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Inverse Problem

By the knowledge of some “observed” data g (i.e., the effect),
find an approximation of some model parameters f (i.e., the cause).

Given the (noisy) data g € G,
find (an approximation of) the unknown f € F' such that

Af =y

where A : F' — (' is a known linear operator,
and F',G are two functional (here Hilbert or Banach) spaces.

True image Blurred (noisy) image Restored image

Inverse problems are usually ill-posed, they need regularization techniques.



Solution of inverse problems by minimization

Variational approaches are very useful to solve the functional equation

Af=g.
These methods minimize the Tikhonov-type variational functional @,

Dol f) = %HAf g%+ aR(S),

where 1 < p < 400, R : FF — [0,400) is a (convex and proper) func-
tional, and o > 0 is the regularization parameter.

The “data-fitting” term ||Af — gH% is called residual (usually in mathe-
matics) or cost function (usually in engineering).

The “penalty” term R(f) is often || f||%., or ||V f||% or [|[Lf||%, for ¢ > 1
(such as the Holder conjugate of p) and a differential operator L which
measures the “non-regularity” of f.



Several regularization methods for ill-posed functional equations by vari-
ational approaches have been first formulated as minimization problems in
Hilbert spaces (i.e., the classical approach). Later they have been extended
to Banach spaces setting (i.e., the more recent approach).

Convex optimization in Banach spaces (such as L1 for sparse recovery or
LP 1 < p < 2 for edge restoration) helps to derive new algorithms.

Hilbert spaces Banach spaces
Benefits Fasier computation Better restoration
(Spectral theory, of the discontinuities;
eigencomponents) Sparse solutions
Drawbacks Over-smoothness Theoretical involving
(bad localization of edges) | (Convex analysis required)




Minimization of the residual
by gradient-type iterative methods

For the Tikhonov-type functional ®,(f) = }%HAf — gH% + aR(f), the
basic minimization approach is the gradient-type iteration, which reads as

frv1 = fr — ba(fr, 9)

where
ol 9) % 0 (1A = gl + aR(1)).
i.e., Yol fr,g) is an approximation of the (sub-)gradient of the minimization
functional ®, at point f;., and 75. > 0 is the step length.
For ®q(f) = %HAf — g3+ oz%HfH% in L? Hilbert space, from
00a(f) = VOalf) =A"(Af —g) +af

we have the simplest iterative method, i.e., the (mod.) Landweber method,
fier = fi — T(A(Af) — 9) + af)
where 7 € (0,2(]|Al|3 + @) ™) is a fixed step length [Scherzer, 1998).



Minimization in Banach spaces

The computation of the (sub-)differential of the Tikhonov functional re-
quires the (sub-)differential of the norm of the Banach space involved. Here
the key tool is the so-called “duality map”.

A duality map is a special function which allows us to associate an element
of a Banach space B with an element (or a subset of elements) of its dual B*.

Theorem (Asplund)
Let B be a Banach space and let p > 1. A duality map Jp is the subdiffer-
ential of the convex functional f : B — R defined as f(b) = %Hb”% :

1
Jp=0f=0—-| |In].
B f (pH HB>

The (sub-)differential of the residual ]%HA f— g||% , by means of the duality
map J¢, is the following

: (}OHAf _ gr@) AT J(Af —g).



Landweber iterative method in Hilbert spaces
A:F—G A G—F Dalf) = 3llAf gl +azl 1%

fir1 = fio — T(AY(Afy — g) + afy)

Landweber iterative method in Banach spaces
AF G AG s F ba(f) = HAf gl el £

fr+1 = Jp (Jka — (A" Jq(Afy — g) + OéJka))

Some remarks.
In the Banach space LP, with 1 < p < 400, we have

Jpo(f) = [FIP~ sen(f).
Jrp is a non-linear, single-valued, diagonal operator, which cost O(n) oper-
ations, and does not increase the global numerical complexity O(nlogn) of
shift-invariant image restoration problems solved by FE'T.
Basically, different LP spaces leads to different kinds of regularization.



