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Abstract

Gradient based motion estimation techniques (GM) are considered to be in the heart of state-
of-the-art registration algorithms, being able to account for both pixel and subpixel registration
and to handle various motion models (translation, rotation, a€ne, projective). These methods
estimate the motion between two images based on the local changes in the image intensities while
assuming image smoothness. This paper ozers two main contributions: (i) Enhancement of the
GM technique by introducing two new bidirectional formulations of the GM. This improves the
convergence properties for large motions. (ii) We present an analytical convergence analysis
of the GM and its properties. Experimental results demonstrate the applicability of these
algorithms to real images.
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1 Introduction

Image registration plays a vital role in many image processing applications such as video compres-
sion [12, 15], video enhancement [10] and scene representation [1, 4, 11]. It has drawn a signi..cant
research attention. A comprehensive comparative survey by Barron et. al. [2] found the family of
gradient-based motion estimation methods (GM), originally proposed by Horn and Schunck [3], to
perform especially well. The purpose of the GM algorithm is to estimate the parameters vector P
associated with the parametric image registration problem: starting from pure global translation,

image plane rotation, 2D a¢ne, and pseudo-projective (8-parameter tow). These models have been



used extensively and are estimated directly from image spatio-temporal derivatives using coarse-to-
..ne estimation via Gaussian pyramids (multiscale). These methods search for the best parametric
geometric transform that minimizes the square of changes between image intensities (SSD) over
the whole image. Several formulations of the gradient methods which diger on the way the motion
parameters are updated, either by incrementing the motion parameters [13] or incrementing the
warp matrix [4]. An updated comprehensive description of these methods was given in [17].

Let [; (z,y) and I (z,y) be the images, which have some common overlap as described in Fig.

1. Then each pixel in their common support satis..es:

I (z,y) = I (2 (z,y, P) y (x,y, P)) (1.1)

where the structure of the parameters vector P depends on the type of the estimated motion model.

Figure 1: Image translation

Gathering and solving all the equations associated with pixels in the mutual support (P is assumed
to be constant over the whole mutual area), estimates the global motion between the images [4],
thus gaining robustness due to very highly over-constrained linear systems (each pixel contributes
a linear constraint). Gathering the equations related to small image patches estimates local motion
[13]. Equation (1.1) is solved using non-linear iterative optimization techniques such as Gauss-
Newton [6] and Levenberg-Marquardt (LM) [4] described in section 2. A critical implementation
issue concerning the GM is the convergence range and the rate of convergence while estimating large
image motions: as the estimated motion becomes larger, the convergence rate decreases and the GM
may diverge to a local minima. A possible solution is to bootstrap the motion estimation process
with a dizerent motion estimation algorithm [14, 15] which is robust to large motions. Further
improvements were achieved by using robust statistics such as iteratively weighted least-squares
[19, 20] and Total least-squares [21] within the GM formulation.

In order to improve the convergence of the GM we analyze it using optimization methodology
in section 3. The analysis of the GM convergence leads to a new robust constructive algorithm
that achieves faster convergence through symmetric and non-symmetric bidirectional formulation,

presented in section 4. These properties are experimentally veri..ed in section 5.



2 Gradient method based motion estimation

GM methodology [17] estimates the motion parameters P by minimizing the intensity discrepancies

between the images I; (z,y) and I (z,y) described in Fig. 1:
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and S is the set of coordinates of pixels that are common to I; and I, in I;’s coordinates and P is
the estimated parameter vector. Next we follow the formulation of [1, 4] by solving Eg. (2.1) using
non-linear iterative optimization techniques such as Gauss-Newton [6] and Levenberg-Marquardt
(LM) [4, 6]. The basic GM formulation and the iterative re..nment stage are described in sections
2.1 and 2.2, respectively. These are embedded in a multi-resolution scheme described in section

2.3.

2.1 Basic GM formulation

The non-linear optimization of Eg. (2.1), is conducted via a linearization procedure, which is based
on a pixel-wise ..rst order Taylor expansion of I; in terms of I, as a function of the parameters

vector P:
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pixel in I; and I», respectively.

where is the partial spatial derivative, (xl(.l) y( )) and (z; @) y(2)) are the sth common

By gathering the pixel-wise equations we formulate the system

HP =1 (2.4)
where
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Iy =1 (9651),%(1)) — I (wgz),yz@) :
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Equation (2.5) is formulated using the chain rule. Equation (2.4) can be solved using regular

least square [6]:

P (a'H) " H'L

2.7)

where gt is the transpose of 4. The expressions for gtg and gtﬁ can be derived analytically

by direct calculation:
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2.1.1 Algorithm fow

