi,y;) = (=1)19wpg(2n—it1, Yn—j41). This is
evident for (6.13). As for (6.12), first note that the rotated version —II;; of the
pixel II;; is again a pixel, namely the pixel II, ;11 ,—j4+1. Now use the fact that
Wpq (3, y5) = Apq(1m,;) and (6.15). Then it follows that for admissible (p, ¢) with
odd p,

gpq(f): Z wpq(xhyj)(ﬂxi’yj)+6i7j)’

(xi,y;)€D

where

Set
Mgk = D My Wpq (T, Y5) Wiy (T, 11),
(p,9)

where here and for the rest of the proof all sums involving (p, ¢)’s are taken over
admissible pairs with 0 < p < N and odd p. We obtain

Ty = Z €ij €k, (i), (k1) T 2 Z T (i, y5) €rgmg) )
(%i,y5),(@x,y1)ED (%i,y5),(wk,y1) €D
+ > T (@i, yi) f(@rs ) meg)
(z3,y5):(zr,y1) €D
= Sl,N + 527]\7 + SgyN. (6.30)

First assume that the hypothesis H™ is true. Then we have that Son =
S3n = 0, and we only have to study S . Note that for the vectors vp, =
(wpq(xi, yj))(m' y)eD’ from Lemma 6.1 it follows that

1yd]

UIZZJ*UP’Q' = Aznpdp,p’éq,q’ + O(A5/2(p1/2 + !q\l/Q +pY? 4 \q'!l/z)), (6.31)

where the constant in O(+) is independent of p, q,p’, ¢

The matrix of coefficients M = (m(ij%(kl))(l. Piepep Can be written as

M = Z n;lqu vg;*. (6.32)
(p.9)
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Then using (6.31) we have for the expectation

ESiy=0trM = o’ Z (0] vpg)
(p.)
= 023 0yl (A2, + O(AT2(pY2 + [g]/2))

= o?A%(N) + O(AY2N/?). (6.33)

Here tr A denotes the trace of a square matrix A, and a(N) is the number (defined
in (6.19)) of terms in the sum }_,  with p being odd. Next decompose

SIN =Y Eimanan T D G k)
(xi,y5)€D (4,y5)#(2r,y1)ED
= Sti,nv + 512N

First note that
ES12n = ES128511,8 =0, ES) N = ES11,N,

where the formula for ES; v is given in (6.33).

Using the fact that |wp,(z,y)| < A?, we can estimate the variance of SN
as follows

VarSllN < E Z Zn

(p1,91) (P2,92)

> Nwpigy (@i, Y5) Plwpsgs (i, 35) [P = O(ASN®). (6.34)
(zi,y5)€D

Now let us evaluate the variance of Sj o n. Let Djs denote the diagonal matrix
consisting of the diagonal elements of M. Then

Var S1o.n = 20%tr(M — Dy)* = 20" (trM? — trD3)
= 20%trM? + O(A°NY), (6.35)

where we used (6.34) in the last step.
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Furthermore a tedious algebra shows that

trM? = Z Z n;11 n;21|vg1iq1vp2,qz|2

(p1,q1) (P2,92)

= Z Z nigll n;;(Aanépl,pQ(squz
(p1,91) (P2,92)
+0(A2(py + a1 |? + py* + |aal %))

_ ZA4+ Zn;lAg/QO(p1/2+ ]q|1/2)
(p,9) (p,q)
+ 30D ! A0+ el + p2 + a2

(p1,91) (p2,92)
= a(N)A*+ O(AY2N"/?) + O(A°NT).

Using this, (6.35) and AN® — 0, we finally get
Var Sy oy ~ 20*Ata(N). (6.36)

This is of higher order than the variance of S 1 v, therefore S; » y dominates the
asymptotics.

To evaluate its asymptotic distribution, we use Theorem 5.2 of de Jong [32].
To check Condition 1 of this theorem, we compute

2
o > Imapal
v (xkvyl)ED
- (xn;?’fé,j Z Z nl:ll nz:zlwpuh (zi, yj)w;w? (xi,y5)
B (P1,q1) (P2,92)
Z w;lfh (xk)yl)wPQQZ (xk7yl)
(l'kyyl)GD
= O(A6N6) — O(A4N2).

Then Condition 2 of Theorem 5.2 in [32] will be automatically satisfied (one could
choose K(A) = N in Condition 2 of [32]) since the sequence {¢; ;} is i.i.d.

In order to check Condition 3 in [32] we have to bound the spectral value of
the matrix M defined in (6.32). First note that

2 -1,_-1 *T *T
M= = § : § : Ny Ty UP1Q1(Up1q1Up2qz)vp2q2'
(p1,91) (P2,92)
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Applying (6.31) yields

M? = A*M
+ A2 Z Z My T, Upray Uy O (VPL + Va1 + /P2 + Va2),  (6.37)

(p1,91) (P2,92)

where the summation is taken over (p1,q1) # (p2,q2)-
Let A be an eigenvalue of the symmetric matrix M corresponding to the unit
length eigenvector u. Noting that M?u = A\?u, we have from (6.37) that

My = A2y + AY/2 Z Z np_lln;21vp1mv;é€2u0(\/}71+ Va +/p2 + \/‘72)

(Pl yfh) (P27q2)

Subtracting and taking the norm gives
A2 — A\

=820 [ 373wt oma v | (VB + Van + ve2 vz |- (6:38)
(p1,91) (P2,92)
From (6.31) we obtain
H”pq”2 = npA2 + O(A5/2(\/i’+ V |Q|))

Thus

||Up1q1 pquH < va1q1H||Upzqz||
. A 1/4 1/4 A9/4
— vnplnpz + vnpl( + |q2 |)
1/4 1/4 1/4 1/4 1/4 1/4
(ol g DAY+ (o 4 1) (ol gl ) A7),

Using this bound in (6.38), after some tedious but straightforward algebra we
obtain the formula

)\()\—AQ) — A5/20(A2N11/2+A9/4N25/4+A5/2N7)
O(A9/2N11/2+A19/4N25/4+A5N7). (639)

By solving the above quadratic equation, we get

I\ = A? + O(AYANI/Y),
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Since we have already shown that Var S; y = O(A*N?), Condition 3 of de Jong
[32] is evaluated as follows

’)‘| _ i + O(A1/4N7/4).

\/Var SLN N N

Since AN7 — 0, and all estimates are uniform over the eigenvalues of M, this
finishes the proof of the first part of Theorem 6.1.

Now let us consider the case of an alternative hypothesis, i.e., r1 f # f. Let
us start with the non-stochastic term S3 y in (6.30). First note that

Ssn =D ny [EA(T)[.

