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Abstract

Single Image Super-Resolution algorithms based on patches have been noticed and widely
used over the past decade. Recently, generalized Gaussian mixture models (GGMMs) have been
shown to be a suitable tool for many image processing problems because of the flexible shape
parameter. In this work, we first propose to use a joint GGMM learned from concatenated
vectors of high- and low-resolution training patches. For each low-resolution patch, we compute
the minimum mean square error (MMSE) estimator and generate the high-resolution image
by averaging these estimates. We select the MMSE approach using GGMM as the method
is invariant to affine contrast change and also invariant to a linear super-resolution operator.
Unfortunately, the large dimension of the concatenated high- and low-resolution patches leads
to instabilities and an intractable computational effort when estimating the parameters of the
GGMM. Thus, we propose to combine a GGMM with a principal component analysis and
derive an EM algorithm for estimating the parameters of the arising model. We demonstrate
the performance of our model by numerical examples on synthetic and real images of materials’
microstructures.

Key words: Generalized Gaussian mixture model, image super-resolution, high-dimensional
data, dimensionality reduction.

1 Introduction

Recent developments in imaging techniques deeply modify the way materials science consider their
objects of research. The motivation to develop new super-resolution (SR) methods originates in
these modifications. The material image has moved from micron-scale resolution to true nano scale.
Studying material data is very challenging because high-resolution (HR) and low-resolution (LR)
images have different contrasts. Besides the knowledge of super-resolution operator is not known. In
this article, we introduce a novel SR method that deals with the unknown operator and the problem
of an affine contrast change.

Single-image super-resolution (SISR) aims to reconstruct a high-resolution (HR) image from a
single low-resolution (LR) input image. In general, the LR image is generated by

X, =AXy +e€

where X, is the low-resolution image, Xy is the high-resolution image, and A is an unknown
super-resolution operator. Image restoration techniques can be grouped into two main approaches:
pixel-based and patch-based. Patch-based methods are a popular and successful class of image
restoration techniques, especially in super-resolution.
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Among the patch-based methods for super-resolution images, Zoran and Weiss [1] proposed
a method called expected patch log likelihood (EPLL) which can be applied for several inverse
problems. This method uses the negative log-likelihood function of a Gaussian mixture model
(GMM) as a regularizer of the inverse problem. The high-resolution image Xg is estimated by
solving the following:

argmin |[AX g — X, |* — A Z logp (Xm,i)
Xu iel
where p is the probability density function of the GMM and (Xp i), are the patches in the high-
resolution image X pg. The following years, S. Parameswaran et al. extended the EPLL method by
various accelerations in [2] Fast EPLL (called FEPLL).

Before the reconstruction step, these approaches must learn the parameters of the GMM model
from the HR training patches. GMM can be learned by the expectation—maximization algorithm
(EM) [3, 4]. In the past decade various works [5] [6] [7] have shown that generalized Gaussian
mixture model (GGMM) has more flexibility to adapt to the shape of data probability density
function and less sensibility for over fitting the number of classes than the GMM. In [8], C. Deledalle
et al. proposed a method that uses the generalized Gaussian mixture model (GGMM) for the EPLL
algorithm (EPLL-GGMM). They showed that the GGMM gets the distribution of patches better
than a GMM and that it outperforms the GMM when used in the EPLL framework. However,
the EPLL-GGMM model learns the parameters of the mixture model by estimating the covariance
matrix with the following formula:

i EinXmiXf,
YL Gk

Here {X H,z’}ZN:l is a set of all HR patches and &; j, is the conditional distribution of the component
k given the patch X g ;. Unfortunately, this formula is not true in the GGMM setting.

In [6], Z. Boukouvalas et al. introduced a Riemannian averaged Fixed-point (RA-FP) algorithm
for multivariate generalized Gaussian distribution (MGGD) parameter estimation. The RA-FP
algorithm can effectively estimate the scatter matrix for any value of the shape parameter: for
instance, 8 = 1 is the Gaussian distribution and 8 = 0.5 is the Laplacian distribution. In the case
of the generalized Gaussian mixture model, we generalize the algorithm from [9] for the weighted
maximum likelihood estimation using the EM algorithm based on a fixed-point algorithm. This
algorithm estimates the parameters of the mixture model, including the shape parameters of each
component. This algorithm is called FP-EM algorithm for generalized Gaussian mixture model.

Furthermore, in some cases, the HR and LR images of the real data may not have the same
contrast. Both EPLL and FEPLL methods for GMM or GGMM models require knowledge of the
operator A of the super-resolution problem and the contrast change parameters, which we do not
know in practice. To avoid this requirement, P. Sandeep et al. [10] proposed a method for the SR
problem using a joint GMM, which is invariant to the affine change of contrast. It describes the
distribution of the concatenated vectors of high and low resolution patches sampled from a large
database of pairs of high resolution images and the corresponding low resolution one. Each high-
resolution patch is reconstructed from the low-resolution one by using the Minimum Mean Squared
Error (MMSE) estimator as:

Si =

Xy = argmin MSE (T (X1) — X1).
T

In our work, we provide a method that uses the MMSE estimator for the super-resolution based
on GGMM for joint HR-LR modeling, called MMSE-GGMM. This method adapts the FP-EM
algorithm to learn the GGMM models. Our method not only avoids learning the operator A, but
is also invariant by affine contrast change. This is demonstrated through Theorem 4 as well as the
experimental results in Section 6.