A numerical evidence: L? Hilbert vs. LP Banach spaces
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Improvement of regularization effects
via operator-dependent penalty terms (I)

In the Tikhonov regularization functional ®(f) = %HA f=9lt+aR(f),
widely used penalty terms R(f) include:

() || fIIP, or ||f — follP, where fj is a priori guess for the true solution, whit
LP-norm, 1 < p < +o00, or the Sobolev spaces Wl’p—norm;

(22) HfH% = (Sf, f) in the Hilbertian case, where S : F' — F'is a fixed linear
positive definite (often is the Laplacian, S = A).

1) [ |V f] for Total Variation regularization;

(iv) > |(f, #;)| or the Ll-norm [ |f| for regularization with sparsity con-
strains:;

[n the blue case (i) with the S-norm, the Landweber iteration becomes:

fiew1 = fro — T(AY(Af, — g9) + aSfy)



Improvement of regularization effects
via operator-dependent penalty terms (II)

All of the classical penalty terms do not depend on the operator A of the
functional equation Af = g, but only on f.

On the other hand, it is reasonable that the “regularity” of a solution de-
pends on the properties of the operator A too.

Recalling that, in inverse problems:

Spectrum of A*A|<+—| Subspace Components

AA*A) small | <— | Noise Space |High Frequencies
AMA*A) large | <— | Signal Space Low Frequencies

The idea: |T. Huckle and M. Sedlacek, 2012]
The penalty term should measure “how much” the solution f is in the noise
space, which depends on A.



Improvement of regularization effects
via operator-dependent penalty terms (III)

[n [HS12], the key proposal is based on the following operator S

A*A
s (1Y,
1Al

large if f is heavily in the noise space of A
2 _ ~ g y p
sothat [l = (51, f) ~ { small if f is lightly in the noise space of A

The linear (semi-)definite operator S'is a high pass-filter (please notice that
S is NOT a regularization filter, which are all low pass...).
This way, the S-norm is able to measure the “non-regularity” w.r.t. the
properties of the actual model-operator A.

In the previous literature, the Tikhonov regularization functional
Oo(f) = ||Af — g|* + ochH% is solved, only in Hilbert spaces, by direct
methods via Euler-Lagrange normal equations. This way, the direct solver
benefits of the very high regularization effects given by || f H% .



Minimization of Tikhonov functional
with high-pass filter S as penalty term

We can apply the idea of the high-pass filter S to any iterative method in
Banach spaces for the minimization of the Tikhonov regularization functional

Calf) = |Af = gllg + all FIIS-

Drawback: The high-regularization effects of the S-norm slow down the
convergence of the iterations.

The operator S reduces the components in the signal space and keep the
component in the noise space. But we have to do the opposite. So we modify
the (convex) Tikhonov functional into the non-convex (family of) functionals

oy (f) = [IAf = gliG — arll FIG
This way, the basic Landweber iterations becomes
frr = Tpe (o fi = (A" JG(AS, = 9) — arSTpfr))

The action of —S'isa “ir-reqularization”, which reduces the (over-smoothing)
regularization effects of the iterative method (in the first iterations ... ).



Minimization of difference of convex functions

Any ir-reqularization functional

Oy (f) = 1Af = gl — el Flls -
is not convex. However, it is composed by the difference of two convex

functional, ||Af — gH% and Hng

These kind of functions, called DC -difference of convex- functions (or delta-
convex functions), have been exhaustively analyzed since about 1950.

The class of DC functions is a remarkable subclass of locally Lipschitz
functions that is of interest both in analysis and optimization.

It is naturally the smallest vector space containing all continuous convex
functions on a given set. And it is surprisingly “large”!

[f you know the DC decomposition (as in our case), there exist algorithms
for the global minimum based on primality-duality.