(r.9)
Then by virtue of Lemma 6.2 with f(x,%) replaced by f(z,y), we have
Ss.n = |If —rif]|?/4+ O(NAY? + N3/2AY 4 N~ (6.40)

Next let us evaluate the variance of S . Note first that

2

Var Sy =402 Y > Fanymma),m

(wiy;)€D \ (@, y1)ED

By expanding the formula in brackets and recalling the definition of the matrix
M we obtain

Var Sy v = 402 f ' M27, (6.41)

where the vector f is defined by f = (7(3@1, yj)) The proof of the first

(ziy;)€D’
part of the theorem, see formula (6.39), reveals that

M2 = A2M + O(AY2N1/2),
This and (6.41) gives
Var Sy n = 402A%F MF + F1 FO(AY2N1/?).
Observing that TTM? = S3 v and using (6.40) we obtain

Var Sy v = UZAQHf — 7“1fH2 + O(NA7/2 4 N3/2A2 4 A2N*(23H))
T IFI20(a%2N12),



164

Hence Var Sy is of order A?, and Sy n dominates the quadratic term S3 y.
Furthermore the second term in (6.40) is negligible, even after dividing by the
standard deviation A.

Finally, we check Lyapunov’s condition. We shall show that

_ 4
EELILI Z(xk,yl)eD ‘ Z(zi,yj)ED f(l"“ yj)m(ij)v(kl)

0. 6.42
(Var 527]\/')2 -~ ( )

The interior sum in the denominator can be evaluated as follows (see Chapter 4
and [180])

Z F@i, yi)meag), = szq(ffkayl)n;l Z F @i, yj)wpg (i, y5)
(xi,y;)€ED (p,9) (wi,y;)€D
= > wh(zey)ny (Apg(f) + O(AY)).  (6.43)
(p.q)

From the proof of Lemma 4.3 in Chapter 4, see also [180], we have

B 1
AP =0 '
[ Apg(f)] ((q|+1)(p—|—1) p—|q,+1>

Using this we estimate the numerator in (6.42) by

4
> > F@iyi)meg, | = O((Nlog(N))*AS + ASTHONTZ),

(zky1)€D |(z4,y5)€D

and since Var Sy y is of order A%, (6.42) is O((N log(N))*A2+ A®2N12) which
tends to zero since N3/2A7~1 — 0. This completes the proof of Theorem 6.1. [



Chapter 7

Orthogonal Radial Moments
for Data Hiding

This chapter concerns the application of the orthogonal radial moments to the
multimedia problem of data hiding. We have already examined the invariant
properties of the orthogonal radial moments and found that the invariance holds
only approximately due to the inaccuracies in their computation. In this chap-
ter we identify a subset of radial moments which are suitable for the problem of
data hiding in the presence of geometric attacks. In applications of data hiding,
the embedded signal robustness to geometric transformations and lossy compres-
sion is often considered to be crucial, though difficult to achieve. We present a
data hiding algorithm based on the radial Zernike and pseudo-Zernike moments.
By distinguishing between hardly-invariant Zernike/pseudo-Zernike and nearly-
invariant Zernike/pseudo-Zernike moments, we select only the latter for data
hiding to guarantee its geometric robustness. For data embedding, dither mod-
ulation is employed to quantize the magnitudes of the selected Zernike/pseudo-
Zernike moments. For data extraction, a minimum distance decoder is applied
to estimate the embedded data. Simulation results show that the embedded in-
formation can be extracted at low error rates, robust against typical geometric
manipulations such as rotation, flipping, scaling, and aspect ratio change, as well
as a variety of other distortions such as lossy compression, additive noise and
lowpass filtering.

7.1. Introduction

Digital watermarking is the process of embedding some hidden information in
a digital medium, such as an image, an audio signal and a video signal, by
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modifying the medium slightly, and later extracting the embedded information
from the modified medium for some purposes. The embedded signal is called
a watermark, and the original medium is called the host signal or cover signal,
while the modified medium is termed a watermarked signal.

Digital watermarking has attracted considerable attention in both academic
and industry communities in the past decade, because it is regarded as a promis-
ing means to address problems related to digital media in a variety of ways.
The primary application of digital watermarking is copyright protection. The
drastic development of new technologies, such as the advent of the Internet and
recordable compact disk, makes it extremely easy to disseminate and duplicate
multimedia contents, which brings about copyright infringement. Under such cir-
cumstances, the producer of a multimedia work can use a watermark as a proof
to claim authorship or ownership. Another important application of digital wa-
termarking is authentication of multimedia content. With the wide spread use of
various multimedia editing software, it is a simple matter to modify the contents
of a multimedia work. A watermark can be used as an effective means to verify
the integrity of a work. A digital watermark can also be useful in tracing the
source of illegal copies of multimedia works. Furthermore, a digital watermark
can be applied for other purposes such as device control and signal multiplexing.
As an example, a typical watermarking process is shown in Fig. 7.1, where the
cover signal is an image and the message to be embedded is a logo. A secret key is
often used in a watermarking system for security reasons. A watermarked signal
often undergoes attacks, either intentional or unintentional, before it is used for
watermark extraction. Because of the attacks, the extracted message is likely to
contain some errors.

Attacks }
3 - / L

)
T(RLEI)S WM
extractor
WM : :
encoder 'TR/L/;?:s
(§

:
»

Figure 7.1: Ilustration of the watermarking process
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The fundamental task in designing a watermarking system is to address some
conflicting requirements including watermark transparency, watermark robust-
ness and information capacity etc [28]. Among various problems occurring in
image watermarking, robustness against geometric transformations such as im-
age rotation and scaling is considered to be the most challenging one. It is a
well known fact [28] that many existing image watermarking algorithms are vul-
nerable to this kind of attacks. There have been some preliminary approaches
in addressing this issue [4-6,43,123,148,197,229,239]. Among the various tech-
niques available in the literature, we are most interested in the invariant aspects
of watermarking, which are based on the invariance property of some image fea-
tures. O’Ruanaidh et al. [165] first reported an elegant approach to the design
of rotation-scaling-translation (RST) invariant watermarks in the Fourier-Mellin
domain. First, discrete Fourier transform (DFT) is applied to get the translation-
invariant magnitudes of Fourier coefficients, which is followed by a log-polar trans-
form plus another DF'T, resulting in scaling and rotation invariant magnitudes
of Fourier-Mellin coefficients. Based on a similar idea, Lin et al. [148] designed
a 1-D watermark whose detection statistic is invariant to image translation and
scaling, but non-invariant to image rotation. A known issue associated with log-
polar-based algorithms is that the image quality usually suffers greatly from the
inherent instability of the inverse log-polar mapping. Yet another direction based
on moment invariants has been explored for image watermarking in Alghoniemy
et al. [5,6]. They have utilized a set of geometric moment-based invariants, due
originally to Hu [101], see also Chapter 1, to design a zero-bit watermark, which
is robust against geometric manipulations and filtering, etc. The discussion in
Chapter 1 points to a number of limitations of the geometric moment invariants.
First, there are too few of them, which makes the embedding of a multibit wa-
termark virtually impossible. Moreover, the nonlinear nature of the invariants
makes them potentially unstable and they are ill-posed in terms of the image
reconstruction.

