N
N

N

HAL

open science

Multiple shape registration using constrained optimal
control

Sylvain Arguillere, Emmanuel Trélat, Alain Trouvé, Laurent Younes

» To cite this version:

Sylvain Arguillere, Emmanuel Trélat, Alain Trouvé, Laurent Younes.
using constrained optimal control. STAM Journal on Imaging Sciences, 2016, 9 (1), pp.344-385. hal-

01139640

HAL Id: hal-01139640
https://hal.science/hal-01139640
Submitted on 6 Apr 2015

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépot et a la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche francais ou étrangers, des laboratoires
publics ou privés.

Multiple shape registration


https://hal.science/hal-01139640
https://hal.archives-ouvertes.fr

MULTIPLE SHAPE REGISTRATION USING CONSTRAINED OPTIMAL CONTROL

SYLVAIN ARGUILLERE, EMMANUEL TRELAT, ALAIN TROUVE, AND LAURENT YOUNES

ABSTRACT. Lagrangian particle formulations of the large deformation diffeomorphic metric map-
ping algorithm (LDDMM) can be numerically challenging when the number of particles is large.
In this paper, we introduce and discuss numerical schemes useful for surface and image matching,
which are based on representing the Eulerian velocity over a finite-dimensional basis that deforms
in time. The method is described within the optimal control formalism, and optimality conditions
are derived, together with the equations that are needed to implement gradient-based methods. Ex-
perimental results are shown, both with surfaces and images.

1. INTRODUCTION

The large deformation diffeomorphic metric mapping (LDDMM) approach to shape match-
ing is a powerful topology-preserving registration method with an increasing record of success-
ful applications in medical imaging. It was first described in [38] for point sets and in [17, 59,

, 8] for images and has become widely used in the medical imaging literature and other ap-
plications. While deeper understanding and extensions of the underlying theoretical framework

was pursued [47, 22, 10, 48, 70, 21, 71, 9, 2] and alternative numerical methods were designed
[5, 14, 60, 49, 29, 64, 4, 28, 18], LDDMM has been applied to medical imaging data including
brain [45, 77, 52, 11, 54], heart [ 1, 6] and lung [65] images. This algorithm provides a non-rigid

registration method between various types of objects (point sets, curves surfaces, functions, vector
fields. . .) within a unified framework driven by Grenander’s concept of deformable templates [25].
It optimizes a flow of diffeomorphisms that transform an initial object (shape) into a target one.
The practical importance of shape registration is underlined by the increasing amount of work
that has flourished in the literature over the past few years. LDDMM is one among many methods
that have been proposed to perform this task. Several such methods are based on elastic matching
energies [/, 16], and other, like LDDMM, inspired by viscous fluid dynamics [12, 57, 62, 3, 63].
For surfaces, which will be our main focus, several authors have developed approaches to find
approximate conformal parametrizations with respect to the unit disk or sphere [33, 31, 36, 26,
, 68, 34,27, 35]. More recently, quasi-conformal parametrizations based on the minimization of
the Beltrami coefficient have been designed [75, 41, 67]. Another class of non-rigid registration
methods include those based on optimal mass transportation [30, 32, 39, 40], while [44, 42, 43]
introduce comparison methods based on Gromov—Hausdorff or Gromov—Wasserstein distances.

2000 Mathematics Subject Classification. 58D05 49N90 49Q10 68E10.
Key words and phrases. Shape analysis; optimal control; deformations; groups of diffeomorphisms.
This work was partially supported by the ONR award N000140810606.

1



2 S. ARGUILLERE, E. TRELAT, A. TROUVE, AND L. YOUNES

Computational methods based on integer programming and graph optimization have also been
recently introduced [76, 78, 23]. We also refer the reader to the survey papers [79, 15, 69, 72] and
textbooks [24, 71] for additional entries on the literature.

In this paper, we discuss an extension of the LDDMM framework, in which multiple shapes are
registered simultaneously within a deformation scheme involving contact constraints among the
shapes. This is represented and solved as a constrained optimal control problem, in the spirit of
the general framework recently introduced in [2].

Indeed, one of the characteristics of LDDMM is that it derives shape deformation from a global
diffeomorphisms of the whole ambient space considered as a homogeneous medium, and does not
allow for a differentiation of the deformation properties assumed by the shapes, or, more precisely,
the objects they represent. This crude modeling may provide results that are not realistic in some
applications. Consider the situation in which one studies several shapes, representing, for example,
different sub-structures of the brain. In this case, if one assumes that all shapes are deformed by a
single flow of diffeomorphisms, shapes coming too close to one another will undergo a tremendous
deformation, which creates artifacts that can mislead subsequent analyses. One would rather asso-
ciate a different diffeomorphism to each shape, independent from the others, but the issue is that
the resulting collection of diffeomorphisms may not be consistent: the shapes could overlap along
the deformation. The solution briefly introduced in [2] and developed in this paper is the following:
embed the shapes into a ’background”, complement of the shapes, deformed by a new, indepen-
dent deformation, and add constraints such that, as all the shapes are simultaneously transformed,
their boundary moves with the boundary of the background so that the configuration consistency
is preserved. This is the approach that we develop here, focusing on surface registration. Note that
a multi-diffeomorphism approach has been recently developed for image matching [55], each dif-
feomorphism being restricted to a fixed region of the plane. The main (and fundamental) contrast
with what we develop here is that, in our case, these subregions are variable and optimized, while
they were fixed in [55]. The models along which sliding constraints are addressed in this paper
and ours also differ.

This paper is organized as follows. We start by recalling the classical LDDMM algorithm in Sec-
tion 2, setting the definitions, notation and appropriate framework for the rest of the paper. Then,
in Section 3, we introduce rigorously the concept of multishape, describe identity and sliding back-
ground constraints, and describe the augmented Lagrangian algorithm for general constraints that
will be used for in our numerical simulations. Section 4 follows, specializing the algorithm to the
case of identity and sliding constraints in great details. Finally, Section 5 applies our method to
synthetic examples to to real data as well.

2. LARGE DEFORMATION DIFFEOMORPHIC METRIC MAPPING

2.1. Notation. In this paper, we define a shape as a C? embedding ¢ : M — R?, where M is a
compact manifold. We denote by M the corresponding shape space, which is an open subset of
the Banach space Q = C?(M,R9).

Typical examples are as follows:
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e M = {1,...,m} is finite, and ¢ can be identified with a collection ¢, . . ., g, of distinct
points in R%.

e M =[0,1] and ¢ is a curve in R%.

e M = S (the unit sphere in R?) and ¢ is a hypersurface.