The basic GM iteration, which is marked as “Single Iteration” in Fig. 2, is as follows:

1. The matrix gtg and vector gtﬁ are computed using Eq. (2.8) and
Eq. (2.9), respectively.

2. Eqg. (2.7) is solved using singular value decomposition [6].

3. The GM returns P as its output (result).

2.2 Iterative solution of the gradient methods

Denote:

P,- an initial estimated solution of Eq. (2.1) given as input, such that Warp (12, Py) ~ I

P, - the estimated solution after n = 1,. .. iterations

Then, the nth iteration of the motion estimation algorithm becomes:

(2.8)

(2.9)
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Figure 2: Block diagram of the basic and iterative GM formulations. For n = 0, P, is given as an

initial guess and AP is the iterative update after each iteration.

1. The input image I, is wrapped towards I; using the current estimate

P, and it is stored in I~2 n > 0. For n =0 P is given as input.

2. I and I, are used as input images to the procedure described in

section 2.1.

3. The result of step 2 - AP, is used to update the solution:

P, =AP+P, n>0

4. Go back to step 1 until one of the following stopping criteria is met:

(a) At most Ny, iterations are performed

or

(b) The process is stopped if the translation parameters within the

updated term AP reaches a predetermined threshold.




2.3 Gradient methods with multiscale scheme

In order to improve the robustness and reduce the complexity of the algorithm, the iterative process
is embedded in a coarse-to-..ne multiscale formulation. The robustness analysis is given in section

3.2. Next we describe the coarse-to-..ne formulation. A thorough description can be found in [1]:

1. The input images I; and I, are smoothed. Our experience shows

that a separable averaging ..Iter is suitable for this task.

2. The input images I; and I, are downsampled through multiscale
decomposition, until a minimal size of their mutual area is reached.
The minimal mutual area size depends upon the estimated motion
model, while the resolution step depends upon the motion estimation

accuracy at each resolution level.

3. Starting with the coarsest scale, the initial estimate P, is used to

bootstrap the iterative re..nment algorithm described in section 2.2.

4. The result of the iterative re..nment from coarse-to-..ne (step 2) is

recursively repeated until the original image size is reached.

3 Convergence analysis of gradient methods

In order to analyze the convergence properties of the GM algorithm, we examine the convergence
properties of the general Gauss-Newton algorithm in Appendix A. These results are interpreted in

the context of the GM algorithm in section 3.1.

3.1 General convergence analysis of the Gauss-Newton algorithm

The analysis in Appendix A shows that the convergence of the Gauss-Newton algorithm can be
divided into two distinct phases as it is described by Eq. [(7.14) in Appendix A:

lersall < C1 - llewll + Co - llexll? (3.1)
where:
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€k is the parameters estimation error after iteration &
rn(z) is the error associated with the nth equation at iteration &

A(zy) is the Jacobian matrix at iteration k.

By rearranging the GM formulations developed in section 2, we interpret these expressions in

the context of the GM formulation. C; and Cs will be denoted (JlGM and CzGM respectively.

o) = I (7 (000, 2) g (8949, 2)) Iy (5049 (2

where the vector parameters z identi..es with P:

Orp(z) 0L (x® y®)
orr 0P,

and the equation index n is identi..ed with the GM index i, since we have one equation per common

A = (3.3)

pixel. Thus, A(z;) is identi..ed with the matrix 4 de..ned in Eq. (2.5) and the second derivative

92 0%rn(zx)

“oar is given by:
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= 3.4
Therefore, we have
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The basic GM equation (Eq. (2.3)) is solved by the Gauss-Newton algorithm using the LS
formulation given in Eq. (3.2). The error associated with each equation is the truncation error of

the ..rst order Taylor expansion [6]:

2 (2
@ @ p)_ L~ Phz”y) 2
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where P* is the optimal solution of the optimization problem.
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on the motion parameters vector P and the magnitude of C7M is dominated by ||P—P*||, hence,

In the GM setup the sum of second partial derivatives does not strongly depend

for large motions || P—P*|| > 0 and C{M > 0 and the error decay rate becomes linear rather than

quadratic. Therefore, the convergence of the GM algorithm can be divided into two phases:



Initialization phase: In the ..rst iterations we have |[P—P*|| > 0 and C&M > 0, therefore the

convergence rate is linear.

Convergence phase: near the solution ||[P—P*|| — 0 we have CF™ — 0, and the convergence

rate is quadratic according to C$™, where C$M is a function of the image properties.