The Zernike moments were reported as watermark features by Farzam et
al. [43] to achieve watermark robustness to rotation, additive noise and JPEG
compression. More recently, in [123], a zero-bit watermark has been embedded
by modifying a Zernike feature vector consisting of some Zernike moments with
orders less than five. Nevertheless, the proposed Zernike moment-based water-
marking algorithms have employed poor approximates of the Zernike coefficients
yielding an imperfect invariance property.

In this chapter, following our analysis of the uneven invariance property of
Zernike /pseudo-Zernike moments (ZMs/PZMs), we focus on the investigation of
a data hiding scheme with good robustness to geometric distortions and other
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common attacks. Unlike other watermarking algorithms dealing with zero-bit
watermarks, our algorithm works with multibit watermarks. This is realized by
quantizing the magnitudes of the selected ZMs/PZMs through quantization index
modulation [23] to embed an array of bits. We modify the magnitudes of high
order ZMs/PZMs, in an attempt to embed a large data payload and simultane-
ously, to achieve watermark robustness to geometric distortions. In particular,
rotation, scaling and flipping, as well as some other forms of attacks such as
additive noise and lossy compression are taken into consideration. We obtain a
watermarked image by combining the reconstructed components from the modi-
fied moments and those left intact. In watermark extraction, the same group of
selected ZMs/PZMs are computed from the possibly distorted (attacked) image,
and the array of bits is retrieved from the invariant magnitudes of the ZMs/PZMs
using a minimum distance decoder.

This chapter is organized as follows. In Section 7.2, some preliminaries are
given, including the introduction of Zernike/pseudo-Zernike polynomials and cor-
responding moments (ZMs/PZMs) and we discuss their invariance properties.
The imperfect rotational invariance of ZMs/PZMs in the case of digital images is
analyzed in Section 7.3. Subsequently we describe our watermark embedding and
extraction algorithms in Section 7.4 and Section 7.5 respectively. In Section 7.6
we present a variety of simulation results which illustrate the effectiveness of the
proposed algorithm. We discuss some additional aspects related to our algorithm
in Section 7.7. Finally, conclusions are given in Section 7.8.

7.2. Zernike and Pseudo-Zernike Moments

Zernike /Pseudo-Zernike Polynomials

Let us recall that the Zernike basis is a set of complete and orthogonal functions
on the unit disk D defined by the following rotationally invariant form [18,250]

Vnm(x7 y) = an(p)ejmea (7'1)

where p = \/22 + y2, 0 = tan~!(y/x). Here n is a non-negative integer and m
is an integer that takes positive, negative, or zero values such that n — |m| is
even and non-negative. The radial Zernike polynomial Ry, (p) is defined by the
following formula

(n—|ml)/2

Rum(p) = sl(n+|m|_8>!<;z|m|_s)!.




169

A modified version of Zernike basis is the so-called pseudo-Zernike basis [13,
221], which is also a set of complete and orthogonal functions on D, and has
the same invariant form as (7.1) with two exceptions. One is that m is only
restricted to be |m| < n, and the other is that the radial polynomial R, (p) is
defined differently as the following

n—|m| B
B (=1)*2n+1—s)!pn—*
B (p) = Zs < SI(n+ [m[+1—s)l(n—m] — )l (7:3)

Zernike /Pseudo-Zernike Moments

Like any other orthogonal and complete basis, the Zernike/pseudo-Zernike basis
can be used to decompose an analog image function f(z,y):

=> Y ApnVam(z,y), (7.4)

n=0 m

where the second summation is taken with respect to all permissible values of m.
n (7.4) Anm is the Zernike/pseudo-Zernike moment of order n with repetition
m, which is defined as follows

_nt 1/ flz,y)Vy (x,y)dxdy, (7.5)

where * denotes complex conjugate. Let us note that for the simplicity of future
notation we have slightly modified the definition of A,,, by incorporating the
normalizing factor (n 4 1) /7.

For digital images, (7.5) cannot be applied directly. Let us assume an M x M
image matrix F(i,j),s = 1,...,M,j = 1,..., M. In order to compute its Zernike
moments, one has to map F(i,j) into the function f(x;,y;) defined on [—1,1]?,
such that f(x;,y;) = F(i,4),i=1,...,M,j=1,... M, where z; = (2i—M —1)/M
and y; = (2j—M —1)/M. The Zermke moment of f(xi,y;) is computed as follows

~ n+1 M M
Anm - = Zzhnm(xiayj)f(xiyyj)v (76>

i=1 j=1

where the values of 7 and j are taken such that x? + y]2 <1, and

x;+6/2 yj+5/2
hnli) = [ [ (v, y)dady, (7.7)
x;—0/2 Jy;—06/2
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where 6 = 2/M. The factor hpy,(zi,y;) can be computed by using a number
of numerical techniques discussed in Chapter 3. In this chapter, we adopt the
following most commonly used estimate of Ay,

M M

~ n —+ 1 *

Apm = — Y N Vi (@i, y) f (i, yy). (7.8)
i=1 j=1

We have to point out that the ZMs/PZMs of discrete images computed by formula
(7.8) are not very accurate. As analyzed in Chapters 3 and 4, there are two sources
of errors, namely geometric and numerical integration errors. The former is due
to the fact that the areas covered by the pixels involved in the computation of
moments never sum up exactly to the area of the unit disk. The latter comes
from the approximation of the integral defining A,..,.

Due to the close similarity of Zernike moments and pseudo-Zernike moments,
we do not differentiate between their denotations. We denote by A, both ZMs
and PZMs, and V,,,(x,y) defines both the Zernike and pseudo-Zernike polyno-
mials. Furthermore, in our considerations we are mostly concerned with digital
images and the estimate gnm will be simply denoted by A, unless otherwise
stated.

The Invariance Properties of Zernike/Pseudo-Zernike Moments

The reason we use ZMs/PZMs for image watermarking is that they have some
very important properties, i.e., their magnitudes are invariant under image rota-
tion and image flipping. We now elaborate on these properties.

Rotation Invariance

If image f(x,y) is rotated through an angle o then it can be shown that the
ZMs/PZMs of the resulting image are

Al — A eTIme (7.9)
This leads to |A£LOT‘,)L| = |Apm|. Therefore, if a watermark is inserted in the mag-

nitudes of ZMs/PZMs, it is robust to rotation. Note that this property holds
perfectly in the case of analog images. For the discrete version of ZMs/PZMs,
typically computed by formula (7.8), this property has to be compromised to
some extent. We have a detailed analysis of this problem in the next section.
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Flipping Invariance

Consider another interesting property of ZMs/PZMs with respect to image flip-
ping, either horizontal or vertical. Let the horizontally flipped version of the
digital image f(zy, 1) be defined as f)(zy,y,) = f(—2u,ys) and the corre-

sponding discrete ZMs/PZMs be denoted by A,(fﬁr{). Also let the vertically flipped
version of the image f(zy,ys) be f) (24, yy) = f(2u, —1y) with the correspond-

ing discrete ZMs/PZMs AS#;). Then we have

ADD =k T Vi@ y) D (@, )
{(®u,yv)ED}

=k Z an(p)eijmef(_xw yv)