However, the EM algorithm for these models (GMMs or GGMMs) becomes very slow because
the number of data points becomes large and three-dimensional images. To overcome these issues,
we propose a dimensionality reduction method.



The standard method for dimensionality reduction is the principal component analysis (PCA)
[11], which was introduced in 1901 by Karl Pearson. Based on this method, [12] introduced the
probabilistic principal component analysis (PPCA) for the Gaussian distribution. It was extended
to the Gaussian Mixture model in [13] with the mixture of probabilistic principal component anal-
ysers (MPPCA) model. Following these works, [14, 15] proposed directly a GMM with PCA-based
constrained covariance matrices. J. Hertrich et al. proposed a PCA-GMM model in [16], which
combines the GMM with a PCA by adding the minimization term of the PCA and the negative
log-likelihood function of the GMM on the reduced dimensionality data points. The authors rewrote
this minimization problem again as a negative log-likelihood function of a Gaussian mixture model,
which has additional constraints on the parameters.

To develop the PCA with the GMM model up to the GGMM model, we introduce the PCA-
GGMM model. The PCA-GGMM model incorporates the PCA model with the negative log like-
lihood function of the GGMM on the low-dimensional data point. We derive an EM algorithm
with a special M-step for finding a minimizer of our objective function. The M-step requires so-
lutions of maximization problems with constraints on the Stiefel manifold. Due to the complexity
of the GGMMs and the non-convexity of the PCA-GGMM, we use the ”Half-Quadratic splitting”
[17] method to tackle the minimization problem in the M-step of the EM algorithm. Finally, the
PCA-GGMM model can be used for the super-resolution model based on the MMSE method for
GGMM.

The main contribution of the paper is to use the GGMM model for SR. We also show that the
MMSE method for the GGMM model has the affine contrast-invariant property. And finally, this
paper adapts the PCA method of dimensionality reduction to the GGMM model.

The paper is organized as follows. Section 2 briefly recalls the super-resolution problem intro-
duced by [10] using joint mixture models. We revisit the EM algorithm for mixture models and
describe the FP-EM algorithm for generalized Gaussian mixture model in Section 3. In Section
4, the PCA-reduced generalized Gaussian distribution is introduced. We derive an algorithm for
estimating its parameters. In Section 5, the MMSE Estimator for generalized Gaussian distribution
and the affine transformation of contrast and brightness are explained. Finally, Section 6 shows
numerical examples of super-resolution based on our models on 2D and 3D images. The paper
concludes with a discussion in Section 7.

2 Super-Resolution via Joint Mixture Models

In this section, we briefly revisit the super-resolution by [10] using joint mixture models. Let
{Py : 0 € ©} be a parametric family of probability distributions with density functions p(-|f).
Then, a mixture model is a probability distribution defined by the probability density function

K
F(z|w,®) = Zwkp(xwk), w = (wy, ..., wg), ® = (01, ...,0k), (1)
k=1

where the weights wy, are non-negative and sum up to one. If § = (u, X)) and Py = N (u, X)), we
speak of a Gaussian mixture model (GMM).

Throughout this paper, we aim to reconstruct the unknown high-resolution image Xy based on
a low resolution observation Xj. Here, we assume that we have given a reference image, where the
high-resolution image xy as well as the low-resolution observation Z; are both known.

In this setting, Sandeep and Jacob proposed in [10] to reconstruct X g using the following steps.

1. Learning a joint mixture model. In a first step, for given low-resolution patches z, ; € R™
of an image and their high-resolution counterparts Zg; € quTz, geN,g>2,i=1,...,N, we

approximate the distribution of the joint high- and low-resolution patches x; = ( ;;H’i ) e R"”,
Ly

n = (¢?+1)72 by a mixture model. Here, Sandeep and Jacob use GMMs such that the resulting

approximation is characterized by the parameters

w=(w)k, K=k, = (S



with

e = ( WH ) 5 ( Yur YHLk )
prr /)’ Shrx Spk /)

2. Estimation of the high-resolution patches using the MMSE estimator. In the second
step, we estimate the high resolution correspondence of a given low resolution patch zj, € R™.
For this purpose, we first select the component kx, such that the likelihood that x; belongs
to the k*-th component is maximal, i.e., we compute

k* = argmax wyp(xr|prn,k, X1k)
k=1,...K

Afterwards, we estimate the high resolution patch xpy € RZ7 as the minimum mean square
estimator (MMSE) of X given X = z, for a random variable X = (Xp, X1) ~ Py,. For
Gaussian distributions, this corresponds to

i = par+Sa kS (T — pok)-
We give a more detailed explanation on MMSE estimators in Section 5.

3. Reconstruction of the high-resolution image by patch averaging. Finally, we estimate
for any patch within the low resolution image, the high resolution correspondence. Afterwards,
we reconstruct the high resolution image as follows: Let zg = (xk,l)Zlel € R997 be a two-
dimensional high-resolution patch. Then, we assign to each pixel xy; the weight

Pkl = €xXp ( -2 ((k— quiy + (- QTT—H)Q))

After that, we add up for each pixel in the high resolution image the corresponding weighted
pixel values and normalize the result by dividing by the sum of the weights.