This analysis was experimentally veri..ed by registering the images which are shown in Fig.
3. the “Air..eld” image and a 30° rotated version of it. The registration results are presented in
Fig. 4. We have two distinct convergence phases. We start with a low-rate convergence corre-
sponding to the linear convergence , after a cross-over point located at n = 170, we encounter the
guadratic convergence phase. Using Eq. (7.18) we present the image alignment error instead of the

parameters’ error.

Figure 3: Test of the Gauss-Newton convergence - (a) Original “Air..eld” image (b) The “Air..eld”
image which was rotated by 30° using bilinear interpolation. The red X marks the initial estimate

of the motion given as translation.

3.2 Multiresolution GM scheme

The relation between the pyramidal GM scheme and the convergence properties of the GM was
studied by Burt et-al [18] in the frequency domain for pure translations. By examining the error
associated with the translation coe¢cients, the multiscale scheme was proved to decrease the error
term in Eq. (3.7) and improve the convergence rate.

Denote by e¢rans () - the error associated with the translation parameters (dz,, dys) at a resolution

scale s:
drs —dx}

Etrans () = (3.8)
dys — dy
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Figure 4: The convergence process is divided into two phases: the ..rst is related to large motion
estimation characterized by a low convergence rate mc,), the second is related to small motion

having a high convergence rate mc,). The cross-over region is located after iteration n ~ 170.

where s is the image scaling factor, dz} and dy; are the optimal values of the translation parameters

in scale s. Then, by scaling down the images from scale s; to scale so (s3> s1) We get:

sy = dzs, - 5 (3.9)
dy52 = dysl : §_2

and the associated error becomes

2 2
drs, — dx?* drg, - —dz* -2 s1\?
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Hence, the error associated with the translation error is decreased by a factor of & < 1.

Inserting Eqg. (3.10) into Eq. (3.7) we get:

1 02Ty (¥ y®
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Therefore, by using a dyadic pyramid, the truncation error of the Taylor approximation, related to
the translation parameters (Eq. (3.11)) is decreased by a factor of 4 in each increase of the pyramid’s
scale. While the approximation error related to the motion parameters which are scale-invariant,
such as scale and shear, is not reduced since relative scale changes are invariant to identical scale
changes of both images. Hence, multiresolution schemes do not improve the convergence properties
when the motion is dominated by scale and shear. This method can achieve higher convergence

rate if instead of dyadic division, we use bigger scale factors.

3.3 Dominant motion locking

Burt et. al. [18] used a frequency analysis to show that the coarse-to-..ne re..nment process
allows the GM to lock on a single dominant motion even when multiple motions are present. This
property is essential for most applications which are based on image registration [4, 10, 11]. We
utilize the method presented in section 3 to provide an optimization based analysis of this property
by studying the error associated with objects which perform dominant and non-dominant motions.
This analysis extends the results of [18] by being applicable to general motion models - parametric

and non-parametric.

Notation:
S The set of pixels that are common to I; and I
Spo A subset of S. This set of pixels that are common to I; and I, whose motion
is the dominant motion, was de..ned above
Snop A subset of S. This set of pixels that are common to I; and I, whose motion

is not the dominant motion

By permuting the rows of Eq. (2.4) according to the 7th pixel’s relation to either Sp,,, or

SNonD We get:

_ IDom _
HP = ~:Dom P= _]:[ b =1 (312)
EES on it
gNonD lt
where
H, P=IL"" (3.13)
are the equations related to dominant motion, and
Hy o P =15NrP (3.14)

are the equations related to non-dominant motion. As the GM algorithm converges to the dominant

motion, the term IN°"P becomes the dicerence of uncorrelated pixels. Therefore, IN°"P can be
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modelled as a uniformly distributed random variable with zero mean
E{R"N"P} =0 (3.15)

This is a landslide type phenomenon: as the iterative solution P, gets closer to the dominant
motion’s true parameters PP°™  the non-dominant pixels become more and more uncorrelated.
Inserting Eq. (3.15) into Eq. (2.7) we have

E{AP}=FE { (Z'H) - f{rtft} (3.16)

fen | | len g 2t

:PDom

Thus, the non-dominant outliers are automatically rejected. We conclude that the GM is a non-
biased estimator of the dominant motion parameters P”°™, where the variance of the estimation

Var (EDO’”) depends on the ratio between dominant and non-dominant pixels.