{(:Eu 7yv)€D}

= k Z an(p)e_jm(ﬂ_e)f(xua Yv)
{(zu,yv)€D}
=k Z (_1)man(p)ejm0f(l'myv)
{(ﬁu,yv)ED}
A, (7.10)

where k = §%(n + 1) /.
Similarly,

{@w,yv)eD}
= k Z an(P)eijmef(xua —Yv)
{(Iuvyv)eD}

=k > RS (@u )

{(ffuvyv)ED}
=k > R0 f(zu, )
{(.Z’u7yv)€D}
_ oA (7.11)

Thus in either case, the magnitudes of the discrete ZMs/PZMs do not change,
ie., \A%H = |Apm| and |Ag%)] = |Anm|. This property is of significance in
watermarking applications, since image flipping is an easy and effective form of
attack to which many existing watermarking algorithms are vulnerable.
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Scaling Invariance

In this chapter by scaling we mean image resizing. Although in theory ZMs/PZMs
are not invariant to image scaling, we can still obtain approximate scaling invari-
ance in practice, either by changing the unit disk region accordingly or resizing
the image to a canonical size, provided that the unit disk is made to cover the
same contents of the image. It is worth noting that this property holds well
only when the image is scaled moderately. When the image is scaled to a much
smaller size, this property has to be compromised due to the loss of information.
However, in many applications, including the watermarking scenarios, it is true
that images are scaled only slightly.

7.3. Approximate Invariance of ZMs/PZMs
of Digital Images

As stated above, for digital images, we can only obtain an approximate version of
ZMs/PZMs, and hence the invariance property of the moment magnitudes holds
only approximately. What we are concerned with is how close this approximation
is. We argue that the magnitude invariance of a particular ZM/PZM depends on
its computation accuracy. We have observed that under (7.8), different moments
have different levels of computation accuracy. For example, assume we have an
128 x 128 image of a constant graylevel 127. Based on (7.8), we have calculated
its ZMs and PZMs up to order 10, whose magnitudes are shown in Table 7.1
and Table 7.2 respectively. In theory, all the ZMs/PZMs of this image except
Apo should be zero, but in fact we can see from these tables that a number of
moments deviate from zero, and some of them even have considerable magnitudes.
In general, we have the following results.

Theorem 7.1. The Zernike/pseudo-Zernike moments of a constant image f(x;,y;) =
T, computed by formula (7.8), are

T(140(57)), ifn=m=0,
Apm =< #0, ifn#0 and m =4k, k € Z,
0, otherwise,

where 1 <y < 3/2 is the exponent characterizing the geometric error, see Chap-
ter 3.

This theorem is significant for invariant watermarking intended for robustness
against geometric distortions. From this theorem, we know that not all the
ZMs/PZMs of a discrete image can be accurately computed. The A,,, with
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m = 4i, i being an integer, are not accurate and hence |A,,| are not invariant
to image rotation. Therefore they are not suitable for invariant watermarking.

Table 7.1: Magnitudes of Zernike moments up to order 10 for
a 128 x 128 constant image

m=0]1|2]3 4 51617 8 9110

127.24

3
I

0.7083 0

1.1689 0 0.0049

1.6117 0 0.0004 0

2.0287 0 0.0136 0 0.2140

O © 0O Ui WwWwNn — O
[an}
(e}
e}

—_

2.4110 0 0.0375 0 0.2169 0

Table 7.2: Magnitudes of pseudo-Zernike moments up to order 10 for
a 128 x 128 constant image

m=0|1]2]|3 4 516 |7 8 9110
n=0 | 127.24
1104728 | 0
2107044 1010
3109329 (01]0(0
4111482 | 0| 0| O | 0.0049
5113682 (01|00 0.0002 |0
6| 15486 | 0| 0|0 |0.0080 010
7117667 [ 0]0[0]0.0203]0|0]0
8118816 (0|0 |0]0.0377 0|01 0] 0.2140
9121156 (0|0 |0]0.0612 | 0| 0| 0]0.1993 |0
1012118 |0 (0|0 |0.0918 | 0|0 |0 ] 01704 |0 | O

7.4. Watermark Embedding

The structure of the watermark embedder is depicted in Fig. 7.2. The main ideas
are explained below.
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+
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Figure 7.2: The structure of the watermark embedder

Structure of Embedded Bit Sequence

The embedded bit array consists of two parts, as indicated in Fig. 7.3. The
first part is an [-bit auxiliary sequence (b;...br), which is followed by the second
part, a J-bit informative sequence (br41...b747). The auxiliary part is a fixed
bit sequence, known to both the watermark embedder and watermark extractor,
whose purpose is to facilitate the determination of the unit disk. Due to the
possible geometric distortions, such as image resizing and scaling, it is crucial for
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the watermark extractor to have the exact knowledge of the image region covered
by the unit disk in order to extract the informative bits. We address this issue by
embedding the fixed auxiliary bit sequence (b;...by). When the adopted region
is not the correct unit disk region, the extracted auxiliary bit sequence (b}...07)
displays randomness, and thus does not agree well with the embedded sequence
(by...br). On the contrary, if the unit disk region is adopted correctly, the two
sequences match well. It can be shown that the probability that a uniformly
distributed random bit sequence (b}...b) matches the fixed sequence (b;...br) at
more than H bit positions is

P(I,H) =271 :iH (f) (7.12)

For example, if the given sequence is 16 bit long, and an extracted bit sequence
matches it at 14 bit positions, we are almost sure that the correct unit disk region
is adopted, because P(16,14) ~ 2.1 x 1073, meaning that the probability of a
non-unit disk region is only 2.1 x 1073.

I auxiliary bits J informative bits
A N
4 Y I
by | e by | bpa| e bpy
— _
—

Length of embedded bit sequence L =1+ J

Figure 7.3: The structure of the embedded bit sequence

Selection of ZMs/PZMs

We consider three factors in selection of moments for data hiding. Firstly, as
shown in the previous section, the combination of geometric error and numerical
error makes the computation of some ZMs/PZMs inaccurate, thus compromising
their invariance property. As a result, some ZMs/PZMs can be computed more
accurately, hence more suitable for invariant data hiding than others. According
to Theorem 7.1, all A,,;,’s with repetition m = 44, ¢ being an integer, have
to be ruled out for data hiding. Secondly, due to the rounding errors which
become more and more significant as the order increases, there exists a certain
value Nyuq., which makes a ZM/PZM A, with n > N, inaccurate, even if
m # 4i. Therefore only those Ay,’s with n < Np,q. are reliable and selected for
data hiding. In our experiments, we set N,,q. = 44 for Zernike moments and set
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Nz = 23 for pseudo-Zernike moments. Thirdly, due to the conjugate symmetry
Ay = A, _m, only about half of ZMs/PZMs have independent magnitudes, and
in practice we only choose those A,;,,’s with m > 0. Considering all these factors,
the set of applicable ZMs/PZMs can be denoted by S = {Aum,n < Npge, m >
0,m # 4i}. The cardinalities of S can be readily obtained with straightforward
algebra

(BNglax + 8Nma:t)/16, if Nmax = 47;’
(3 maz T 10Nmaz + 3)/16, if Npaz =41+ 1,
S|zm . , (7.13)
(3 maz T 8Nmaz + 4)/16, if Npae = 40+ 2,
(3N131ax + 10N maz + 7)/]—6, if Npaz = 41+ 37
where 7 is any nonnegative integer, and
(8N2 0 + 6Nimaz) /8, if Nypaw = 4i,
B = | O+ O~ DS N =41
(3 max +6Nma$)/87 if Nmax :4Z+2,
(BN2.,. + 6Nmas +3)/8, if Nypaz = 4i + 3,

where ¢ is also any nonnegative integer.