Our goal is to discuss models in which several shapes can deform, while being subject to contact
constraints. The deformation process will be similar to the one designed for large deformation
diffeomorphic metric mapping (LDDMM), which can be formulated as an optimal control problem.
Before introducing our general framework, it will be easier to start with a description of the now
well explored single-shape problem upon which we will build. For this, we let (V|| - ||i/) be a
Hilbert space of vector fields on RY, assumed to be continuously imbedded in the space B :=
CP(R4,RY), the completion of the space of smooth compactly supported vector fields for the norm
|| - ||p.00» Which denotes the sum of supremum norms of derivatives of order p or less, with p > 1.
Then V' possesses a reproducing kernel, that is a mapping K : (x,y) — K(x,y), defined over
R? x R%, with values in the space of d x d matrices, such that all partial derivatives with order less
than p with respect to each variable exist and

K(,yaeV with (K(,y)a, w), =a w(y),

for all (a,y) € (R%)2. The LDDMM algorithm uses flows of time-dependent vector fields v(-) €
L2(0,1; V).

2.2. Registering Two Shapes Using LDDMM.

2.2.1. General Problem. The general LDDMM problem is formulated as the infinite-dimensional
optimal control problem consisting of minimizing the cost functional

m Fo) =5 [ IOl di+ Ua(1),

subject to the constraint
0q(t) = u(t) oq(t) forae.t € [0,1],

2
@ 4(0) = Guns.

This differential constraint is a control system, where the control is the time-dependent vector
field u(-) € L*(0,1;V), the solution of which is q(t,-) = ©(, ¢init(-)) Where ¢ is the flow of
diffeomorphisms generated by u(-), defined as the unique solution of the Cauchy problem 0,¢(t) =
u(t)op(t), ¢(0) = idga. For every time ¢, we have ¢(t,-) € Diff?, the set of p-times differentiable
diffeomorphisms in R<.

The function U is a matching cost function, that is, a penalization that pushes the solution of
(1)-(2) towards a target. It will be assumed to be Fréchet differentiable from Q to R. To simplify
the discussion, and because this covers most of the interesting cases in practice, we will assume
that there exists some fixed measure v, on M such that its derivative, denoted dU(q) or dU,
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when evaluated at ¢ € Q, can be expressed in the form dU, = z,v)s for some (v)/-measurable)
z, : M — R? meaning that

Vh e CP(M,RY), (dU,|h) = /M h(m) - 7y () dva ().

Throughout the paper, for any Banach space X, the notation (4 | v) will be used to designate the
application u(v) of a linear form p € X* to a vector v € X.

Under these assumptions, one can prove that the gradient of the objective function ' defined by
(1) (which is a mapping on L?([0,1],V)) is given by

Vo F(u)(1,€) = u(t, €) /M K (€, q(t, ))alt, 7) dva (),

where K is the reproducing kernel of V, and « : [0,1] x M — R? is a time-dependent function
defined by (1, ) = —z,1) and

3) O = —(duoq)l o

This result implies, in particular, that the solutions of (1)-(2) must satisfy the Pontryagin maxi-
mum principle (see [51, 58]), which is the following first-order necessary condition for optimality.
Let H, be the Hamiltonian defined by

1
Hu(p,q) = (p|uoq)— 5”“”%/7

for every u € V, every ¢ € Q and every p € Q*. If u(+) is an optimal control, solution of the
optimal control problem (1)-(2), then it must be such that

€ u(t) = argmax,, Hy(p(t), q(t)),

where (p, ¢) are solutions of

{@q(t) O, Hu(p(t), q(t)),
Ap(t) = —0,H,(p(t),q(t)),

(p is the so-called co-state, or adjoint state) and p(1) = —dU,u). Indeed, it suffices to take
p(+) = a(-)vy and to use properties of the reproducing kernel to check that all the conditions are
satisfied. Moreover, (4) then implies that u = [, K (-, ¢(x))a(z) dv); at every time.

2.2.2. Examples of shapes and matching cost functions.

Example 1. To start with a simple example, let M = {1,...,m} sothatashape ¢ = (¢(1),...,q(m))
is a collection of landmarks, and consider the landmark matching cost function defined by U(q) =
S lq(k) — yil?, for fixed y = (y1,...,ym) € RY, in which | - | is the Euclidean norm on R
We then have

(dUy |h) =2 (q(k) — yi) (k).
k=1
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or, to interpret this result in the general form provided above, dU, = zvy, with z(k) = 2(q(k) —yx)
and v, the counting measure on {1,...,m}.

Example 2. If 4 is a scalar measure on R? and z a p-integrable R%-valued function defined on
support(u), we will denote by zu the vector measure such that

(et | w) =/ 2 wdn,
support()

where 2 - w denotes the standard euclidean dot product.

Vector measures of the form 2y are continuous linear forms over any space that is continuously
imbedded in CJ(R? R?), and in particular over any reproducing kernel Hilbert space 1. For such
a space, equipped with a reproducing kernel y, the operator norm of zy is given by

o2 = / / 2(@) - () 2(w)) dyu(z) dpu(y),

and more generally, the norm of the difference between two such measures is

o — a2 = / / 2(@) - (x(, 9)2(9)) dpu() dia(y)
9 / / 2(@) - (x( 9)2()) dua) di(y) + / / 3(@) - (x(o9) () diia) di(y).

Note that W and V' have no relationship one to each other, except that both have a continuous
inclusion in C§(R?, R?), so that  is different from K.

One can deduce from this the surface-matching cost function introduced in [61], in which an
oriented surface .S is represented as a geometric current and a dual-RKHS norm between currents
is used. Identifying surface currents with vector measures, this leads to the representation of S
given by pg = Ngog, where N is the unit normal to S and o its volume form. Assume that M
(the parameter space) is an oriented 2D manifold so that S = ¢(M) is a surface, and let 7 be a
positively oriented volume form on M. For m € M let N,(x) € R? denote the “area-weighted
normal” to S = ¢(M) at ¢(z), defined by N,(x) = dg.e1 X dg,es where (ey, e2) is an arbitrary
basis of T,, M such that 7, (e, e5) = 1. Then

(Mslw)Z/M(woq-Nq)dn,

for every w € CJ(R? R?). i
Now, given a reproducing kernel y and a target surface S = G(M), we define the surface-
matching cost by

Ulg) = HMq(M) - U@(M)Hi'
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Example 3. This cost function is actually a special case of the most general framework in which
one compares compact k-dimensional oriented submanifolds of R?, which we briefly discuss here-
after. Given such a manifold, S, with a global parametrisation ¢ : M — S, one can associate
to any w € CH(R?, (A*R?)*) (the set of CP differential k-forms on R? that vanish at infinity), its

integral
(Cg|w):/w:/ ¢ w,
s M

where ¢*w denotes the pull-back of w on M. An RKHS, W, of such forms, is a Hilbert space
continuously embedded in C}(R?, (A*R?)*), with kernel ¥(z,y) taking values in the space of
bilinear functions on A*R? x A*R?. The linear form Cg then belongs in W*, and is a special form
of a geometric current, as defined in [20]. If S = ¢(M) and S is a target manifold, they can be
compared using the operator norm