4 Improved GM convergence using bidirectional formulations

In order to improve the convergence properties of the GM algorithm, we consider the registration

of two one-dimensional signals I; (z) and I, (z) using the translation motion model:

n (o) = 1 («2) (4.1)

where xz(l) and ngz) are the current estimates of the coordinate of the ith sample common to /; and
I, satisfying:
20 = x§2)+Ax. (4.2)

)

Similar to section 2, Eq. (4.1) is solved by expanding I in a ..rst order Taylor expansion and

(2)
(o) =1 () + #~Am. (4.3)

solving for Ax:

as illustrated in Fig. 5(a). This point-wise expansion causes an error which is estimated by Eqg.
(3.7):
10%1, (z%) ~
=_— JAs? Az]. 4.4
9 81‘2 Ly, T € [07 .’L’] ( )
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Figure 5: 1D illustration of various GM techniques: (a) Regular GM: pixels in I; are approximate
by pixels in I, over the interval Az. (b) Symmetric GM (SGM): pixels in the middle of the interval
between I; and I, (AX/;) are approximated by common pixels in I; and I>. (¢) Bidirectional GM
(BDGM): pixels in the interval between I; and I, are approximated by common pixels in I; and

I>. The equilibrium point is chosen optimally to minimize the approximation error.

In order to lower the estimation error egas (3:(2), Ax), Eq. (4.1)] is reformulated symmetrically in

7

respect to Ax according to Fig. 5(b):

I (mﬁ”—AX/z) A <x§2)+AX/2) (4.5)
expanding both sides using Taylor expansion we have
WY _ 1) Ax (W) ax
B (@) - =g *eom (1"2%)

2)
' (x@)) n Mﬁ tean (x(?)’AX/Q) . (4.6)

or 2 i
ey . (S48

! ! Ox Ox

-~

=1,

Y eanr <x§2),AX/2) —eou (a:g”,AXb) —0. (47)

—esam (a,-§2> ,Aw)
The error term is quadratic in Ax, then by comparing s to the regular GM error ey of Eq.
(4.4) we get:
EGM <x§2),AX/2) = isGM (xl(Q), Ax) . (4.8)

ESGM <x§2),Ax) = 2eqm (mZ@),AX/g)

= %8@]\/[ (.’EZ(?), A.’Ij) .
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EaM <$(2),AX/2) and gy (m(l),AX/g) , the error terms in Eq. (4.7) are uncorrelated. Thus an

3 (2

upper bound of the error associated with Eq. (4.6) is deduced

£SGM (mZ(Q), Am) < 2eam <J}Z(-2),AX/2) ) (4.9

7

Further analysis can be derived by expanding esaas (m(z), Am):

1 1
EGM ($§2),AX/2> —eaMm (.’Ez(l)’AX/Q) = qEam <3:§2), Ax) — J56M (xl(.l), Aaj) (4.10)
RPN P LE®)  o*LEW)
g ox? x>
3 ~
zlAmZZ 0 IQ(x)Ax
8 ox?
_ OL(T) A}
o 8

The smaller the linearization error egc s, the better is the convergence rate. If esqy = 0 EQ.
(4.3) converges in a single iteration.
In order to further decrease the linearization error we allow the interval [0...Az] to be parti-

tioned optimally using the following formulation that is based on Fig. 5(c):

Iz =Azy) = L(a® —Axy) (4.11)

Using Eq. (4.4) and a Taylor expansion of Eqg. (4.11) we have
8[1 .IZ(I)
I (mgl)) — 72.% >A$1 +éeam (ml(-l), Aml) =
(2)

I (mZ@)) + %Am +eam (x?’, sz) . (412)

I («®) =1 () + T)A’“*

+eam <3:§2), Aa:Q) —EGM (xl(.l), Ax1> =0 (4.13)

=€BDGM (Igl) ,If) ATy 7A12>

where the motion between I,and [; is given by:
Az = Azy + Ay (4.14)
and egpaar is the error of the Bidirectional Gradient Methods.
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Since the solution of Eq. (4.13) minimizes egpaas directly, we expect to achieve superior
convergence results. Following the analysis presented in Eq. (4.10), we analyze the error term of
Eq. (4.13):

2. EBDGM < z( ), 52),A$1,A$2) =2 <5GM <$Z(-2),A$2) — EGM (mgl),Am‘l)) (4.15)

921, (7 021, (7
&I, (7@ 021, (2 021, (7@ 021, (z(V

B e S p ntai e

=0

2L, (2 O L (z%) o1 (zV

— —ai ) (Az3 — Az?) + Az} aiQ )— aiQ )

_ L E?)

3 ~
(Azy — Azy) (Azg + Azy) + Az? <3 Iz(m)Ax>

Ox? 03z

Substituting Eq. (4.14) into Eq. (4.15) we have

Az (a?rz (@)

1
EBDGM( 5 )7 5 )an17A$2) = 5 8$2

2

3 ~
(Azy — Azq) + Aa:fa ;;f)) (4.16)

For the symmetric case where Az = Az = z, the ..rst term of Eq. (4.16)] vanishes and egpanr

identi..es with egg:

P L () A
8

EBDGM< E ), 1(2),Ax1,Ax2) =éesaM (xZ(Q),Ax) = 5

(4.17)

An extension into two dimensions with general motion models is given in sections 4.1 and 4.2
for the SGM and BDGM algorithms respectively.