Contributions of this paper

Sandeep and Jacob considered in [10] Gaussian mixture models. However, it is well-known that
GMMs are very flat-tailed and therefore lack within their ability to approximate patch distribu-
tions. Furthermore, for large magnification factors or three-dimensional images, the dimension of
the joint mixture model becomes very high. Unfortunately, this leads to numerical instabilities and
an intractable computational effort for estimating the joint mixture model. Thus, we propose within
this paper two improvements of Sandeeps and Jacobs super-resolution method [10]. First, we replace
the Gaussian distribution by generalized Gaussian distributions. Both contain a shape parameter,
which can adjust to more heavy-tailed or flat-tailed distributions. Second, we incorporate a di-
mensionality reduction within mixture models of elliptical distributions and derive an algorithm for
estimating its parameters. Additionally to these methodical improvements, we apply our method to
three-dimensional real-world images showing material microstructures.

3 Parameter Estimation of Mixture Models

In this section, we focus on the parameter estimation of mixture models. For this purpose, we aim
to employ the expectation-maximization (EM) algorithm. First, in Subsection 3.1, we revisit the
generic form of the EM algorithm for mixture models. This algorithm contains as a subproblem
the weighted maximum likelihood estimation for the corresponding parametric distribution family.
Thus, we consider this subproblem in Subsection 3.2 for some elliptical distributions, namely, the
Gaussian distribution, the generalized Gaussian distribution.



3.1 EM algorithm for Mixture Models

In the following, we consider the EM algorithm to estimate the parameters of the mixture models.
EM algorithms were introduced in [18] and can be used for various probability distributions. We
refer to [3] for an overview. Given samples z1,...,xy aims to minimize the negative log-likelihood
function

’C’( = _7210g $z|w )

where F' is defined as in (1). Then, the EM algorlthm for mixture models reads as Algorithm 1, see
g. [19].

Algorithm 1 EM Algorithm for Mixture Models

Input: = = (x1,...,xy5) € R®*V initial estimate w(®, ©(),
forr=0,1,... do
E-Step: For k=1,..., K and ¢ =1,..., N compute

S0 — o p(le)
ik T T T
S wp(07)

M-Step: For k =1,..., K compute
+) _ LS )
r+1) r
wy, =N ;ai,lw

0,?'“) = argmax { Z 1og 9:1|9k))}.

=2

end for

As outlined in the algorithm, we have to compute the weighted maximum likelihood estimator
as a subproblem of the EM algorithm, i.e., we need to maximize

N
= >~ ailog(p(ail6)) @

for the underlying parametric distribution family. For readability, in the following article, we denote
o by a; and 65 by 6. In the following sections, we show how the EM algorithm can be done for
various distributions.

3.2 Weighted Maximum Likelihood Estimation of generalized Gaussian
Distribution

In order to solve subproblem (2) within the EM algorithm for mixture models, we consider in
the following the weighted maximum likelihood estimation for several elliptical distributions. Let
SPD(n) be the set of positive-definite symmetric matrices. A probability distribution &, (u, X, g)
with © € R™ and ¥ € SPD(n) is called an elliptical distribution if it admits a density function

p(alp, B, g) o 7 2g((x — )8z — p)),

where g: R>9 — R>( is Lebesgue measurable with

/ "2 1g()dt < oc.

0

In this paper, we consider Gaussian, generalized Gaussian as examples of elliptical distributions.



Gaussian distribution. A probability distribution is a Gaussian distribution A/(p, ¥) with mean
€ R™ and covariance matrix 3 € SPD(n) if it has the probability density function

plaln D) = g e (= bl — ™S @ = ).

The Gaussian distribution is an elliptical distribution with g(¢) = exp (f%t). For samples z1, ..., TN
with weights a1, ..., an, we can calculate the weighted maximum likelihood estimator of p and X,

e., the solution of (2) by setting the gradients of the objective function to zero. This leads to
estimators

Zazmu 3= Zaz €T T ,[L) Zazxz

lalzl 104121 lalil

Generalized Gaussian distribution. We call a probability distribution a generalized Gaussian
distribution GG(u, X, 8) with location pu € R™, scatter matrix X € SPD(n) and shape parameter
B € Ry, if it has the probability density function

Plalin, 3, 8) = =) e (= 3((@ - TS 1w - ),

PRE
where the normalizing constant C' is given by
INE2
C(B) = g
2N/(2B)7rn/21"(%)

Here, I' denotes the gamma function. For small values of the shape parameter g, we obtain heavy-
tailed distributions, while large values of 5 mean that the corresponding generalized Gaussian dis-
tribution is flat-tailed. The generalized Gaussian distribution includes the Gaussian distribution
for § = 1 and the Laplace distribution for 8 = 1/2. The generalized Gaussian distribution is an
elliptical distribution with g(t) = exp (—4t7), 8 > 0.