The vector space of DC (difference of convex) functions

Let DC(X) be the vector space of scalar DC functions on the open convex
set X C R” (Euclidean case). Let

h=hy — hy € DC(X)
where both h{ and ho are convex functions on X. Clearly A1 and hy can be
chosen non-negative,
The class of DC functions is a subclass of locally Lipschitz functions.

(¢) In the simplest case n = 1, h(x) is a DC function if and only if it has
left and right derivatives and these derivatives are of bounded variation
on every closed bounded interval interior to X (that is, f is a difference
of two nondecreasing functions).

(2¢) Thanks to (i), any polynomial on R" is DC. Indeed, each polynomial p can

be decomposed as p = ¢ — r where r, ¢ are nonnegative convex functions.
Easy proof: 2"+l = (z+)?n 1 — (z7)27*+ and 22 are DC

241) Thanks to (2¢), DC functions are dense uniformly in C'(X) for compact
X. Any continuous function can be well approximated by DC functions.



DC decomposition of a (random) polynomial
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DC decomp. of the interp. polynomial of Runge function
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A sketch on linear algebra:
Eigenvalues and DC functions (I)

Let A be a n X n symmetric matrix with eigenvalues Ay > Ao > ... > A\,

(¢) The quadratic form
1
R(x) = 5 xt Az
is DC on R™.

Indeed, there are many decomposition with positive semi-definite A and

A~ such that R(z) = %mtAJF:I: — %xtA_x.

(2¢) The kth-largest eigenvalue function

is DC on the space of Symmetric matrices.
Proof: A\ = Z] =" z] S\ Aj, and the sum of the first largest

elgenvalues 1S COHV@X 1. e

SR (AL + (1= 040) < ESTTEN (A + (1 — ) ST (49)



Eigenvalues and DC functions (II)

Let A be a n X n symmetric positive definite matrix with eigenvalues
Al > A > ... .2\ > 0.
There are some further more involving facts. An example:

From the Rayleigh quotient, we know that the largest eigenvalue is

A = max{z!Az : ||z|| < 1}.

Via dualization schemes for convex constrains, the optimization theory for
DC function shows that

A = —min{z! A7 e = 2||z|| : z € R"},  as well as

A = —min{||z||* — 2Vat Az : 2 € R"}.



Eigenvalues and DC functions (III)

We verify the first one (the second one is similar). Recall that Aisan xn
symmetric positive definite matrix with eigenvalues A\ > ... > A\, > 0.

A = —min{z? A7 e — 2||z|| : z € R}

Indeed, let u be fixed, with ||u|| = 1, and consider x = pu, with o > 0.

For ! A=tz — 2||z|| = (u!A™ ) 0? — 20 := s(0), the minimum is attained
for s'(p) = 2(u! A= u)o — 2 =0, that is, at o = (! A" tu)~1

This minimum 1S:

s(0) = (WA ) (A7 )72 — 2t A7) 7t = — (WA ) L

Searching for the minimum of all the minima of s(9) (i.e, all over the
directions u), we obtain:

min{z!A~lx — 2||z| : z € R"} = min||u||:1{—(utA_1U)_1} —
= —max |, { (@A™ )™ = =i (A7) = —Amax(4) = =1



The ir-regularization method (in Banach spaces)

We consider the Landweber method in Banach spaces, with ir-regularization
penalty term (i.e., minim. of a DC func.). We write the iteration as follows:

Jk+1=Jp+ (Jka —TA o (Af — 9) +5k5Jka) 7

X
S_<[_ AJGA>’

LA A=

Theorem 1 (Noiseless case) /Brianzi, Di Benedetto, E., Surace, 2018/

+00
2
If (811 is positive and decreasing, with Z Br. < 400, and T € (O, W> ,
k=0
then
lim fr = f7,

k—00
for the ir-reqularization iterative method in Hilbert spaces.