Modification of ZMs/PZMs

We adopt dither modulation for the modification of ZMs/PZMs. Dither modula-
tion is a special form of quantization index modulation, which was first proposed
for data hiding in [23]. With a base quantizer ¢(-), the dither modulation function
is defined as

foum(z;m) = q(z — d(m)) + d(m) (7.15)
where z is a scalar variable to be quantized, m is a message symbol to be em-

bedded in x, and d(m) is the dither scalar associated with m. Dither modulation
has such a property that the quantization cells and reconstruction points of any
given quantizer are shifted versions of the quantization cells and reconstruction
points of any other quantizer. Due to this special structure of quantizers, dither
modulation has the advantage of easy implementation. In this chapter, we use
binary dither modulation, i.e., m € {0,1}, and one independent magnitude of
ZM/PZM is to carry a bit of information. In practice an independent magnitude
of ZM/PZM can be used to carry more than one bits, or more than one indepen-
dent magnitudes of ZMs/PZMs to carry one bit, which we will discuss later. In
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this chapter a uniform scalar quantizer is adopted as our base quantizer ¢(-), i.e.,

q(z) = [Z] A, (7.16)

where [] is the rounding operation, A is the step size of quantization.

Assume there is a bit sequence b = (by,...,br), L < [S| and b; € {0,1}, to
be embedded in an image f(x;,y;),4,7 =1,2,..., M. For the sake of security, we
use a secret key Kj to pseudorandomly choose L ZMs/PZMs from S to form a
moment vector Z = (Ap,q,, ..., Ap.q, ), Where A, 4, is some A, in S.

Now each bit from b is to be embedded into an element of Z via dither
modulation. The magnitudes of A,4,,¢ = 1, ..., L are quantized, producing a new
vector Z = (Apygrs - App gy ), where Ay, is the dither quantized version of Ay,
according to (7.15) and (7.16), satisfying

’APiQi‘ - fDM(’APiqZ' ‘v bi)

|:|Api‘h'| — di(b;)

where d;(-) is the dither function for the i-th quantizer satisfying d;(1) = d;(0) +
A/2. The dither vector (d;(0),...,dr(0)), whose elements are uniformly dis-
tributed over [0, A], is pseudorandomly generated with another key Kj, which
is used to further increase the secrecy and security of the embedded signal.

The modified ZMs/PZMs are now readily calculated as

= Ayl
A = 14
P Apug|

Apgiri=1,..., L. (7.18)

It is worth noting that in quantizing each A, if ¢ # 0, its conjugate
Ap, —g, must be quantized simultaneously to ensure they always have the same
magnitudes, so that the reconstructed image is real.

Determination of the Quantization Step Size

In order to use the modified ZMs/PZMs defined in (7.17) we must decide on
the size of the quantization step A. Let us note that A determines the tradeoff
between the visibility and robustness of a watermark. Indeed, a larger A gives
better watermark robustness, but makes the watermark more visible. In practice,
the value of A can be decided based on the required quality of a watermarked
image. Here we use the peek signal-to-noise ratio (PSNR) defined as
2
PSNR(f, f) = 101og,g 220 (7.19)

2
06
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where f is the original image and fis the watermarked version of f, and

1 M M _
0 =53 2 D @i g) = fli ) (7.20)

i=1 j=1

is the average square error, whose relationship to A is expressed by the following
theorem.

Theorem 7.2. Let {Apqu}ﬁ:1 be a selected set of Zernike/pseudo-Zernike mo-
ments of the digital image { f(x;,y;)}. Suppose that the set is dither-modulated by
(7.17) generating a watermarked image { f(x;,y;)}. Then assuming the high res-

olution quantization case the expected value of the average square error o2 defined
in (7.20) is given by

2 L

Z o+ 1) +O(M7?), (7.21)

k=1

Owing to this theorem, for a required PSNR (in dB), we can find an approx-
imate value of the quantization step A as follows

L —0.5
A = 255 OPSiIJRf Z . (7.22)

Formation of the Watermarked Image

The reconstructed watermarked image is composed of two parts. One part is the
image components contributed by the moments not selected, which is

frem(Ti,y5) = f(xi,y5) — fz(zi, y;), (7.23)

where the second term is the image components contributed by the selected mo-
ments before they are changed,

L

fz(z,y) = Z[Apiqi%iqi (@, 9) + Ap;—q; Voi,—a: (%, Y)]- (7.24)
=1

The other part is the image components contributed by those modified mo-

ments
L

f7(@,y) = Z[gpiQi%iQi (z,y) + EPiv‘Qi%iv_Qi (z,y)]. (7.25)
i=1
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Therefore we obtain a watermarked image by combining the two parts

f(l'ivyj) :frem(xiayj)+f2(xiayj)- (7'26)

Due to the linearity of the image reconstruction process, (7.25) can be rewrit-
ten as

L L
fz(x’ y) Z(Apz‘%‘ + EPin)VPz'qi (1'7 y) + Z(Api»—%' + Epi)_Qj)‘/jpiv_qi (x, y)
i=1 =1
L
= w(z,y) + Z[Api%"/pi% (@, y) + Api—0, Voi,—a; (@, y)] (7.27)
=1

where €p,4, = Apig; — Apigi and €p, —q; = Ap,.—gq; — Api,—g; are the quantization
noise signals of the moments A, , and A, _, respectively, and

L

w(z,y) = Z[gpi‘h"/pi‘h (@, 9) + epi—a; Voi—a: (2, Y)] (7.28)
i=1

is the reconstructed watermark signal, which results from the quantization noise
of the selected ZMs/PZMs.
Therefore (7.26) turns into

fxiyi) = frem(@iys) + fz(2i,y5) + w(i, y;)

7.5. Data Extraction

The process of watermark extraction is shown in Fig. 7.4. Suppose there is a
test image f’(z;,y;), which is a distorted version of f(z;,y;) after some possible
manipulations, such as rotation and scaling. Our goal is to get an estimate,
b = (b1,...,br), of the hidden bit sequence from f’(z;,y;) at a low error rate.
First, with the same key K as in the process of watermark insertion, the identities
of ZMs/PZMs involved in the data embedding process can be determined, which
is denoted by [(p1,91),-.., (PL,qr)]. The subsequent data extraction process can
be described by the following two steps.