In the literature, several algorithms have been proposed to estimate the parameters of a gener-
alized Gaussian distribution of samples x1, ..., zy. Most of these methods are based on fixed point
(FP) iterations [7, 20] or first-order computations on the Riemannian manifold of parameters [6].
For this work, we generalize the algorithm from [9] for weighted maximum likelihood estimation (2),
i.e., for maximizing

N
é(/”? Ea B) = Z Q; 10g(p(x2|u7 Ea B))7
i=1

for some weights aq, ..., an > 0. Here, setting the gradient to zero yields that any minimizer (u, 3, 8)
of ¢ fulfills

= E 1 a6
Zf\il O‘i‘siﬁ o
Sty it (i — ) (i — )"
Zi]il @i
B =B+pVal(n,%,B),
where §; = (x; — )X~ (z; — p) and p > 0. This motivates us to maximize £ by generating a sequence
("), £ B()) by fixed-point (FP) iteration.
N r (r) _
u(r+1) _ Diz1 ai(éz( ))’6 '
Zij\;1 ai((s(r))ﬁ(r)*l
N (r)_ r T
sty _ 2o @(0) T (s — p ) (s — )T
Z?’:l @i
B+l = g pVBE(u(T), Z(’”),B(’")),

3y =

b

)




where 5§r) = (z; — pM)(ZC) " (z; — p). Note that Vl(u, S, 8) can be explicitly derived as

N N
Vel(p, 2, B) = (% + 2—22(1/)(%) + log 2)) D+ aid] log(d:).
=1 =1

The EM algorithm with the FP iteration for GGMM is called FP-EM algorithm. For the sake of
completeness, we add the detailed computations in Appendix A.

Remark. In the unweighted case, i.e., a1 = ... = ay, the authors of [9] show convergence of the
above iteration.

Remark. Note that for the estimation of 3, several other approaches could be considered such as
the Newton-Raphson method [21].

4 Dimensionality-Reduced Generalized Gaussian Distribu-
tion

4.1 Combining PCA with generalized Gaussian distribution

When considering high-dimensional probability distributions, the EM algorithm 1 for mixture models
can be numerically unstable and computationally costly. Thus, we aim to reduce the dimension of the
corresponding probability distributions. For this purpose, we aim to combine principal component
analysis (PCA) with generalized Gaussian distributions. The PCA finds the affine subspace {Ut+b :
t € R}, 1 < d <« n with the smallest squared distance from the samples 1, ..., 2y by minimizing

N
P(U,b) = Z [(UUT —I)(z; — b)|)?,

for b € R™ and U € St(d,n), where St(d,n) = {U € R™¢: UTU = I} is the Stiefel manifold.

In the following, we consider the samples z1,...,zx € R", which are approximately located
in a d-dimensional subspace of R™. Then, our objective is to find simultaneously the subspace
{Ut+b:teR}, U e St(d,n), b € R™ that contains the samples x; and a generalized Gaussian
distribution GG(u, X, 8) with density function g(-|u, X, ). For this, we propose to minimize the
function

N
1

lron(U, b, 1,3, 8) =3 o5 IIUUT = D(wi = b)||* —log(q(U™ (@i = b)|. 5, 8)),  (3)

i=1

which is a weighted sum of a PCA term and the negative log-likelihood function of ¢ within the

lower dimensional subspace.

The following proposition gives a general property of the function [pca for the generalized

Gaussian distribution. The proof is given in Appendix B.

Proposition 1. Let GG(u, X, 3) be a generalized Gaussian distribution with a density function
q(-|u, X, B). The function bpca(U,b, u, X, B) is up to a constant the negative log-likelihood function
of a probability density

1

p(l‘|U, b, i, E?ﬁ) = m

exp(— g5z [((UUT = I)(z = b)[[*)q(U™ (z; — b)|, B, ).
The distribution Py with 0 = (U, b, u, X, B) corresponding to this density is given by
Py =r4(GG(1, %, B) @ N(0,0°I,—q)), r(z)=Vz+b,

where V- = (U|U) is an orthogonal matriz, ® denotes the product measure and ry4 P is the push-
forward measure of P under r.



Due to its relationship to the PCA, we call the probability distribution p(-|U, b, 4, 2, 3) a PCA-
reduced generalized Gaussian distribution.

Remark (PCA-reduced Gaussian distributions). The authors of [16] used mixture models of PCA-
reduced Gaussian distributions. In particular, they proved that a PCA-reduced Gaussian distri-
bution is again a Gaussian distribution with a special structured covariance matrix. Using this
result, they derived an EM algorithm for PCA-reduced Gaussian mixture models, which showed
a significant speed-up compared to a high-dimensional GMM. However, for generalized Gaussian
distribution, the PCA-reduced counterpart is not a generalized Gaussian distribution such that the
analysis of [16] is no longer applicable.

In the following subsection, we introduce a method for estimating the parameters of mixture
models for the PCA-reduced generalized Gaussian distribution. We call this mixture model a PCA-
GGMM model.