4.1 Symmetric GM (SGM)

In the general 2D case, the SGM is formulated using the motion parameters vector P (see Fig.

5(b)):

o (z1,y1)€S

e (4000, B) = 1 (s 28) — 1 (o0, ~28). (419

From Eq. (4.19) we have

87}( 5),yl(1),P> 0l ( 52),3112 ,P/2> ol ( Z(l),yz( ) P/2)

P = argm}in{ Z <12 (ng@)’yZ@)’B/Q) _— (xgl)’y§1)7 P/g))2} ) (4.18)

P - P B oP

(4.20)
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. i 3[1(1’(1) (1) P/2) . ol (x (1),y(1) P).
+1— _1+
Using the chain rule 57 is expressed in terms of Rl

8[1< ) 4 P/2> on ( Wyt P/Q) 0Lp

OP 0 (B)) opr
1 oL ( El)’yz( )7P)
= 5 5 (4.21)
Therefore, we have
87%( El),yfl P/2) 1 8[2( E ),y; P/Q) 8[1 < 5 ),yzl P/2)
== + . (4.22)
oP 2 aP op
Assuming
0l ( Z( ),yz2 P/z) 8[1< E ),yll P/2>
oP ~ OP (4.23)
we get
o ( ), P/z) o1, ( @ @) /)
~ (4.24)

op - oP
Taking the second derivative and using Eq.[(4.23)] we have

827’Z< i ,Z/Zl ) /) 1 (1 . 3212( 1(2)’%( )> +1 ‘ 0% (xz(l)vyz‘(l))) (4.25)

022 912 822 9 022

2 (o4
2 P2

Comparing Eg. (4.25) to Egs. [(3.1) and [(3.5) we get:

CYeM — ar (4.26)
! 2
cyeM = cgM (4.27)

Therefore, the SGM is expected to outperform the regular GM algorithm due to its reduced lin-
earization error.
4.1.1 Algorithm fow

The Symmetric-GM replaces only the single iteration phase described in section 2.1 and Fig. 2.
The iterative re..nment and multiscale schemes described in sections 2.2 and 2.3 respectively, are

left unchanged.

15



1. The matrix (gtg) is calculated separately for I, and I; according to Eq

(2.8):
o1, (20, 410) o1, (s 40)
WH),; =355, 55 (4.28)
oLy (217, y®) o (22,4
(H'H),, Z (apk ) <0Pj ) (4.29)

2. We solve the equation

(HtH) M pSeM = Ht, (4.30)

where (gtg)SGM is given by:

sem 1
@'H); M =5 (), + (E'H);) (4.31)
and (H'ILy) is calculated according to Eq. (2.6).

3. The SGM returns P°“M as the result.

4.2 Bidirectional Gradient Methods (BDGM)

The BDGM uses a dizerent formulation than the GM and the SGM of Eq. (2.1) (see Fig. 5(c))

Emg{ > U(HWPQI(P@%E”? (4.32)
- \(z1,y1)€S

where P,and P, have the same dimensions as the motion parameters vector used in the GM and
SGM formulations. The overall motion is given by

P=P +P, (4.33)
Let k,m€[0...1], k+m =1, then:
Py=k-P
(4.34)
Py=m-P
n( RN E) = ( IRETS ) ( @y £1> (4.35)
_ I(gl)w(l)’k B) I(E)’yl()7 'B)-
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or; ( El),yl(l),P) ol ( 52),%( ),k P) o6 ( Z( ),yz(l), — m-B)

op = 2P op (4.36)
o (a7 y)  on («V ")
=k +m
oP oprP
or (o9 B) oL («Paf?) n (o« )
oprP oprP oprP
By assuming symmetry in Eq. (4.23) we get
or; (V" ) o (P ™) on («F y”)
=(k+m) = (4.38)
opr opr opr
8 < El)ayl( )7P) 82]2( 52)ayl( ))
2 = (K +m?) 2
opP or
2,2 (2) (2)
= (B+k-17) o (57)") — (2K — 2k + 1) i (2 )4 39)
8£2 822 e
Similar to Eq. (4.27) we have:
cyPeM = cgM (4.40)

20 (20 4 p

i dq =

g , is the sym-

and the optimal partitioning of the interval [0... P], which minimizes
metric approach (k = %) which was described in section 4.1. Furthermore, the partitioning used