®) Ulq) = lICyan) = Csll--

Now, if we consider ¢ : M = (=1,1) x M — R? a smooth perturbation of ¢ such that ¢. =
q +€dq + o(e) where g.(x) = G(e,z) fore € (—1,1) and x € M, we have, for M, = {} x M,

d d
dU, (5q:—</q:w) :—(/ cj*w) :/ Lyr0:(q"w),
anlon =g ([ ae) =g ([ ) =], comtio

where Ly/a. is the Lie derivative along the vector field % on M (which is equal to (1,0) € R x
T,, M at any location (¢, ) € M) and

(6) w = 2Ky (Coan) — Cg),
with K; the isometry from W* to W. We next show that
(dU, | dq) = / Qg - 0g voly + By - dq vola,
M oM
where vol); and volyy, are the positive Riemannian volume forms on M and OM, and oy : M —

R? (resp. 3, : OM — R?) is such that o, () is normal to S = ¢(M) (resp. 3,(x) is normal to
0S = q(OM)) at q(x). Using the Cartan magic formula we get

Lojoe(q"w) = i90:d(q"w) + d(igj0:(q"w)) ,
so that, applying the Stokes theorem,

v, 10) = |

Mo

o0 (3" dw) + / ioj0-(6"w),
OMpy

where 75,9, denotes the contraction operator. Note that, for &;, ..., & € T, M,

Zb/@e(qwd(-‘))(o,m) (517 U 7516) = dwq(:r)(6Q<x>7 dQ:rgla <. 7dqgcfk)
= dwq(x)(éqL(x), dg:&1, - dqe),



MULTIPLE SHAPE REGISTRATION 7

where dg*(z) denotes the projection of dq(z) on Ty, S (since the form vanishes if dg(z) €
Ty)S = Tq(w)q(M )). Since the set of k-forms is a one-dimensional space on M, this means that
we can write, for some function «, such that oy (z) € (Ty,)S)*, withz € M,

i9/0:(q"dw)0,2) = ((0q - ) volag)g -
Similarly,

ia/as(q*wq)(o,x) = ((5q : ﬁq)VOIBM)xa
for 3,(z) € (Tyu)05)*.

The data term defined in (5) is derived from this general construction, using the fact that two-
forms in R? (or (d — 1)-forms in R?) can be identified with vector fields via w,(e;, ex) = w(x) -
(€1 X e3). The current Cs is then identified with the vector measure ps. The form w introduced in
(6) becomes, introducing a global parametrizaion g : M — S of the target S, the vector field

w() =2 [ ) dlngan = nan) )

With this identification, we have o, = div(w) o ¢ N, where N, is the oriented “area-weighted”
normal to S at ¢(x) defined previously, and 5, = 7, X w o ¢, where 7, is the oriented “length-
weighted” tangent to ¢(0M) given as 7,(x) = dg,e;, where e; is the unit positively oriented
tangent vector at « along OM.

Example 4. Returning to surfaces, the discrete case, in which triangulated surfaces are compared,
is, for practical purposes, even more important. We here also consider the case M = {1,...,m},
with an additional family F' of facets, which are ordered triples (i, 7, k) with i, j,k € M. (We
assume that F’ is a consistent with a manifold structure: The set V; of indices that share a facet with
© must form a chain and no pair of indices can be included in more than two facets.)

Given a one-to-one mapping ¢ : M — R3, define S, as the collection of triangles S, =
{(q(0). a(j), a(k)), (i, j.k) € F}Y. If f = (i,,k). let (f) = (a(), a(i), a(k)). N,(f) = (a(j) -
q(7)) x (q(k) — q(7)) and ¢,(f) = (q(?) + ¢(j7) + q(k))/3 respectively denote the triangle, area-
weighted normal and center associated to the facet f. Following [61], we define the vector measure

associated to g by
ta =Y Ny(F)oey(p).
feF

Here, 0, (with z € R3) denotes the atomic measure of mass 1 with support {x}. The (discrete)
surface matching cost associated to a target g is then defined by

U(q) = Ilpg — pall?-
l\{ote that ¢ does not need to be consistent with ¢, and can be defined on a different set of indices,

M = {1,...,7m} and triangle structure F'. One then has dU, = a,vy;, where, as above, v is the
counting measure on M, and

ag(i) = Y (dZE 1 Ny(f)/3+ eg(f,7) x Z(cq(f))).

feFjief
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with e,(f,7) = q(k) — q(j) the oriented edge opposed to ¢(i) in ¢(f), and
Z() = > x(req(NNg(f) = D xCrcal F)Na(f)-

fer feF

2.2.3. Reduced Problem. Since the optimal control must satisfy

(7) v:/MK(-,q(t,x))&(t,x)dI/M

for some function o defined on M, it is natural to parametrize v by « and use this function as a
new control. We define the inner product

(. ), = /M @)K a(e). d))3(@) dvns () i (3

between two measurable functions « and 3 defined on M. If v is given by (7), the reproducing
property of the kernel implies that ||v||;, = [|«[|?. The optimal control problem (1)-(2) is then
equivalent to the reduced problem consisting of minimizing the cost functional

® Fla) =5 [ la0)ly i+ Ulan),

subject to the constraint (control system)

) hq(t,x) = | K(q(t,z),q(t,7))a(t, T)dvm (),
M
almost everywhere over the time interval [0, 1].
According to [6, 13, 61, 73], we have VF(«) = a—p, where p (the co-state) is a time-dependent
vector-valued measurable function on M such that p(1)vy, = —dUq) and

aw(t) = =0, ((p(t), alt)), — lal®)l/2)

where ¢ is defined by (9). Here, the gradient is computed with respect to the inner product (-, -) ¢

3. MULTIPLE SHAPE PROBLEMS

3.1. Motivating Examples. In the previous formulation, the shape evolution was controlled by
a single, smooth vector field v, inducing a single diffeomorphism of R¢ restricted to the con-
sidered shape. This approach has been successfully used to model variations of single, homo-
geneous shapes, and led to important applications in computational anatomy, including, among
many other examples, the impact of pathologies like Huntington disease [74], schizophrenia [53],
and Alzheimer’s disease [66, 19, 54] on brain structures. This deformation model, however, is
not well adapted in situations in which several shapes interact, or situations in which shapes have
heterogeneous parts. Let us review some motivating examples.
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(1) Consider a schematic representation of a kite, or a manta ray, composed with a two-
dimensional surface, representing the body, and an open curve attached to it represent-
ing the tail. When comparing two such objects, the body is assumed to only show small
differences in shape, while the tail can vary widely.