4.2 Weighted Maximum Likelihood Estimation

To estimate the parameters of a PCA-reduced generalized Gaussian distribution from samples
T1,...,xn with weights oy, ..., an, our objective is to minimize the weighted negative log likelihood

function
N

Zai log(p(xl|U, b7 Hy 275))

i=1
By Proposition 1 this is equivalent to minimizing the function

N
trena(Ub % 8) = 3 ai(5glUUT = 1)(as b ~log(a(U (x: ~ b)|u, 5, 5)),

i=1

which is up to the weights a the same function as ¢pca from (3). Unfortunately, we cannot minimize
lpca,q directly. Instead, we apply a technique called half-quadratic splitting [17]. That is, instead
of considering fpca o (U, b, 11, £, 5), we minimize for some large n > 0 the function

N
Ho (2, U. byt 2.8) = 3 i (5 IOUT = 1w = 0P + 51U (w1 ) = 1] ~ og(a(zilis = 6))).

i=1

i.e., we replace UT(x; — b) in the second summand by z; and penalize the squared distance of
UT(:EZ- —b) and z;. Thus, for n — oo, the minimizers of H, , converge to the minimizers of {pca q-
Now, we minimize H, , iteratively with respect to (U,b), z and (u, X, B), i.e., we generate a sequence
(U@ b)) 53 by iteration

1 S
U™ e argmin o vt -1 _plr=1) 2 plUT _pr=1) 721(7 12 ’ 4
Seim & Z (55311 I)(x; )P+ U™ @ ) [ BC)
40 € anguiny” (S50 WO~ Dia =D+l @) ~0) = V). (9
beR™ T

N
20 angmin S a(nlU) w — 60) — 22~ log(g(zlu Y, 50D, 50D (6)

z=(z1,...,28)ERLN 5

and finally

N

", 20,80 e argmax Y ailog(g(=\"|u, %, 8)) (7)
pERT ZeSPD(d),3>0 i—1

The final step (7) is the weighted maximum likelihood estimation of the generalized Gaussian dis-
tribution ¢, which was discussed in the previous section. It remains to solve the first three steps.



Solving (4) by Uzawas’ Algorithm. Using that for any y € R” and U € St(d,n) it holds that
(UUT — Dy|? =y"(OUU" - 1)*y =y"(OUTOUT — 20U + Iy = y"(UUT - 20U™ + 1)y
=y (I -UU )y = |lyl* = Uyl
the optimization problem in (4) reads as
N
argmin > o (= oo U s — D) + U (@~ ) — =)

Uest(d,n) i—1

Now, we transform the problem in an unconstrained problem by considering the Lagrangian function

N
L@ A) =Y o~ g U @i = B)IP + 9l (s — ) — 2l?) + 6 (AUTU - D))

i=1
Then, the solution of (4) is equivalent to solving the saddle-point problem

argmin max L(U,A).
UcRm™-d A€ERd,d

To solve this saddle-point problem, we use the Uzawas’ algorithm [22], which consists of the following
two steps: First, we minimize £ with respect to U. Second, we perform a gradient ascent step with
respect to A.

The second step is given by

A(r+1) _ A(r) +p((U(r+1))TU(r+1) _ I)

In the case of our specific Lagrangian £, the second step is given by the following proposition. The
proof is given in Appendix C.

Proposition 2. Let A be fized. Then, any minimizer of L(U, A) solves the Sylvester equation

N N
(0= 5k2) Y @il = )i = BT )U +UA =0y aias — b=
i=1 i=1
Solving (5). Setting the gradient of the objective function to zero leads to
al 1
> a {(202 (1-U0U") + 77UUT> (b—x;) — nUzl} =0
i=1
which is equivalent to

SN i+ [ (1= UUT) +quUT] ' SN, iUz

b =
Ziil QG

Solving (6) using a Gradient Descent. Due to the sum-structure of problem (6), the solution
decouples into

5" € argminn|(U")" (@i = 7)) = z* ~log(q(z:|u® Y, 507D, 5071)). (8)
zZi €

This is now a d-dimensional optimization problem, which (owing to its low dimension) can be
solved efficiently via a gradient descent scheme.



Remark (Differentiability of the objective). In the case of generalized Gaussian distributions, the
function g is given by g(x) = exp(—3”), which is differentiable at R~o. Thus, the objective function
in (8) is differentiable for any z; # u("~1. In the case 8 > 1, the derivative of g can be continuously
extended to 0. In this case, the objective function in (8) is differentiable.

The reduction in dimensionality of the PCA-GGMM model reduces the execution time of the
E-step, but the M-step is slower than the GGMM due to its higher complexity. However, all
computations in the M-step are on d-dimensional optimization problems, and the FP iteration is
implemented on d-dimensional data. This limits the numerical instability problem to estimate the
generalized Gaussian mixture model of the original data using the FP-EM algorithm. Moreover, the
PCA-reduced generalized Gaussian distribution can be generalized to the PCA-reduced elliptical
distribution by combining PCA with the elliptical distribution &, (u, ¥, g) with the density function
q(-|u, X, g). We denote p(-|U, b, i1, 33, g) as a probability density function of the PCA-reduced elliptical
distribution. By using the half-quadratic splitting technique, we can apply the iterations (4), (5),
(6) and (7) with ¢(-|u, X, g) instead of g(:|u, %, 8) to estimate the parameters of a PCA-reduced
elliptical distribution p(-|U, b, u, %3, g).

5 MMSE Estimator for Generalized Gaussian Distributions

In the following, we consider the computation of a high-resolution patch z g given the corresponding
low-resolution patch x, and a mixture model (1), where the distribution Py, is a generalized Gaussian
distribution. In particular, we have that the parameters are given by 0, = (uk, Xk, Sr) for some
location uy € R™, a scatter matrix X, € SPD(n) and 8 > 0.