Locating the Unit Disk Region

The exact location of a unit disk region on the test image is crucial for the ex-
traction of the embedded data. To facilitate the search for the unit disk region,
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Figure 7.4: The structure of the watermark extractor

we have to use the embedded auxiliary bit sequence. For an assumed unit disk
region, we extract the first I bits (b}...0}), and then compare it to the known
sequence (by...br). As stated before, if the two sequences match well, the as-
sumption of the unit disk region is correct. Otherwise the search process has to
continue until the two sequences match well.
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Informative Data Extraction

Once the unit disk region is found, we can proceed to the extraction of the
. . . ! !/ /

informative data. First the relevant moment vector Z' = (AP1+ rpa _—
is computed. Then with the same key K5 as in the embedder, the same two
dither vectors (d1(0), ...,dr(0)) and (di(1),...,dr(1)) are re-generated. Using the
same quantizer as in (7.17), we quantize the magnitude of each A;,iqi with the

two corresponding dithers respectively,

|[Apiq,| — di() ,
| Apiails = [qu] A +di(j), (7.30)

wherei = I+1,...,L, j = 0,1, |A}, . |; denotes the quantized value of |Aj, . | with
dither d;(j), and [-] is the rounding operation.
By comparing the distances between |A;oiqi’ and its two quantized versions,

we obtain the estimate of the bit embedded into |A,,q,|

bi = argmin(|A |; — AL )2, i=1+1,.., L. (7.31)
je{o,1}

which is so-called minimum distance decoder.

7.6. Simulation Results

In this section we examine the robustness of the proposed watermarking algorithm
to various forms of attacks. Unless otherwise stated, the test images are 256 x 256
with 256 graylevels, and the unit disk is chosen such that it is fully inside an image
and touches the four borders. As an example, Fig. 7.6 is the watermarked version
of Fig. 7.6, in which an array of 128 bits is embedded, while Fig. 7.6 is the absolute
difference between Fig. 7.6 and Fig. 7.6, multiplied by 25 for better display.

The Quality of Watermarked Images

The PSNR of a watermarked image is determined by two main factors. On the
one hand, given a fixed number of bits to be embedded, the PSNR is determined
by the quantization step size A of the dither modulation imposed on the mag-
nitudes of ZM/PZM. A larger A leads to a stronger watermark, but results in a
lower PSNR, and vice versa. On the other hand, given a fixed A or watermark
strength, the number of bits to be embedded decides the PSNR of the water-
marked image. The more bits embedded, the lower is the value of PSNR. The
relationship between PSNR and these two factors is clearly reflected in Fig. 7.6a
and Fig. 7.6b, which are the experimental results from ZM-based and PZM-based



Figure 7.5: An example of using the proposed algorithm.
(a) Original Lena image of size 256 x 256. (b) Lena watermarked with 128 bits.
(c) Exaggerated difference of (b) and (a)

algorithms respectively. Every data point in these two figures is the average of
100 individual tests. It can be verified that Fig. 7.6a and Fig. 7.6b exactly agree
with Theorem 7.2.

%4 96 128 160 192 224 256 64 80 96 112 128 144 160
Number of bits embedded Number of bits embedded
(a) (b)

Figure 7.6: The quality of watermarked images is affected by the number of bits
embedded and the quantization step size A. (a) ZM-based watermarking results.
(b) PZM-based watermarking results

In all our experiments, we chose quantization step size A such that the re-
sulting PSNR > 40dB, which guarantees a good watermark transparency.
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Robustness to Image Rotation

We are particularly interested in the watermark performance, i.e., the bit error
rate (BER), under the attack of image rotation. We used Fig. 7.7a as the test
image, and 160-bit long random sequences as the information to embed. The
quantization step sizes A were set such that an average PSNR ~ 42.5 dB and
46.4 dB for ZM-based and PZM-based algorithms respectively. Fifteen differ-
ent rotation angles 8 = {3°,6°,...,45°} were tried. The rotated version of each
watermarked image was computed via bilinear interpolation and the resulting
additional black borders were partially cropped so that the image sizes remained
the same. Fig. 7.7b is an example of the rotated images. To obtain the BER at
a certain rotation angle 6, 100 different randomly generated bit sequences were
tried and the BER was taken as the average of the 100 cases. Fig. 7.7c shows the
simulation results, both for ZM-based algorithm and the PZM-based algorithm,
illustrated by the dotted line and the solid line respectively, from which we see
an excellent watermark robustness to image rotation with the maximum BER at
O(1073). Tt can also be seen from the figure that BER is related irregularly with

x10°

o ZM-based
—— PZM-based

[

bit error rate (BER)
L\*) S

0 10 20 30 40 50
O:rotation angle in degrees

(a) | (b) (c)

Figure 7.7: Watermark robustness to rotation. (a) Original baboon image of
size 256 x 256. (b) Baboon watermarked with 160 bits followed by a 15°
rotation. (c) BER as a function of rotation angles

Robustness to Image Scaling

Image scaling is another common form of geometric attacks. We looked at BERs
under 16 different scaling levels. A 256 x 256 watermarked image was scaled
to smaller sizes, ranging from 128 x 128 to 248 x 248 with an interval 8 of side
length. Fig. 7.8a is an example of the scaled images. Prior to watermark ex-
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Figure 7.8: Watermark robustness to image scaling. (a) A scaling example:
watermarked Lena image scaled by 75% of side length. (b) BER as a function of scaled
image size in the case of ZM-based watermarking. (c) BER as a function of scaled
image size in the case of PZM-based watermarking

traction, the scaled images were scaled back to the size 256 x 256. It is worth
noting that although they were scaled back to their original sizes, the images were
quite different from their unscaled versions due to the double scaling transforms
they underwent. The scaling operation was performed via bilinear interpolation.
Fig. 7.8b shows the results for embedding 80 bits and 160 bits by ZM-based wa-
termarking, while Fig. 7.8c gives the results for embedding 80 bits and 160 bits
by PZM-based watermarking. Each data point in the figures is the average of
100 test results on different randomly generated bit sequences. The figure shows
a trend that BER decreases as the scaling lessens and information amount drops.

Robustness to Image Flipping

Image flipping, either horizontal or vertical, is a very easy attack to perform. In
fact, it is so effective that many existing watermarking algorithms perform poorly
for this type of attack. Shown in Fig. 7.9a is a watermarked image. Fig. 7.9b
is the horizontally flipped version of Fig. 7.9a, while Fig. 7.9c is the vertically
flipped version of Fig. 7.9a. As mentioned above, the proposed approach is
inherently immune, and hence perfectly robust against such an attack. In all the
experiments with this kind of attack, both for ZM-based scheme and PZM-based
scheme, BER = 0.