(2) Consider a two-dimensional representation of a mouth, with two curves representing the
upper and lower lip. Because the mouth can be wide open or closed, it is not possible to
consider its deformations as resulting from the restriction of a smooth diffeomorphism of
R2.

(3) Finally, it is natural, when analyzing multiple organs in the human body, to consider multi-
ple shapes, each of them being relatively stable (only subject to small deformations) while
their position with respect to each other is subject to larger variations, so that the back-
ground (the intersection of their complements) is subject to very large deformations. Here
again, modeling the whole process with a single diffeomorphism is not adequate.

These examples suggest using multiple deformations applied to each component of the con-
sidered model. Generalizing (1)-(2), consider parameter spaces M, ..., M, for an n-component
model. Each shape, or component, is a mapping ¢*) € Q. : M) — R? The shape space will
then be @ = Q; x --- x Q,. To each shape, associate a control u; € Vj, where V}, is an RKHS
embedded in CF(R¢, R?) with the state evolution equation 9,¢q*) = u; o ¢'¥). We can then choose
each Vj, according to how “wildly” we want to allow the k-th shape to deform. These evolutions,
however, must be consistent with each other, implying contact constraints that we will consider in
two forms:

e Identity constraints: These are constraints that make a subset of the k-th shape stay
stitched to a subset of the I-th shape, so that these subsets coincide in R? and move identi-

cally along the deformation. Given some pair (k,[) € {1,...,n}?, and given a one-to-one
mapping gy : Ax C My — Ay = gr(Aw) C M, one has ¢ (z) = ¢V (g (x)) for every
r € Ap.

e Sliding constraints: These are constraints that force a closed submanifold of the k-th
shape to slide on a corresponding submanifold of the /-th shape along the deformation, for
all (k,1). Here, we assume that all parameter spaces are orientable differential manifolds,
and that all ¢*)’s are immersions. Given some pair (k,l) € {1,...,n}, and a closed
submanifold without boundary A;; C M, there exists a diffeomorphism g : Ay —
Ay, C M, onto a fixed closed submanifold Ay, of M; such that ¢*)(z) = ¢ (g(z)) for
every x € Ay.

Let us turn back to the examples mentioned at the beginning of the section. For Example (1),
we can take M; = S? and M, = [0, 1], and, letting x, represent the north pole in S?, impose
¢ (z0) = ¢»(0). We can then assign different deformation models to ¢(*) and ¢/® via the metrics
on Vj and V5.

Example (2) requires a slightly more complex construction, that only imperfectly addresses
the issue. Let M; = M, = [0,1] and M3 = {1,2} x [0,1]. Let ¢(!) represent the upper lip,
¢ the lower one and ¢® their union. We use the identity constraints ¢ (1) = ¢®(0) and
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¢@(1) = ¢™M(0) for the extremities of each lip, and ¢©®(1,-) = ¢ (-), ¢®(2,-) = ¢?@(-). We
take V; = V5 and choose V3 such that the latter allows for large deformations at a small cost. With
this model, it becomes easier to “almost” close the mouth, although the deformation inside the
mouth must remain diffeomorphic, so that the closing cannot go all the way.

For Example (3), there are n shapes, n — 1 of which are associated with the organs, and the
last of which represents the background. For example, we can take M), = S? fork = 1,...,n —
l,and M,, = {1,...,n — 1} X S2, Assuming that the shapes do not intersect, we can define
identity or sliding constraints for the background, enforcing ¢™ (k, -) = ¢ (-) or ¢/ ({k} x 5?) =
q™(S?) = Sy for k € {1,...,n — 1} during the deformation.

3.2. Induced Constraints. The previous constraints can be reformulated as equality constraints
involving the state and control. Identity constraints ¢*)(z) = ¢\ (g(x)) are equivalent (taking time
derivatives) to u(t, ™ (¢, 7)) = w(t,q" (¢, g(z))) as soon as the constraints are satisfied at time
t = 0, which we obviously assume.

Making the same assumption, sliding constraints can be expressed as

(10) N® (@, q® (¢, )T (ur(t, ¢ (¢, 2)) — w(t,dP(t,2))) = 0,

where N (¢, ¢ is a d x (d — dim(Ay;)) matrix consisting of independent vectors perpendicular
to T, Bri(t) (e.g, a normal frame to By,), with By, = q"®) (Ay,) for every (k,1). Let us briefly
justify this statement.

We express the sliding constraint as ¢*) (¢, 2) = ¢ (¢, g(t, x)) for some diffeomorphism g(t, -) :
Ay — Ay, assuming a differentiable dependency on time. Taking time derivatives, we get

ur(t, g™ (t, ) = w(t, ¢V (t, g(t, ) + dg®(t, g(t, 2))dg(t,x), x € M.

Since ¢ (t, g(t, x)) = q¥) (¢, ), we obtain

dq(k) <t7 Q?)dg(t, x)ilatg(ta I),

which is tangent to By, at . Note that, since the image of g(t, -) is A, for every time ¢, we do have
Og(t,x) € Ty A = dg(t, z)(TpAw), so dg(t, x) ' 0,g(t, z) is well-defined.
Conversely, assume that (10) holds for every x € Ay, with ¢ (0, z) = ¢(0, go(x)) for some
diffeomorphism gy : Ay — A C M;. Then for every time ¢, the mapping
w:x € Ay — dg™ (t, ) (u(t, W (t,2) —w(t,qP(t,x)) € TpAu

J/

-~~~

€ Ty

) B

defines a time-dependent vector field on A;;. Since Ay is a closed manifold, this vector field is
complete, and we denote its flow by h(t, -) : Ax; — Ag. Then

g™ (6, h(t, ) = uk(t, ¢ (L, h(t,2))) + dg™ (&, h(t, 2))Oph(t, x)
= w(¢®(t, h(t,2))),
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where the last identity holds for every x € Ay, so that ¢¥)(¢, h(t,x)) and ¢V (¢, go(x)) satisfy the
same differential equation with the same initial condition and therefore coincide. Hence, letting
g(t,x) = go(h™'(t, )), we obtain ¢ (¢, g(t,x)) = ¢¥) (¢, x) for every x € Ay.

It is possible to extend this construction to the case where Ay, is a compact manifold with
boundary. In this case, the matrix N (¢) must consist of a normal frame along 9By(t) and
possesses therefore an extra column, and we get an additional constraint along the boundary of

AM.