As in [10], we first split the parameters

(o = ( H k ) 5, = ( XHE XHLE )
' Hrk /’ ’ Shikx ZLk

into components belonging to the high- and low-resolution part of the distribution p(:|0%). Then we
select the component k*, which best matches the low-resolution patch =y by

k* = argmax p(zL |k, XLk, Bk)-
k=1,. K

Afterwards, we compute xy as the minimum mean square estimator (MMSE) of X given
Xr =z, where X = (Xg,X1) ~ Py, .

Remark. Given a random variable X7 :  — R? in a probability space (£2, A, P), we wish to estimate
a random variable Xg: Q — RP, i.e., we seek an estimator T: R4 — RP such that XH =T(X1)
approximates Xg. A common quality measure for this task is the mean square error E| Xy —
T(X1)||3, which gives rise to the definition of the minimum mean square estimator

TvMse € arg;ninIEHXH —T(X)|3 ©))

Under weak additional regularity assumptions on the estimator T', the Lehmann-Scheffé theorem [23]
states that the general solution of the minimization problem (9) is given by

Tvmse(Xr) = E(Xg|XL).

In general, it is not possible to give an analytical expression of the MMSE estimator Tyivsg. In
the case of elliptical distributions, the following theorem can be found, e.g., in [24, Theorem 8§].

Theorem 3. Assume that X = (Xg, X1): Q — R” has an elliptical distribution Py with parameters

0= (u,2,g), where
n=(0) w= (st ¥
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Then, for each Px,-almost every xr, we have that the conditional distribution Py, x, —., 15 given
by the elliptical distribution Py, where the parameters 6 = (i, i,g) are given by

fi=pg + S5 (o —p), X =S - YprX Yh,  9(t) = g(t +to)
with tg = (xp, — ,uL)Tzil(xL —pr)-

Since a generalized Gaussian distribution is also an elliptical distribution, the MMSE estimator
Tyvmsk for the generalized Gaussian distribution is expressed as

Tamvse(X1) = E(Xy|X1) = pg + SurS7 (2n — pr). (10)

In some applications, the high-resolution image and its low-resolution correspondence have dif-
ferent brightness and contrast. The following theorem shows that the MMSE estimator is invariant
under affine transformations of the observation. In particular, the MMSE estimator compensates
for the change in contrast and brightness.

Theorem 4. Assume that X = (Xg,Xp): Q@ — R"™ has a generalized Gaussian distribution
GG(p, X, 8), where
_( HH ) 5 ( Yy Ymr )
. ( pnr /' Yo DL

Further define the random variable X1 = a1 X1 + as with ag > 0, as € R. Then it holds
E(Xp|X1) =E(Xu|X1) = pn +SaS; (XL — pr).

Proof. The first equality holds true as it holds

o(Xp) =c({X;'(]—00,2]) iz € RY}) = o ({X ;' (] — 00, 1@ + a]) : © € RY})
=o({X; () —o0,a]) sz € RY}) = 0(X1).
The second equality follows directly from Theorem 3. O

Remark. (PCA-reduced generalized Gaussian distribution with the MMSE estimator). In the
PCA-GGMM model, the latent data UT(x; — b) have a d-dimensional generalized Gaussian dis-
tribution GG(u, X, 3). Due to the following proposition and the definition of the affine subspace
{Ut +b:te Rd}, the high-dimensional samples 1, ...,zxy € R™ have a generalized Gaussian distri-
bution GG(b+ Up, ULUT, B). Finally, we can apply the MMSE estimator in equation (10) to the
generalized Gaussian distribution GG(b+ Up, USU™, 8) of the high dimensional data.

Proposition 5. Let Y ~ E4(p, X, g), let B be a n x d matriz, and let b € R™. Then
b+ BY ~ &,(b+ Bu, BEBT  g).

Proof. Lemma 3.1, p. 5 [25]. O

6 Numerical Results

In this section, we demonstrate the performance of our models: MMSE-GGMM and PCA-GGMM
on some 2D images such as Gold-hill, Barbara, Camera-man, and our material data. All the imple-
mentations were done in Matlab. We run all experiments on PlaFRIM ! with 32 cores (4 Go/core)
AMD EPYC 7452.

Thttps://wuw.plafrim.fr/
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6.1 Generation of the test examples

In the experiment, we create the low resolution image from the original image by X ; = AXy; +¢
where ¢ is a white Gaussian noise with standard derivation o = 0.02. For the operator A, we use
the implementation of [2]:

A=SH (11)

The blur operator H is given by a convolution with a Gaussian kernel with standard deviation 0.5.
The downsampling operator S : R™1:™ — R™2:"2 (my > mg and ny > ng) is given by

mong .4
mg,ngD‘leanU

S =
miny

where D : R™t™ — R™2:"2 and for x € R™>™ the (i, j)-th entry of D (z) is given by

Ligs ifi<™2andj <22,
Titmy—ma,j if i > %2 and j < 72,
Ti j4ni—ng» if 1 < % and j > %’
Titmy—mo,jtni—nys it 1> 752 and j > 2.

Frmin, is the two-dimensional discrete Fourier transform which is defined by F,, n, = Fpny @ Finy,
where F,,,, = (exp (—27rikl/m1))Zfll:_01.