Robustness to Image Compression

With the wide-spread use of image compression standard JPEG, lossy compres-
sion is a highly common form of image processing. We looked at BERs under



Figure 7.9: Watermark robustness to image flipping. (a) Watermarked image of F16.
(b) Fig. (a) horizontally flipped. (c) Fig. (a) vertically flipped

different JPEG compression levels with quality factors from 20 to 90 with an
interval of 2. Fig. 7.10b shows the results for embedding 64, 128 and 256 bits
respectively in the image of Fig. 7.6 by means of ZM-based algorithm while
Fig. 7.10c shows the results for embedding 64, 128 and 160 bits respectively in
the same source image via PZM-based scheme. Each data point in the figures
is the average of 100 individual results, which were obtained from 50 different
randomly generated bit sequences. It can be seen that BERs decrease rapidly as
the quality factor increases and the number of bits embedded drops. Considering
that a JPEG quality factor less than 50 gives an obviously degraded image and
hence is unlikely to be used by an attacker in practice, the robustness to JPEG
lossy compression is remarkable in our algorithms.

Robustness to Lowpass Filtering

Lowpass filters are a family of filters that are commonly applied in image pro-
cessing [63], including averaging filters and Gaussian filters etc., and therefore,
lowpass filters are of interest to watermark designers. We introduce here the test
results on the watermarked images undergoing Gaussian filtering. The test image
is Lena image, the payload is 128 bits, and the average PSNR =~ 41.7 dB. Shown
in Fig. 7.11a is an example of Gaussian filtered watermarked image with 5x5
window and o,r = 0.9, which is apparently blurred. We recorded BERs under
different levels of filter strength, o4, ranging from 0.5 to 2 with an interval of
0.1. Fig. 7.11b shows the results for the ZM-based watermarking scheme, while
Fig. 7.11c illustrates the results for the PZM-based algorithm. In both cases,
3x3, 5x5 and 7x7 window sizes of the Gaussian filters were tried. For every
data point in the figures, 50 different bit sequences were generated and tested on
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Figure 7.10: Watermark robustness to JPEG lossy compression.
(a) Watermarked Lena image compressed by JPEG with quality factor 20.
(b) BER as a function of JPEG quality factor in the case of ZM-based watermarking,.
(¢) BER as a function of JPEG quality factor in the case of PZM-based watermarking

the watermarked images, and then the average of 50 individual results was taken.
The results display excellent watermark robustness to lowpass filtering. No error
was observed when o,r < 0.9.
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Figure 7.11: Watermark robustness to Gaussian filtering. (a) An example:
Watermarked Lena image after a Gaussian filtering with a 5x5 window size and
o457 = 0.9. (b) BER as a function of the standard deviation of the filter in the case of
ZM-based watermarking. (c) BER as a function of the standard deviation of the filter
in the case of PZM-based watermarking

Robustness to Additive Noise

Additive Gaussian noise is considered here to be an attack because it approx-
imately models some interferences the watermarked images may undergo. We
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recorded BERs under different levels of noise whose standard deviations range
from 0 to 15 with an interval of 0.5. Fig. 7.12b and Fig. 7.12c show the results
for ZM-based and PZM-based algorithms respectively, embedding 64, 96 and 128
bits in the image of Fig. 7.6, with PSNR ~ 42 dB in each case. For every data
point in the figures, 100 different matrices of pseudo-random Gaussian noise were
tested on the watermarked image, and then the average of 100 individual results
was taken. The figures show that the algorithm has an outstanding performance
on the attack of additive Gaussian noise. In all our tests, we found no error when
o < 5. Even with o = 10, BER < O(107%) if the payload is 128 bits or less.
It is worth noting that when o = 5, the attacked image displays obvious quality
degradation, as shown in Fig. 7.12a, which means that an attacker has to control
the noise strength such that ¢ < 5 in order to keep the value of the watermarked
image.

0.0: 0.025
—=— 128 bits watermark —=— 128 bit watermark

—o— 96 bits watermark —&— 96 bit watermark
—+— 64 bits watermark 0.02} —— 64 bit watermark
0.015

. 0.015
o
woot

BEI

0.01

0.005
0.005

15 15

10 0
o: standard deviation of AWGN o: standard deviation of AWGN

(b) (©)

Figure 7.12: Watermark robustness to additive Gaussian noise. (a) An example:
Watermarked Lena image with Gaussian noise, ¢ = 5. (b) BER as a function of the
standard deviation of AWGN in the case of ZM-based watermarking. (c) BER as a
function of the standard deviation of AWGN in the case of PZM-based watermarking

Stirmark Test Results

Now we evaluate the watermark robustness to some of the attacks provided by the
Stirmark 3.1 benchmarking tool [136]. We used the images shown in Fig. 7.13
as original images of a 512 x 512 size each. The unit disk was made to cover
the central circular region whose diameter is 256 pixels. The auxiliary sequence
used to detect the unit disk contains 16 bits, while the information to embed
is 64 randomly generated bits. FEach of the test images, after the 80 bits are
embedded, is fed into the Stirmark tool. Then Stirmark performed various attacks
on the watermarked image, and produced a series of attacked images. We used
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the JPEG-compressed version of these attacked images for data extraction and
recorded the number of erroneous bits for each image. The average bit error
rates over all the test images are listed in Table 7.3, where —1 denotes failure
to extract the embedded data. It can be seen that the proposed algorithm has
excellent robustness to image rotation, scaling, cropping and JPEG compression
with quality factors over 20; it has good robustness to image aspect ratio change,
mild removal of lines and JPEG with very low quality factors. However, the
embedded data cannot be extracted in several cases including excessive scaling,
cropping, and shearing.

Table 7.3: Stirmark test results

Attack type Average BER
Remove 17 rows and 5 columns 0.0430
Remove 5 rows and 1 columns 0.0605
Cropping 10% 0
Cropping 20% 0
Cropping 50% 0
Cropping 75% -1
Gaussian filtering 3x3 0
JPEG 15 0.0137
JPEG 20 0.0039
JPEG 25-90 0

Change aspect ratio x:0.80 y:1.00 | 0.0020
Change aspect ratio x:0.90 y:1.00 | 0
Change aspect ratio x:1.00 y:1.10 | 0.0137

Rotation -0.25 0.0215
Rotation -2.00 0
Rotation 10.00 0
Rotation 90.00 0
Scale 0.25 -1
Scale 0.50 0.0020
Scale 0.75 0
Scale 0.90 0
Scale 1.50 0
Scale 2.00 0
Sharpening 3x3 0.1328
Shearing x:5.00 y:0.00 -1

Stirmark random bend -1
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Figure 7.13: Original test images. (a) Lena. (b) Baboon. (c) F-16. (d) Fishing boat.
(e) Elaine. (f) Watch. (g) Peppers. (h) Sailboat

7.7. Discussion

Comparison of ZM Watermarks with PZM Watermarks

The presented simulation results utilizing the ZM/PZM-based algorithms show
that their performances are quite close in most cases. It is necessary, however, to
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point out that in all the experiments, we set the quantization steps such that for
the same experiment, the two algorithms would output watermarked images of the
same quality. For example, in the case of 128-bit watermark, we set A = 2 for the
ZM-based algorithm while A = 1.6 for the PZM-based algorithm, such that both
algorithms produced watermarked images with PSNR = 42 dB. If we use the same
A value for the two algorithms, the PZM-based watermarks notably outperform
the ZM-based watermarks in terms of robustness, but at the cost of lower quality
of watermarked images. The reason for this is that for the same number of bits to
be embedded, fewer lower order moments get involved in ZM-based watermarks
than in PZM-based watermarks, because there are approximately twice as many
PZMs as ZMs due to the constraint n — |m| = even on ZMs. Roughly speaking,
low order moments, which are low-frequency image components in nature, have
stronger impacts on the image quality than high order moments, but have better
robustness to signal distortions such as lowpass filtering and lossy compression.