We will need the constraints to depend smoothly on ¢, and therefore we will need a smooth
representation of the normal space to ¢ (a smooth map ¢ — N(q)) in order to be able to use (10).
When this is not possible (or convenient), one can also use the alternative approach of introducing
a new state, say N¥)(¢, z), evolving according to

(1) N® = —duy(¢¥)" N,
which ensures that N*) (¢, 2) remains perpendicular to T, (1,2)5k as soon as this holds true at

t = 0. The constraint N®) (¢, 2)7 (uy,(t, ¢ (¢, z)) — w;(t, ¢ (¢, x))) is now a smooth function of
the extended state.

The two problems that we consider are therefore special cases of the general problem considered
n [2], which is the problem of minimizing the cost functional

1 n 1 n
(12) 52 [ st de+ - tila®n
k=10 k=1
subject to the constraints
(13) g™ (t) = ux(t, ™ (), and  C(q(t))ult) =0,

almost everywhere over the time interval [0, 1], where C' : M — L(V, ) takes values in the space
of bounded linear operators from V' to a Banach space ). Here, we have V' =V} x --- x V,, and
q=(qY,....q").

The study of this constrained optimal control problem, and in particular, the derivation of its
first-order optimality conditions (of the type of Pontryagin maximum principle), is challenging in
this infinite-dimensional setting. In [2], it is proved that, under some differentiability conditions,
and under the important assumption that C(q) is surjective for every q¢ € M, optimal solutions
must be such that there exist p = (p™),... p™) € H'([0,1],Q*) and A € L?([0,1],Y*) that
satisfy

(atq k) _uk( )7
Op™ Ay (0™ [ur(g™)) = Oy (N | Clq)u),
(14) (uk,v>v :—( ®) o g ) (A Cr(q)v), v eV,
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where C(q)ur = C(q)(0,...,0,u,0,...,0).

Unfortunately, the constraints C'(q) that correspond to our identity or contact constraints are,
in general, not surjective, and the results of [2] cannot be applied in a fully general infinite-
dimensional context. However, surjectivity becomes almost straightforward when these constraints
are discretized to a finite number. They are true as soon as the points involved in the constraints are
all distinct, which is a mild assumption. We now proceed to the description of a discrete version
of this approach.

4. DISCRETE APPROXIMATIONS

4.1. Augmented Lagrangian. As an example, and to simplify the presentation, we detail our
implementation for multi-shape problems in which shapes interact (through constraints) with a
background, but not directly with each other. Direct interactions between shapes can be handled in
a similar way. Our constrained optimization method uses the augmented Lagrangian method (see,
e.g., [50]). In a nutshell, in order to minimize a function u — F'(u) subject to multi-dimensional
equality constraints C'(u) = 0, the augmented Lagrangian method consists of considering the
functional

L(w) = F(u) = X- C(u) + GC)”

in which A lives in the dual space of the space of constraints Y, and p is a positive real number.
Each iteration of the algorithm consists in minimizing L with fixed A and p (our implementation
using nonlinear conjugate gradient) until the gradient norm passes below some upper bound, and
then in updating A according to the rule

before running a new minimization of L. The constant y is increased only if needed, i.e., if the
norm of the constraint did not decrease enough during the minimization. More details can be found
in [50].

We first apply this to identity constraints, which only require the shapes to be discretized into a
sets of points. We will then discuss sliding constraints, which will require more structure in order
to define normal frames to the boundary.

4.2. Identity Constraints. We consider n — 1 objects, discretized into point sets, so that M is a
finite set of indices for each k. Let xg»k) =¢®(G)andz® = (2, .. 2% fork =1,...,n—1,
with my = |Mj|. We add as n-th object the background, defined on M,, = ({1} x M;)U--- U
({n — 1} x M,_1). We let zj(-k) = ¢™(k, ), 2® = P 2Fyand 2 = 20, 20D @
collection of m = m,, = m; + ...+ m,_; points).

Assume that end-point cost functions Uy (2"), ... U,_,(x™~Y) are defined, typically measur-
ing the discrepancy between each collection of points and an associated target. We assume similar

functions U, (2™), ..., U,_1(2™V) for the background, typically using U; = U;. The associated
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constrained optimal control problem consists in minimizing the cost functional

n—1

%Z/ a1, -+ 3 Ul (1)) + 3 G911,
k=10 k=1

subject to the constraints (almost everywhere along [0, 1])

Oy 5)—uk(x§k)) j=1,....mp, k=1,....,n—1,
02 = u, (), =1, m k=1,...,n—1,
20 =) k=1, n—1.

For y and 3’ ordered families of points in R?, let K*)(y, ') be the matrix formed with all d x d
blocks Kv;, (y:, y/;), and let K®) (y) = K®(y,y), for k = 1,...,n, where Ky, is the kernel of V.
Since the problems only depend on the values taken by w4, . . . , u,, on their corresponding point set
trajectories 1), ..., 21 2, the optimal vector fields take the form

ug(s) = K(k)(-,a:(k))a(k), E=1,....n—1,
un() = K(n)(7z>ﬁ7

for some families of d-dimensional vectors "), ... (=Y 3. The problem can therefore be re-
duced to the finite-dimensional optimal control problem consisting in minimizing the cost func-
tional

E(a,B,x,2) = %kZ/ (x(k))a(k))dt—ké/o ﬂ-(K(”)(z)ﬁ) dt
Y GO W) + 3 G0 (1)
k=1 k=1

subject to the constraints (almost everywhere along [0, 1])
dyx®) = K®) (z*))qk)
atz = K(n) (Z)ﬁa

20 =W =1 ... n—1.

Extending £ with the augmented Lagrangian method, we introduce coefficients \*), k =

1,...,n — 1 (where A®) has the same dimension as (*)) and 11 > 0, defining

n

L(a, B2, 2) — 12/1 a® . (K<k>(x<k>)@<k>)dt+1/lﬁ-(KW(z)ﬁ) dt+nle (z®(1))
s My Ly . 9 o et k

-1
k=1

D |
Il

[y

n—

n—1 1 n—1 1
+3 U(zP(1)) - Z/O AE L (g — z<'f>)dt+g2/o |28 — 202 g,
k=1 k=1

k=

[y
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which will be minimized subject to the constraints (almost everywhere along [0, 1])

Oz = KW (2D k)
Oz = KM (2)p.