Figure 1: Top: Images for estimating the mixture models. Bottom: Ground truth for reconstruction.
First column: Material "FS”, second column: Material ”SiC Diamonds”, third column: goldhill
image.

Training data. For estimating the parameters of the mixture model, we used a part of the
original HR image, such as the top left quarter as the top row in Figure 1 and the corresponding
one of the LR image. From the training part of the LR image, we define a set of overlapping patches
of size 7 x T: {le}i\Ll with Z,, € R7". For the HR image Xy, we can also have a set of g7 x q7

12



HR patches {Z Hz}f\; where Zp; € Re’ ™ corresponds to the LR patch Zr, ;. Finally, we define a set
{z;} with a vector z; € R (+1) by concatenating the HR and LR patches as

i: .
T; = ( NH’l ) € R".
T

6.2 Material data preprocessing

In this part, we discuss material data and the pre-processing step for super-resolution. In the frame
of the ITN MUMMERING, a series of multiscale 3D images have been acquired by synchrotron
microtomography at the SLS beamline TOMCAT. The materials of the two samples were selected
to provide 3D images that have diverse levels of complexity:

e The first one is a sample of Fontainebleau sandstone ("FS”), a natural rock rather homogeneous
and commonly used in the oil industry for flow experiments.

e The second one is a composite (”SiC Diamonds”) obtained by microwave sintering of silicon
and diamonds, see [26].

In Figure 2, the first column shows the HR image, and the second column displays the LR image,
which we acquired from synchrotron microtomography. It is easy to see that, the black region in LR
images is even much more than the HR ones. The important task is to find the position corresponding
to HR image of the subject in the LR images.

For more than a decade, the Scale-invariant feature transform SIFT [27] has arguably been the
most popular keypoint detection and matching method. The SIFT algorithm proposed by David
Lowe consists of a keypoint detection which is independent towards image rotation, scale change,
affine transformation, intensity variation, and viewpoint change. Using the SIFT algorithm, we
determine all the match points between the HR and LR images as shown in Figure 3. Then, the
boundary of the LR image will be found by selecting the minimum and maximum coordinates of
the keypoints. Finally, we obtain the LR image which matches with the HR image. These matched
LR images are given in the third column in Figure 2.

Figure 2: Top: Material "FS”, bottom: Material ”SiC Diamonds”. First column: Ground-truth
HR image, second column: Input LR image, third column: Match LR images. The red lines in the
second column are the boundaries of the LR image that correspond to the HR image.

13



Figure 3: Matched points between the HR and LR image by using SIFT

6.3 MMSE-GGMM

First, to underline the advantages of the proposed method MMSE-GGMM, we compare our method
with the MMSE-GMM [10] and the EPLL-GMM [1] as well as EPLL-GGMM [8]. In this subsection,
we use all models on standard images of size 512 x 512, such as Gold Hill, Camera-Man, Barbara,
and material images for the magnification factor ¢ = 2. Low-resolution images are created using the
operator A in equation (11). To estimate the parameters of the mixture model, we extract the low-
resolution image with the size of the overlap patches 7 = 4. Thus, the corresponding high-resolution
patch has size g7 = 8. Then we get N = 1500 patches for the training data to learn the mixture
model. Finally, high-resolution images can be reconstructed from the learned mixture model and LR
images based on the MMSE as described in Section 2. To implement the EPLL method, we estimate
the mixture models using the EM algorithm, which is introduced in [8]. Once again, EPLL requires
the knowledge of the operator A in the image estimation step. For the standard image experiments,
we reconstruct the HR image with the operator A defined by equation (11), called (" EPLL with
given A”). Besides that, we implement the EPLL method with the operator A estimated as in [28]
from the reference HR and LR images, called (” EPLL with learned A”). Since the operator A is
learned from the quarter-known image, it is the same size as the reference image. Thus, we upsample
the operator A by a zero padding technique to have the same size as the whole image.

Table 1 shows the performance of the MMSE and EPLL methods on synthetic images. Both
of these methods are compared based on the GMM, LMM, GGMM with fixed shape parameter (3
(e.g. 8 =0.8,0.4,0.25) and the GGMM model which learns the shape parameter based on FP-EM
algorithm. The PSNR values of MMSE-GGMM with the FP algorithm are slightly higher than
those of the MMSE-GMM and LMM models. To compare our EM algorithm for the GGMM model
with the EM algorithm proposed by Deledalle et al. [8], we compare the MMSE method with the
FP algorithm (MMSE-GGMM FP) and Deledalle’s approach (MMSE-GGMM Deledalle) in Table
1. The MMSE-GGMM FP gives better results than the MMSE-GGMM Deledalle. Furthermore,
we observed that our method can obtain results similar to those of EPLL with given A, while we
do not have to learn the super-resolution operator A. Besides the results of our method are 1.5 dB
higher than EPLL with the learned operator A.