The ir-regularization method for noisy data

Via filter factor analysis, we can prove that acceleration via ir-regularization

still converges and gives rise to a regularization method. Recall that, by

singular-value decomposition (oy,; vy, Un);;?i of compact operators

00 0
y=Ar= on@vnun  and o= Aly=3 W),
On
n=1 n=1

where o, >0 Vs and o, — 0 forn — 400 (07 > 09> ...).

We write the k-th iteration xj. as filtered version of '

=3 o2l
n=1

On

By classical reegularization theory in Hilbert space,
if Vo e (0,]|4]], limp_ s ¢r(c)=1, and same stability conditions
hold (...), the iterative scheme is a regularization algorithm.

Theorem 2 (Noisy case) The ir-reqularization method is a regular-
wzation algorithm.



The acceleration given by the ir-regularization method (I)

By manipulation of recursions of both the basic and the accelerated meth-
ods, two derive the following formulas:

L= (0) = (1 = m0%)(1 = g5 (0)) ,

2
— djh(0) = (1= 70%)(1 = ¢ ()5 (1 - —) ' (0) -

o1

Assume now that, for a certain n, the inequalities 0 < 1 — ¢gr(a) <
quand( ) < 1 hold (this is trivially true for n = 0). We obtain

91

We see from the formula that the new ir-regularization filter factor can
approach the limit 1 faster than the corresponding of classical Landweber.

2
L= p(0) <1 -6 ()45 (1 - —) (o) -



The acceleration given by the ir-regularization method (II)

The first values of the filter factors for the classical Landweber and the

accelerated by ir-regularization for a constant ir-regularization parameter
(Br=0.1;7=0.8,01 = 1).

o5 (0) o' (o)
0.6400 |0.6400
0.8704 |0.8934
0.9533 |0.9938
0.9832 | 1.0335
0.9940 |1.0493
0.9978 | 1.0555

S Ol W DN &

The values of the ir-regularization method approach the value 1 (which
means "no filtering” ) faster than the Landweber one.

Notice that, in practice, the acceleration parameter §j must be reduced in
order to prevent that ¢;"(o) has values larger than 1.



Numerical results (I) (Satellite data set)

Relative Restoration Errors RRE(k) = || fr — fl|2/l| f]l2 vs. Iteration Number
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Numerical results (II): The preconditioned version

Next, we consider the preconditioned version of the method,

where the preconditioner D is a regularization preconditioner in the dual
space, that is, D : G* — G~.

The dual-preconditioner D is built by means of (an extension to Banach
spaces of ) a filtering procedure of the T.Chan preconditioner in Hilbert space.

Srv1 = Jp (Jka — 1, DAY (Afy, — 9) +5k5Jka) ,

A*J A )
g - (1 - |
AN 1A%

The preconditioners allow to speed up the convergence, but usually they
give rise to instability (that is, to a fast semi-convergence).

The classical preconditioned method is faster than the method with ir-
regularization. However, surprisingly enough, the ir-regularization improves
the stability of the preconditioned method.



Numerical results (II): preconditioner VS ir-regularization

Relative Restoration Errors RRE(k) = || fx — fll2/||f|l2 vs. Iteration Number
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Numerical results (II): preconditioner AND ir-regularization

Relative Restoration Errors RRE(k) = || fx — fll2/||f|l2 vs. Iteration Number
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Numerical results (IIT): A geophysical application (Hilbert)

Aim: To enhance the spatial resolution of simulated Special Sensor Microwave/Imager
(SSM/T) radiometer measurements (in Hilbert spaces).

Unknown: brightness temperature on a 1400 x 700 km Earth’s surface
Data: remotely sensed measurements via Fredholm integral operator
Noise: 10% Gaussian, zero mean (Courtesy: monde-geospatial.com)

320

310

(=]
Q

300

wn
(=]
(=)

long-scan (Samples)
e w
o
o

290

al
2}
=]
=]

~
=
S

200 400 600 800 1000 1200 1400
along-track (Samples) a)

310

5

(=]

300

[5)]

290

N
(=]

along-scan (Samples)

[\
wn

280

10 20 30 40 50 60

along-track (Samples)

b)

(a) Reference field - (b) Simulated noisy measurements



Numerical results (IIT): A geophysical application
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TOP: 2-norm of the residual versus the iteration index k.
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an upper bound related to the 2-norm of the noise.
ART = algebraic reconstruction technique (to compare with). Br = Bo/2F.