From the constraints, L can be considered as a function of « and (8 only, and its differential
with respect to these variables can be computed via the adjoint method as follows. Denoting the
co-states by p**, k = 1,...,n — 1, and p?, the associated Hamiltonian is

H= Z/ ok k))(a(k))dt+/olp KM (2)3dt —

The computation of the gradient of L follows the same general scheme as the one described in
Section 2.2 for the basic LDDMM algorithm. Given « and (3 and the associated trajectories « and
z, one has solve the adjoint equations

atp%k = _am(k)Ha p%k 1) = _VUk(‘r(k)(l))? k= ]‘7 ceey ]"
Op* = —0.H,  p*(1)=-VU,("M(1), k=1...n-1

The computation of the differential system gives

my my
atp;c,k _ Z Vl(pf’k ) (xz(k)’ xgk))oék)) _ Z Vl(ozgk) LK ®) (xz(’k)7 xgk)>p;ck)
— o1

I QZvl (B g (g Z(k)’x.k))aglk)) (B () Eyy,

(
J

and
n—1 my n—1 my
ot == Vil KO, 050 = 303 Vi KO, 500

=1 j=1 =1 j=1

n—1 my n
k n k l l
+23 3 V(B KO, 5080 + 300 - e — 20

=1 j=1 =1

The gradient of L with respect to («, ) is then deduced from the partial differentials of H with
respect to these variables, yielding

Va(k)L = K(k) (Q:(k))<a(k) _ px,k)’
Vsl = K" (2)(8 - p).
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Alternatively, on may choose to use the gradient relative to the dot product on Vi x ... X V,,
which is simply given by

VowL =a® —po*
Vsl = — .

The latter choice is simpler, and generally more efficient numerically.

4.3. Sliding Interface. Assume that the parameter sets M, are vertices of pure oriented, simplicial
complexes 7} of dimension 7, < d (we will however only provide implementation details for
codimension d — r;, = 1). We let F}, denote the set of facets of the k-th complex. We also assume
that 77, ..., T,_; are disjoint and that T}, is their union, T, = Z;} T,. We also let F' = UZ;% Ey,
(disjoint union).

The associated shape space is formed by functions ¢ : M — R? such that q(f) is not de-
generate (i.e., has maximal dimension) for all f € Fj. Each object is allowed to slide against
the background. We will write 2 = ¢® (M), &k = 1,...,n — 1, and 2® = ¢ (M),
z = (z(l), - ,z(”*l)), in accordance with our previous notation. If f € F}, is a facet in T}, C T,
we discretize (10) into

(15) NO(f) - (Zm( ") —un<z;’“>>>> =0,

jef

where N (f)is a d x (d—ry,) matrix spanning the normal space to ¢(™(f), assumed to be defined
as a smooth function of q(”). If r, = d — 1, this is always possible, since N (") is a vector that can
be taken as the cross product of z¢o — z¢1,...,254 — 2p1 Where 271,..., 274 1s any labeling of
the vertices of ¢(™( f) ordered consistently with the orientation.

We now restrict to this case, with d = 3, so that shapes are triangulated surfaces in R3, as

discussed in Section 2.2. For f € Fj, and j € f, we denote by e, ; the edge (z](ff) — z](fc)) where

j" and j” are the other two vertices of f such that (j, j’, j”) is positively oriented. Similarly, let

e = (zj(fg) - z](-k) )and ef , = (z](ff) - zj(k)) be the two edges stemming from z;k) so that

)y x €y = 2area(q™ (f))N(f) = N (f)

is the area-weighted positively oriented normal to f in ¢ (M,,). Note that e; ; = e — €y
With this notation, we can rewrite the constraint in the form

Zdet 5 €5, Wi (2 j(k)) —Un(z§k))) = 0.

Jjef

holding forall f € Fyandk=1,...,n — 1.
Introducing a Lagrange multiplier A; for each of these constraints, after reduction of the vector
fields, which proceeds similarly to the identity constraints case, the augmented Lagrangian takes
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the form
1 n—1 1 1 1
(a, 8,2, 2) B / oz(k)~(K ( (k))dt+§/ 5.(}(()
k=10
n—1
AT (), 2) —
+ Sy [ -t
k=1 k=1 feFy
with
k) & Nk
F( Zdet ( e e jf’K( )(zj( )733(1:))04(1@) _ K )(ZJ( )

Jef

B)dt + iUk(fo)a))
k=1

H o (k
ST @, 2)?) dt,

We now compute the evolution equations for the co-states, as done with identity constraints. For

f € Fyand 1 € M;, we have

(16) 0,01 =3 V1ol KW (@ )N (1),
jef
Denoting
k k
50(f) =D () = un(=f)),
Jef
if1 € f € Fy, then
n—1 my ~
(17) az5k>r§k> — ey x 3B = S VUNO(f) - KO, 20)50)
I=1 j=1
n—1 my
_|_Zv1 (NO(f) - K®)( z(k)’ gk) k) szl 5(k n(
=1 j=1
Let p=! ... p®" L and p* = (p>',...,p®"!) be the co-states. Let 'yf

i€ My, let Fy(i) ={f € My :i € f}. Then

k) k
(k)(g (() (k

1

-3

£23° 710 K, )l

J=1

Ny,
ot ==Y Vi(pPt
j=1

(k)

AN O(f)).

= )\f—uF() For

)pok)

Z ’Yf a (k)Ff ’

feF
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and
N
n k n k 2
2}@ LEOEY 2)8) =Y Vs - KM E, 2)p))
j=1
N
+23° Vi (3 KW 2)8) = S 4 P0 )
=1 fEF '
where 81,@1“ and 8 ) are given by (16) and (17).
For f € F}, (k = 1,...,n— 1), we have
uo T =" K® (2® O)N(f),
JESf
o0 = =" Kz, )N (),
JESf

Letting 9]( =D ferics v(k)N () (f), the gradient of L in o and in (3 is then given by

V.l = K () (a:(k))(a(k) —ph) — K(k)(x(k), 2)8,
VoL = K®(2)(8 = p*) + K™z, )0
or, taking the Hilbert gradient,
VL =a® —pok _ &) (x(k))*lK(k) (:c(k), )0,
Vsl = —p* + K™ (z,2)6.
In spite of it requiring the inversion of a linear system in the first equation, we found the latter
version preferable to the L? gradient in our experiments.

4.4. Remarks.

Existence of constrained solutions. It is important to note that, according to [2, Theorem 1], there
always exists at least one solution of (12)-(13) satisfying the constraints.

Convergence to surfaces. A question naturally arising is whether our discrete approximation using
triangulations converges to the smooth setting as triangles get smaller and smaller. More precisely,

assume that smooth initial surfaces S, = ql(:l)t(M ;) are triangulated, with increasingly fine trian-

nit T

gulations qmn) M., — R3, £ =1,2,..., where M, labels the vertices of a simplicial complex
T},¢ whose faces are Fj, ;. We dlscuss whether minimizers (ug e, k = 1,...,n) of the discrete prob-
lems have a subsequence that converges to a minimizer (u, k = 1,...,n) of the limit problem.