The Detection of the Unit Disk Region

It is crucial that the unit disk region should be located correctly for the extraction
of the embedded data. As stated before, the auxiliary bit sequence is deployed to
facilitate the search for the region. In our experiments, we use finite steps of trial
for the detection of the unit disk. In theory it is possible to design an algorithm
to locate the unit disk in an elegant way, because the modified ZMs/PZMs of the
disk region have distinguishing properties due to quantization. This interesting
issue will be addressed elsewhere.

Extension to M-ary Dither Modulation

In the case of large payload, e.g., 512 bits, we can use one independent ZM/PZM
magnitude to carry more than 1 bit information. The dither modulation does
not have to be binary, as we have shown in the previous sections, but it can
rather be M-ary in general, i.e., a set of M quantizers can be used, for which
equation (7.15) still applies, where m € {0,1,..., M — 1}. Obviously with M-ary
dither modulation, an independent magnitude of ZM/PZM carries log(M) bits
of information. There is a price to pay for this gain of payload. At the same level
of watermark-induced distortion, M-ary dither modulation gives higher bit error
rates than binary dither modulation. This is an effective approach to the increase
of data capacity of watermarks. A rigorous theoretical derivation of information
capacity of ZM/PZM-based watermarks can be performed following the results
obtained by some researchers, see [23].

On the other hand, in the case of small payload, more than one ZM/PZM
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magnitudes can combine to carry 1 bit information in order to gain extra wa-
termark robustness. If [ independent moment magnitudes are employed to carry
one bit, and binary dither modulation is performed on each of the magnitudes,
then the 1-D minimum distance decoder represented by equation (7.31) would
be replaced by an [-D minimum distance decoder. As a result, the watermark
robustness (BER) is improved.

7.8. Conclusions

In this chapter we have illustrated the benefits of using the radial Zernike type
orthogonal moments to the problem of data hiding and watermarking. Using
a suitable subset of the moments, we have proposed a multibit watermarking
scheme relying on the quantization-based modification of ZMs/PZMs. By quan-
tizing the magnitudes of a group of selected ZMs/PZMs, hundreds of bits can
be embedded into an image imperceptibly. An auxiliary bit sequence is used to
address the location of the unit disk region in a distorted image. It has been
shown that the embedded informative bit sequence can be extracted at low or
even zero error rates from a distorted watermarked image. Experimental results
show that the embedded data are robust against typical geometric distortions,
such as image rotation, scaling, flipping, cropping and aspect ratio change, as well
as other common attacks such as lossy compression, additive noise and lowpass
filtering.



Chapter 8

Concluding Remarks

The method of orthogonal moments, examined in this book, provides a robust
technique for representing an arbitrary image by a finite set of unique features.
The technique has an appealing mathematical simplicity and is very versatile
and flexible for dealing with various problems of image analysis. The fundamen-
tal property of moment descriptors is the easiness of including the concept of
invariance. In fact, invariance can be achieved through the theory of algebraic
invariants or can be directly embedded into moments. The latter case has been
extensively examined in this book. Indeed, Chapter 3 has been concerned with
a class of radial polynomials being of the invariant form. Next, in Chapter 4
we have examined the reconstruction properties of the radial invariant moments.
Furthermore, in Chapter 5 we have described the efficient algorithm for accu-
rate computation of the radial invariant moments. These findings have been
extensively utilized in Chapters 6 and 7, where we have developed a statistical
theory for testing image symmetry and robust algorithms for data hiding and
watermarking, respectively.

The present monograph relies entirely on the original contributions of the
author and his collaborators. These results have been widely published in various
international journals and conference proceedings. Nevertheless, we have also
presented new solutions and modified the existing theory. For example, Chapter
6 describes a novel approach to image symmetry detection combining the theory
of radial invariant moments and modern statistical techniques for nonparametric
lack-of-fit tests. Furthermore, Chapter 7 describes a robust and highly efficient
watermarking system based on our theory. Hence, the following is a summary of
the original results presented in this monograph.

e Properties of a class of orthogonal moments stemming from the theory of clas-
sical orthogonal polynomials have been thoroughly examined. This includes

193
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issues of numerical efficiency, reconstruction power from the computed mo-
ments, robustness to noise, and automatic selection of an optimal number of
moments.

e The extension of the above results to the case of generalized moments and
orthogonal moments calculated in the digital domain has been given.

e Properties of radial orthogonal moments have been examined. A thorough
error analysis of the moments has been conducted including numerical error,
the accuracy in the presence of noise, and geometric error. In the latter case
the error analysis has been performed by relating the accuracy issue to the
analytic number theory of lattice point approximations.

e The reconstruction power of radial moments has been studied and optimal
convergence rates for image recovery from moments have been derived.

e Fast and high precision algorithms for computing radial moments have been
derived and empirically tested.

e Statistical methodology for testing image symmetry, utilizing the theory of
radial moments and nonparametric statistical tests has been developed. This
includes testing image rotational and reflectional symmetries as well as the
compound symmetries. The limit distributions for test statistics have been
established both under the null hypothesis and its fixed alternative.

e A novel watermarking system, utilizing the theory of radial moments, has been
proposed. The system exhibits high robustness to geometric attacks, noise,
filtering, and data compression. Watermark imbedding and extraction algo-
rithms have been developed. Extensive empirical tests on the system accuracy
have been performed.

The results of this book can form a basis for addressing other interesting prob-
lems in the theory and practice of image and shape representation. First, moment
descriptors are global features and a certain form of their localization would be
beneficial in recognition of occluding objects and objects with missing parts. In
Chapter 2 we have briefly suggested some solution to this issue. Furthermore, in
their present form, moment descriptors do not include any a priori knowledge
about an image. We have, however, noted that radial moments can naturally
incorporate some image constrains such as the radiality and symmetry. These
properties have been extensively employed in Chapter 6, where the problem of
testing an image symmetry has been studied.

In many applications an image is observed from various orientations and po-
sitions and collection of such images can be thought of as a manifold in the
high-dimensional image space. It becomes an essential task to estimate the un-
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derlying parameters (e.g., rotations) from the sequence of images. This problem
has recently attracted a great deal of attention [222] and can also be approached
from the point of view of the theory of moment invariants. In particular, the
radial moments can serve as a natural tool for recovering the unknown rotation
of an underlying set of images, see [124], [116] for some preliminary studies in
this direction.

Finally, throughout the book we have assumed the white noise model. The
behavior of moment descriptors in the presence of correlated noise and noise with
long-range dependence would be of great interest.
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