- - - - - - a (1)7 (1)7P -
by the regular GM is worse than any of the bidirectional formulation, since JIBP‘Z;Z is max-

imized for k = 0,m =1 or kK = 1, m = 0. Although it seems that the BDGM is inferior to the SGM,

experimental results show the opposite. The reason is the violation of the symmetry assumption

oI xZ(Q),yi(Q),E/z oI El ,yl 7—P/
2 ( 82 G o )

Iz ( @y ,P/z) # Iy ( oyt ),—B/z) = (4.41)

Then we get:
1

4.2.1 Algorithm fow

Similar to the SGM, the BDGM replaces only the single iteration phase, as follows:
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1. The matrix H is calculated separately for I and I; according to Eq.(2.5):

ol (ml(-l), yi(l))

I _
H! = 5P (4.43)
ol (xz(?),yl(m)
L~ (4.44)
=i apj
2. HBPEM s formed by:
EBDGM — { gh gfz ] (4.45)

HBPEM s a matrix of dimensions (npizeis X 2 - Mparam ), WHEIe Mparam

is the number of motion parameters and np;.qs is the number of pixels

common to I, and ;.
3. Denote by PBPGM the BDGM parameters vector, then

Pl
PpBPGM — | (4.46)
£2

P! and P? are vectors of dimension (nperam X 1).

4. We solve the equation

((gBDGM)t EBDGM) PBDGM _ (gBDGM)té (4.47)

where I; is similar to the one used in section 2.1.

5. After solving Eq. (4.47), the solution PEPEM s given by:

pEPEM = pl 4 p? (4.48)

5 Experimental Results

This section describes the performance of the proposed new techniques. The numeric results are
expressed in terms of alignment error vs. the number of iterations needed for convergence as the
total computation time is linearly dependent on the number of iterations. Each simulation was

conducted using a set of 50 initial estimates of the motion parameters, where the estimates were
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given as relative translation values and are displayed in the results ..gures as an overlay of red dots in
both images. The mean value of the initial motion parameters was recovered using phase-correlation
[14] and the set of initial estimates was constructed around it. Thus, the alignment error value
at each iteration are the average of all the simulations. the Real and simulated image pairs were
used. The same implementations of the iterative re..nment (section 2.2) and multiscale embedding
(section 2.3) were used for the SGM, BDGM and GM algorithms. Thus, the only dicerence was
the single iteration module, which was replaced by the algorithms described in sections 4.1 and 4.2
for the SGM and BDGM, respectively. The resolution pyramid was constructed using a three-tap
Iter [ % % % } and the derivative was approximated using [ 10 —3 ] Following [8, 9], other
.Iters were tested with no signi..cant improvements. The initial estimate was an estimate of the
translation parameters. The SGM and BDGM were tested by estimating large and small motions

using several motion models: rotation, a¢ne and pseudo-projective.

5.1 Estimation of large and very large rotations

The image presented in Fig. 3 was rotated while the background areas created by the rotation were
padded with zeros. The registration was calculated using a linearized rotation model:

r1=a-x2+b-y2+c
1 2 Y2 (5.1)

y1=-b-z2ta-y2+d

Figure 7(a) shows the performance of registering an image rotated by 10°, which is considered to
be a large rotation. The BDGM converged twice as fast in comparison to the GM: 4 iterations
compared to 7 iterations. The SGM converged in 5 iterations but to a higher alignment error. This
instability of the SGM is more evident in the 30° registration results, presented in Fig. 7(b): the
SGM diverged while the BDGM signi..cantly outperforms the GM by converging in 25 iterations
compared to the GM’s 37 iterations. We attribute the instability of the SGM to the violation of
the symmetry assumption (Eq. (4.23)) due to the zero padding.

5.2 Estimation of small acne motion

According to Eqgs. (4.26) and (4.42) the BDGM and SGM, respectively, are expected to perform
similarly to the GM when registering small motions. In order to verify it experimentally, we

registered the images in Fig. 8 using the a®¢ne motion model:

r1=a-22+b-y2tc
y1=d-za+e-y+f

(5.2)
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Figure 6: Test images for rotation registration. The red dots in image (a) are the initial estimates
of the red X in image (b). X marks the initial motion (a) original airport image. (b) airport image

rotated by 10°. (c) airport image rotated by 30°.

The results presented in Fig. 9 show the improved convergence achieved by the SGM and
BDGM compared to the regular GM algorithm. Since Fig. 9 shows the average alignment error,
the ..nal GM error is higher, as for some of the initial estimates, the GM diverged. However, the
BDGM sueers from numerical instability which can be attributed to a larger number of unknowns
solved in each iteration (12 unknowns used by the BDGM compared to 6 unknowns used by the
SGM and the GM).