Assume that the following condition holds for the sequence of triangulations:
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(i) We assume that for all £ and ¢, and for every f € F},, there exists an embedding 1/1,& :
t£,£ N qfsz)t(]\/[k) (where t£,£ is the interior of the triangle g (f)) such that

it
(wg,z(ti,ﬁ? f € F}) partitions Sf:i)t up to a negligible set and max; ’W;{,e —idy |16 — 0
when ¢ — oo.

This conditions ensure that data attachment terms like those described in section 2.2.2 computed
at diffeomorphic transformations ¢y, ¢ © q(k?f) converge to the same term computed at ¢y, o q(k)

int nat

as soon as ") converges to ¢*) in C*(R?). Given this, we sketch the argument leading to the
consistency of the discrete approximations.

For identity constraints, one can use [2, Proposition 5], which proves that, if the triangulations
are nested (every vertex at step ¢ lies on the limit surface and is also a vertex at step ¢ + 1), then
one can extract, from a corresponding sequence of identity-constrained optimal vector fields, a
subsequence that converges towards an identity-constrained solution of (12)-(13).

For sliding constraints, one cannot directly apply [2, Proposition 5], because the constraints
are not nested, even when the triangulations are. To obtain a consistent approximation, we need
to relax the discrete problems. More precisely, let ¢t — (ui(t),...,u,(t)) € Vi x --- x V,
be a minimizer of the continuous problem with sliding constraints, and let (¢4, ..., y,) denote
the corresponding flow with ¢*)(t) = . (t) o qi(kgt the corresponding deformation of qgfzt, and
N®(t x) = d(pk(t)TNz%)t(x) anormal to Si(t) = ¢ (¢)(M}) at ¢ (¢, x). In particular we have,
forevery k = 1,...,n,every x € M, and almost every time ¢,

N® @t 2) - (up(t, qP (¢, 2)) — un(t, ¢ (t, ) = 0.

Moreover, as >, ||ux(t)||* is constant, both uy () and duy(t) are a-Lipschitz for some positive
constant « that does not depend on ¢ or k.

Now let ¢59(t) = pi(t) o qgf;? be the corresponding deformation of the discretization at step
¢. Recall that N® (¢, ) denotes the unit normal to the triangle ¢**) (¢, ). We will prove:

(i1) The discretized deformations at step ¢ satisfy the following relaxed sliding constraints

NEO(f) - (Zwk(zﬁ’”) - un<z§’““>)

Jef

<eé&

at almost every t and for every face f in [}, o, for a suitably chosen sequence ¢, > 0 going
to 0 as ¢ goes to oo.

Indeed, fix a face f and an integer ¢. Define

. dipi(t)" N9(0, f)
NEO@, f) = |dg0:(t)TN(k’£)(O7 )l

for every time ¢. Note that assumption (i) implies that

|N(k7£)(tv f) - N(kx)(tv f)' S Ve,
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for some sequence -, independent of f and ¢, and going to 0 as ¢ goes to infinity. Assumption (i)
also implies that there exists a sequence 7, independent of f and going to 0 as ¢ — oo such that

fory € 2/1,’;@(]”), and ¢*) (x) =y, we have

inat
[Niwh(x) = N&O©, £) 4D i (@) = 250 (0)] < e
Jjef
Some triangle inequalities, Gronwall’s lemma, and the fact that u; and du; are a—Lipschitz then
imply

NGO, f).- (ka(t, 250) — unt, zé’““)) <er,

Jef
with €, = ange® + 7, going to 0 as ¢ goes to infinity.
Consequently, if (u1, ..., ug ) is a sequence of minimizers of the discretized problem at step ¢

with relaxed sliding constraints

NED (£ (Z(W(t, A1) — g ot 2 (t))) <ey,
jef
we see that the infimum limit over ¢ of the respective discretized costs of (u; , . .., u, ) is smaller
than or equal to the cost of a minimizer of the continuous problem with sliding constraints. So to
prove that a limit point of that sequence is a minimizer of the cost for the continuous problem with
sliding constraints, all we need is to check that any such limit point does satisfy the constraints.
So let (uyy, ..., u,.) be a sequence of minimizers of the relaxed discrete problem at step ¢' that
weakly converges to (uy, ..., u,)in Vj x---x V, (which is true for at least one subsequence of any
minimizing sequence), then the associated flows ¢y, » and their first two space derivatives converge
uniformly in time and space to the flows ¢, and their first two derivatives.

From this it is easy to see that any sequence approximating ql(sl)t(x) as in assumption (i) is
such that ¢*9 (¢, 5,) — ¢®(t,z) and N*9 (¢, 5,) — N® (¢, z) at all times. Moreover, such a
minimizing sequence must be, like all geodesics, such that >, [lux(t)[|3, is constant in time,
and smaller than the cost function associated to, say, u; = 0 for all £. This implies that the
vector fields uy ¢(¢) are continuous uniformly in &, ¢ and ¢, which, combined with the continuity
of the evaluation functionals in an RKHS implies that uy ((¢*9 (¢, j¢)) — up(q® (¢, 2)) for all
times. Consequently, one easily checks that each (uyy,. .., u, ) satisfy a relaxed version of the
continuous version of the constraints, with a precision that goes to 0 as ¢ goes to infinity. This

finishes proving that the constraints are satisfied with exactitude at the limit.

Kernel derivatives. Expressions similar to V(n - K (z,y)a) appear at multiple times in the previ-
ous computation (for some vectors n and «). For radial kernels (K (z,y) = G(|z — y|*)Idga), we
have

Vi(n - K(z,y)a) =26 (| —y[*)(n - a)(z —y),

tis easy to prove that such minimizers exist using the same method as that of [2], and replacing equality constraints
with inequality constraints.
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which (slightly) simplifies the expressions.

Sliding Interface — Alternate Version. As discussed in Section 3, the sliding constraint can also be
handled by introducing a new state variable )V that tracks a vector (or frame) normal to the interface
via (11). In the discrete case, one can discretize this equation by introducing states N(f), f € F,
indexed by the facets of M, and evolving according to

ON(f) = Zdu (z)"N(f),
i =

where | f| is the number of vertices in f. The sliding constraints are now expressed in terms of the
state variables in a more direct way, but with a new co-state variable for the normals, bringing in an
extra degree of complexity and increasing the computational cost. Note that the finite-dimensional
reduction is still possible in this case, so that u(™(:) = K®(. 2)3, and the evolution of the
normals can be expressed in a form involving the differential of the kernel. This yields an adjoint
system involving second derivatives of the kernel. We will not detail the computations in this
paper, since they follow the same pattern as the other two that were already discussed (see [56] for
more examples on how higher-order variables can be handled in similar contexts). Note that this
alternate version of the sliding constraints is slightly more general than the one discussed in the
previous section, since it does not require a definition of a normal field that smoothly depends on
the manifolds.