Numerical results (IIT): A geophysical application
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The new framework: variable exponent Lebesgue spaces

A recent improvement: the ill-posed functional equation Af = ¢ is solved
in the L") Banach space, namely, the variable exponent Lebesgue spaces (a
special case of the so-called Musielak-Orlicz functional spaces).

In a variable exponent Lebesgue spaces, to measure a function f, instead
of a constant exponent p all over the domain, we have a pointwise variable
(i.e., a distribution) exponent 1 < p(-) < +o0:

/ @)

This way, different regularization levels on different regions of the image
to restore can be automatically and adaptively assigned. Different pointwise
regularization is useful because background, low intensity, and high intensity
values require different filtering levels (see Nagy, Pauca, Plemmons, Torg-
ersen, J Opt Soc Am A, 1997, "Regularization is accomplished by varying
the preconditioners -i.e., the regularization levels- across the segments”).



The norm of the variable exponent Lebesgue space

1/p
In the conventional case LP, the norm is || fl|zr = (f |f($)]pdx) / .

I ) Lebesgue spaces, the definition and computation of the norm is
not straightforward, since we have not a constant value for computing the
(mandatory) radical. How is the following problem solved?

£l = ([ 15@p@a) "

The solution: compute first the so-called modular (for 1 < p(:) < +00)

QLp(')<f) = / ‘f(xﬂp(x)d%

and then obtain the norm by solving a 1D minimization problem
HfHLp(-) = inf {)\ >0 QLp(-)(f/)\> < 1}.

[n the case of constant distribution p(-) = p, this norm coincides with the
classical one || f||z».



The duality map of the variable exponent Lebesgue space

By extending the duality maps, we can use the previous ir-regularization
iterative method in the framework of variable exponent Lebesgue spaces.

For any constant 1 < r < 400, we recall that the duality map, that is, the
(sub-)differential of the functional %H fl’7 » , in the classical Banach space L7,
with constant 1 < p < +o00, is defined as follows

@)~ sen(f ()
(Jir()) (@) = H fH;T .

By generalizing a result of P. Matei [2012], we have that the corresponding
duality map in variable exponent Lebesgue space is defined as follows

_ 1 p(@) |f (@) ") sgn(f(w))
(T5019) @) = pla) |f ()P p(z)— |
p(-)

where any product and any ratio have to be considered as pointwise.



The adaptive algorithm in variable exponent Lebesgue spaces
It is a numerical evidence that, in LP image deblurring,

e dealing with small 1 =~ p << 2 improves sparsity and allows a better
restoration of the edges of the images and of the zero-background,

e dealing with p = 2 (or p > 2), allows a better restoration of the pixels
with the highest intensities.

The idea: to use (a re-blurred and scaled into |1, 2| version of) the blurred
data g as distribution of the exponent p(-) for the variable exponent Lebesgue
spaces LP) where computing the solution. Example:

p(-) =1+ [A%g(-) — min(A%g)]/[max(A%g) — min(A"g)]

The Landweber (i.e., fixed point) iterative scheme in this LP0) Banach
space can be modified as adaptive iteration algorithm, by recomputing, after
each fixed number of iterations, the exponent distribution pz.(-) by means of
the k-th restored image f;. (instead of the first re-blurred data Ag), that is

pi(-) = 1+ [fr(-) — min(f)]/[max(fy) — min(fy)]
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Conclusions

e Regularization iterative methods can be accelerated by ir-regularization.

e Theory for global minimization of DC functions via dualization could be
useful to speed-up iterative schemes.

e [ixtension of regularization algorithms to variable Lebesgue spaces could
provide adaptive regularization too...

Thank you for your attention.
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