5.3 Registration of images with low contrast

Instability in the registration process can also be attributed to images which have low contrast. In

this type of images the spatial derivatives are very small:

or (s at".)

7 )

P — 0
o (s 40, )
— 0
oP?

Therefore, according to Eqgs. (3.5) and (3.6)] the convergence rate of the GM deteriorates. The
images presented in Fig. 10 are real airborne images, which are registered using the a¢ne motion
model de..ned in Eqg. (5.2).

The results, presented in Fig. 11, show that both the BDGM and SGM were able to converge to
the solution while the GM completely diverged. However, the numerical instability of the BDGM
in proximity of the solution is evident, similar to the result of section 5.2. This phenomenon could
have been avoided, by switching from the BDGM to either the SGM or GM near the proximity of

the solution.
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Figure 7. Registration results of rotated images: (a) 10° rotation (b) 30° rotation. In both case

the BDGM and SGM converged faster than the regular GM.

5.4 Estimation of large and very large panoramic motion

The registration of panoramic images is of special importance, since it is the basis for most mosaic
based applications discussed in section 1. The motion model used for panoramic image registration
is the pseudo-projective model [1, 4]

o a-x2+bys,+c

L= gaythy,+1
(5.3)

_ daateyy+f

IUT gy thyy t1

Due to large number of unknowns and the non-linear nature of Eq. (5.3), the GM based regis-
tration becomes slow and unstable. Two sets of images photographed by a regular 35mm cameras
were used to compare between the performance of the registration algorithms: large panoramic
transformation is presented in Fig. 12 while small panoramic motion is shown in Fig. 14.

The results shown in Fig. 13 demonstrate the superior convergence of the BDGM (13 iterations)
and SGM (17 iterations) compared to the GM algorithm (23 iterations). Estimation of small
projective motions is presented in ..gure 15. The results are similar to those obtained in section
5.2 where the BDGM and SGM coincide and converge twice as fast (5 iterations) as the GM (9

iterations).

6 Conclusions and future work

In this paper we proposed two new formulations which enhance the performance of gradient based

image registration methods. These algorithms extend the current state-of-the-art image registration
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(a) (b)
Figure 8: Test images for a¢ne registration with small motion. The red dots in image (a) are initial

estimates of the red X in image (b) which were used in the simulations.

algorithms and were proven to possess superior convergence range and rate. By analyzing the
convergence properties using non-linear optimization algorithms, we derived explicit expressions
for the convergence of the GM. The experimental results verify the theoretical analysis. Future
work includes the application of the BDGM and SGM to other GM based algorithms such as direct
estimation of 3D structure [16]. Furthermore, the improved convergence rate of the BDGM and
SGM is vital for advanced video compression standards such as the MPEG4 [15], when implemented
on low-power mobile devices. In order to further reduce the computational complexity, we intend

to integrate the proposed algorithm with the WarpFree formulation presented in [7].

7 Appendix A:
Convergence properties of the Gauss-Newton optimization al-

gorithm

7.1 De..nitions

The general least square problem (LS) is de..ned as

z* = min {f ()} (7.1)
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Figure 9: Performance of small motion registration using the a&¢ne motion model.

where f (x) is the sum of squares

o
F@ =Yl @P =1 (@) rm (@) | :(x) — BT (2)- R(2). (7.2)
| 7m () |

We start by calculating the ..rst and second derivatives of the objective function f ()

Of (1) = Orp () B
Ox _2; O o (z) =
2[87’ém($) 8T’;x(x) a’f’gx(x)] ‘R(z)=2A(z)R(z) (7.3)
°f (x @ Tn (T T’T x m 2rn T m 27’n .
8a£§g)) - 2; : 895 . g:i )+2n:1 ’ 8x§ by, (@) = 24 (@) A7 (a:)+2nZ::1 0 &CQ( ) v (). (1.4)

The Gauss-Newton iterative optimization algorithm for the LS problem [5] is
-1
wp1 = ap — [A(x) AT ()] A(ar) R () (7.5)

where z;, is the parameters vector estimated at iteration k£ and
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(a) (0)
Figure 10: Images used to test the registration under poor illumination conditions. The red dots

in image (a) are the initial estimates of the red X in image (b) used in the simulations.

€ = x — & (7.6)

and ¢y, is the estimation error at iteration k.