5. EXPERIMENTAL RESULTS

5.1. Synthetic Example. The first example is described in Figure 1. In this synthetic example,
the template has two identical balls initially close to each other. In the target, the first ball (referred
to as “Ball A”) gets bigger, and “impacts” the other one (referred to as “Ball B”), which assumes
an oblong, non-convex shape (the target shapes slightly overlap, so that an exact homeomorphic
match cannot be achieved).

FIGURE 1. Template and target shapes for synthetic example
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Our results, provided in Figures 2 to 5, illustrate our multishape deformation method, and use
two complementary deformation indexes:

(i) the tangent Jacobian, which is the Jacobian determinant of the surface-to-surface transfor-
mations, and which measures the ratio between the areas of elementary surface patches at
each point before and after deformation;

(i1) the normal Jacobian, which is the ratio of the Jacobian determinant (of the 3D diffeomor-
phism) to the tangent Jacobian, and which measures the ratio between the length of an
infinitesimal line element normal to the surface after and before transformation.

These indexes are mapped on the deformed template image, which is close to the target.

Figure 2 compares the normal Jacobian of the shape and background deformations when using
identity constraints. While shape diffeomorphisms characterize each shape transformation (uni-
form variation for Ball A, expansion at the top and compression otherwise for Ball B), the effect
of compressing the space is clearly visible in the background deformation, when the two shapes
get close to each other.

Figure 3 provides the corresponding tangent Jacobian, which is identical for shape and back-
ground transformation since we are using identity constraints.

Figures 4 and 5 compare the normal and tangent Jacobians for the synthetic experiment with
sliding constraints. Regarding the former, the most notable difference is with Ball B, which shows
an expansion pattern at the tips in its shape diffeomorphism which is inverse of the one observed
with identity constraints. One plausible explanation is that sliding constraints allow the two shapes
to use translation-like motion to position themselves differently, without the need for limiting the
amount of shear in the background that would have resulted from identity constraints. The second
notable difference can be noted in the background diffeomorphism, in which compression is mostly
observed with Ball B. In contrast with the identity constraints, the tangent Jacobians are very
different between shape and background diffeomorphisms. Note that Figure 5 uses two different
color scales for the left and right panels because of the strong difference between the ranges of the
Jacobians in each case. The background deformation, in particular, has a huge tangent expansion
around the impact location, which cannot be observed in the shape deformations. Note that both
patterns in the sliding case are very different from the one that was observed in the identity case.

For comparison purposes, Figure 6 provides the result of the LDDMM algorithm using a single
diffeomorphism. One observes a very strong compression effect for the normal jacobian resulting
in an expansion observed on the tangent jacobian on Ball B, that was not observed in any of the
constrained examples. The nice uniform expansion in Ball A that could be observed in the sliding
constraint case is not observed either.

5.2. Subcortical Structures. We now describe an example mapping a group of three subcortical
structures: hippocampus, amygdala and entorhinal cortex (ERC). The template and target sets
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FIGURE 2. Three views of the normal Jacobian with identity constraints: shape
diffeomorphisms (left) and background diffeomorphism (right).
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Tangent Jacobian
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FIGURE 3. Tangential Jacobian: shape and background diffeomorphisms (identity constraints).

are represented in Figure 7. One can observe shape changes in each structure, combined with a
significant displacement of the ERC relative to the other two structures when comparing template
to target. Because the structures were segmented independently, there is some overlap between the
target hippocampus and amygdala.

Figures 8 and 9 provide the normal and tangent Jacobian obtained with identity constraints,
while Figures 10 and 11 provide this information for sliding constraints. The two types of con-
straints provide similar deformation indices, especially for the normal jacobians (Figures 8 and
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FIGURE 4. Three views of the normal Jacobian with sliding constraints: shape
diffeomorphisms (left) and background diffeomorphism (right).
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diffeomorphisms (left) and background diffeomorphism (right).
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FIGURE 6. Three views of the Normal (left) and tangential Jacobians (right) when

using a single diffeomorphism.

10). Minor differences in the tangent jacobian can be observed (Figures 9 and 11). The deforma-
tion patterns associated to using a single diffeomorphism (Figure 12) are significantly different,
though, exhibiting very strong compression, for example, where shapes are close to each other.
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FIGURE 7. Template (blue) and target (red) shapes for subcortical structures. The
hippocampus is the central shape, with the amygdala on its left and the ERC on its
right.

6. DISCUSSION

The previous approach provides a solution, using constrained optimal control, of the important
issue of dealing with multiple objects with varying deformation properties for registration. We have
focused on surface matching, numerically dealing with constraints using an augmented Lagrangian
method. Note that a similar approach was introduced for plane curves in [2].

The formulation is quite general and can accommodate constraints in various forms, includ-
ing the examples discussed in Section 3. The investigation of these additional applications will
be the subject of future work. One of the limitations of the present implementation is the slow
convergence of the augmented Lagrangian procedure, for which each minimization step is, in ad-
dition, high dimensional and computationally demanding. One possible alternative can be based
on solving the optimality conditions (14) (which hold in the discrete case) by means of a numerical
shooting method. This approach has, however, its own numerical challenges, because solving (14)
requires the determination of A such that the last equation (constraint) is satisfied, and this leads to
a possibly ill-posed problem for systems in large dimension (see [2] for additional details).

We have illustrated our examples using deformation markers derived from the jacobian deter-
minant. This markers are routinely used in shape analysis studies and led to important conclusion
in computational anatomy. When dealing with multiple shapes, however, figures 6 and 12 show
that, when using the classical LDDMM method with multiple shapes, these markers becomes as
much, if not more, influenced by interactions between the shapes as by the changes in the shapes



28 S. ARGUILLERE, E. TRELAT, A. TROUVE, AND L. YOUNES

i
g
g
=

-
E

I
- u

}
&

“\HIFIH\II
o
5

5D00e-01

Jacchian N dacotian N Jacchian N

E
E

Fa
E

=

n

MIHMHHHHHH\HHH
L o

MIHMHHHHHH\HHH
i 3

HNHH\FHJHH

2000201 2000=-01 2p00=-01

FIGURE 8. Three views of the normal Jacobian with identity constraints: First
Row: Shape diffeomorphisms; Second Row: Background diffeomorphism.

themselves. For this reason, multi-shape computational anatomy studies have applied registra-
tion methods separately to each shape, without ensuring that the obtained diffeomorphisms are
consistent with each other. This limitation is addressed in the present paper, in which we exhibit
deformation markers that are meaningful in describing tangential and normal surface stretching,
while being consistently associated to a global transformation of the space.
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