7.2 Convergence analysis

We approximate %ﬁf) using a ..rst order Taylor expansion around z

of (z) _ of (x) n O f (x) 19°f (%)
or Oz x> 2 Ox°

Inserting Egs. [(7.3) and [(7.4)] into Eq. (7.7) we get

(& —x)+ (& —x)?, % € [&,a]. (7.7)

mz?A(m)R(x)—k

Ox
M2 (g 3) (7
{QA (z) AT (z) + 22 Mrn (x)} (z—x)+ fT() (&—x)*. (7.8)

Using Eqg. (7.8) we estimate the gradient at the minimum point x* using a Taylor approximation

around xy:
* * T - 87" (J) T
A(@*)R(z")= A(z) R (zx) — | A (zx) A" (g —1—2 92 ()| - ex+O0 (ex ). (7.9)
n=1
Rewriting Eq. (7.5) for ¢; we get:
Ek+1 = €k — [A (:Uk) AT (xk)] 71A($k)R(xk) (710)
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Figure 11: Registration performance under poor illumination conditions: The regular GM diverges,
while the SGM and BDGM converge. Due to the small motion, the SGM converges better than

the BDGM, which is unstable due to its larger number of unknowns.
Since A (z*) = 0 we get the identity:

e = [A() AT (2)] 7 | Ale) AT (ap) e+ A R ()| (7.11)
=0

inserting Eq. (7.11) into Eq. (7.10) we get
g1 = [A(er) AT (z1)] 7 [A(2x) AT (w3) -5 + A () R (27)]
— [A(ax) AT ()] A (2x) R ()
— [A(wr) AT (@x)] ' [A(2x) AT (21) - + A (@) R (2*) — A () R(2)] . (7.12)

Inserting Eq. (7.9) into Eq. (7.12) we get

Ekt+1 = — [A (.Tk) AT (J)k)] - <Z mg—x(fk)rn («Wc)) CEg—

n=1

[A (xk) AT (:Uk)] - -0 (EkTEk) . (713)
Taking a norm on both sides and using the Cauchy-Schwartz inequality we get

or? (zx)
Ox?

[A (1) AT (z1,)] _IZ

n=1

lerall < T (k) || - llewll

+ H [A (z) AT (xk)]ﬂH ) (\\€k\\2) (714)
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Figure 12: Panoramic images with large motion. The red dots in image (a) are the initial estimates

of the red X in image (b) used in the simulations.

In other words,
lexsall < Cr - llekll + Co - [lexll*. (7.15)

7.3 Convergence analysis of the objective function

In the case of the motion estimation problem, the natural norm related to the problem is the Lo
norm of the image intensity alignment error, rather then the norm of the motion parameters error.
Therefore, we relate the convergence of the estimated motion parameters to the convergence of
the objective function f (z). We approximate r (z;,) by a ..rst order Taylor expansion around the
minimum point z*:

r(z®) =r(zy) + Azr) - (2" —zy) -

Then, by taking the L, norm we get:

[Arg]| = [Ir (%) = 7 (zp)]| = A (zk) llex] (7.16)

where ¢, is de..ned as in [(7.6).
Rewriting Eq. (7.16) for ||Argiq]| :

1Akl = [Ir (@) = 7 (2ir) | = A (@) [|eri ] (7.17)
and assuming a small re..nment step: A (zp4+1) ~ A (xx), then

Ek+1

AT ]| = llexsal (| Argl (7.18)
llexl

We conclude that the parameters error g, and the objective function Ar; have a similar con-

vergence rate.
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Figure 13: Registration results for large panoramic motion: the SGM and BDGM converge twice as

fast as the regular GM. Due to the large motion the symmetric assumption (Eq. (4.23)) is violated
and the BDGM converges better than the SGM.

7.4 Conclusion

Using Eq. (7.14) the convergence of the Gauss-Newton algorithm can be divided into linear and

quadratic convergence phases depending on the properties of the objective function f (z).

Linear convergence phase In this phase the convergence is dominated by the linear convergence

term C; (Eq. (7.15)).

exsall < Cr- llell (7.19)
Therefore we have C1>>Cj:
m 2 m 2
pRArAC LI B O () (7.20)
k=1 Oz k=1 o

and the observation error term ry(zy) satis..es
(k) > 1 (7.21)

Equation (7.21) characterizes situations in which there is a signi..cant discrepancy in the
minimization model de..ned in Eqg. (7.2) due to large deviations of the estimated parameters

z, from the true parameters z*. For ||Cy]| > 1 the process diverges.

Close range phase

In regions in proximity of the solution rj (zx) — 0 and C; — 0. The second term C; in Eq.

(7.15) becomes dominant, making the convergence rate quadratic.
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(b)

Figure 14: Panoramic images with small motion. The red dots in image (a) are the initial estimates

of the red X in image (b) used in the simulations.
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