In practice, LR and HR images were acquired under different conditions. Therefore, they may
have different contrasts. Thus, we have to estimate the contrast change parameters between the LR
and HR images. However, Theorem 4 proves that MMSE-GGMM is invariant for an affine contrast
change. Therefore, MMSE-GGMM does not require learning these parameters and the knowledge
of the operator A, while the EPLL method does. To demonstrate these arguments, we perform the
MMSE and the EPLL approach for our material data. Table 2 gives the PSNR value of the HR
reconstructions of real material images using the MMSE and EPLL approach. The second column
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Hill Camera Barbara
GMM 31.60 32.75 25.27
LMM 31.69 32.82 25.31

GGMM 5 =0.8 31.70 32.81 25.29
GGMM =04 31.68 32.84 25.20
GGMM 5 =10.25 | 31.60 32.80 25.29

GGMM FP 31.70 32.86 25.33

GGMM Deledalle | 31.52 32.56 25.20
GMM 31.62 32.91 25.39
LMM 31.46 32.85 25.30

GGMM 5 =10.8 31.58 32.86 25.28
GGMM 5 =0.4 31.43 32.83 25.30
GGMM 3 =0.25 | 31.26 32.65 25.21

MMSE

EPLL with given A

GGMM 31.58 32.94 25.33
GMM 30.64 30.74 24.32
LMM 30.57 30.88 24.29

GGMM S =0.8 30.56 30.79 24.25
GGMM g =04 | 30.42 30.76 24.31
GGMM 5 =0.25 | 30.40 30.67 24.19

GGMM 30.67 30.99 24.36

EPLL with learned A

Table 1: PSNRs of the reconstructions of synthetically downsampled 2D images using either MMSE
and EPLL approaches for GMM and LMM, GGMM with different shape parameter 8. The magni-
fication factor is ¢ = 2.

group gives the PSNR values of the EPLL approach with a learned operator A, which is estimated
from the known part of the HR image. The PSNR values in the third column group are obtained
from the EPLL method with the learning contrast parameters and the operator A. This operator
is learned as in [28] from the observed LR image and the whole HR image of the ground truth. We
call this approach is " EPLL with given A”. The PSNRs in Table 2 show that our method achieves
significantly better results than the EPLL method with the learning A from the known HR part.
Our method gives PSNRs 1 dB lower than the EPLL method with learned A, while knowledge of
the operator A is not required in our method.

MMSE EPLL with learned A EPLL with given A
GMM | LMM | GGMM | GMM | LMM | GGMM | GMM | LMM | GGMM
FS 33.09 | 33.32 33.35 32.25 | 32.31 32.39 33.61 | 33.86 | 34.22
Sic Diamonds | 28.00 | 28.07 28.08 26.75 | 26.78 26.82 29.11 | 29.29 | 29.45

Table 2: PSNRs of the reconstructions of material 2D images with contrast change problem using
either MMSE estimator and EPLL approach for GMM, LMM, and GGMM. The magnification factor
is q=2.

6.4 PCA-GGMM

In the second subsection, we focus on the dimensionality reduction task of our PCA-GGMM model.
We compare our model with the PCA-GMM [16] on 2D artificially images as in the previous sub-
section and the 2-3D material images: FS”, ”SiC Diamonds” with the zooming ratio ¢ = 2, 4.

As in the previous experiments with MMSE-GGMM, we use the patch size 7 = 4 for the low
resolution and g7 = 8 (or g7 = 16) for high resolution images. For the material images with size
2500 x 2500 of HR, this leads to N = 400000 patches for ¢ = 2 and N = 100000 patches for ¢ = 4.
These patches will be used for the training step of the PCA-GGMM model. In this step, we use
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(b) MMSE-GMM (¢) MMSE-GGMM

(e) EPLL-GMM (f) EPLL-GGMM

Figure 4: Reconstructions of 2D Sic Diamonds image with magnification factor ¢ = 2 by using
MMSE and EPLL method.

K =100 components for the mixture model. Each training patch V of size D = 72 (¢* + 1) = 80 or
D =12 (q2 + 1) = 272 is reduced to d low dimensional for d € {4,8,12,16,20}. The PSNR values
in Tables 3, 4 and 5 demonstrate that our PCA-GGMM model produces results almost as good as
MMSE-GGMM and even slightly better than MMSE-GMM.

For the 3D material data, we crop a 600 x 600 x 600 image from the material images F'S and SiC
Diamonds. Training data are taken from the upper left part of the 3D image 300 x 300 x 300. We use
the magnification factor ¢ = 2, the low-resolution patch size 7 = 4, and the high-resolution patch size
g7 = 8. Thus, the dimension of the pair high and low resolution patches is D = 73 (q3 + 1) = 576.
These high-dimensional data are reduced to d for d € {20, 40,60} in the PCA-GGMM model. Table
6 shows the PSNR values of the MMSE method for the GMM, LMM, GGMM model and the
PCA-GMM, PCA-GGMM model.

7 Conclusion

This paper proposed a new algorithm to perform image super-resolution. We extended the image
super-resolution using the GMM method provided by Sandeep and Jacob [10] to the GGMM model,
which is learned by the FP algorithm. We also derived a new method based on a Fixed Point
approach to estimate the parameters of GGMM model. As in the previous work by J.Hertrich
et al. [16] (in the case of GMM), we introduced a new Generalized Gaussian Mixture Model for
dimensionality reduction. The new model, called PCA-GGMM, incorporates the PCA model with
the GGMM model on the low-dimensional data. Experiments with 2D, 3D synthetic, and real
material images demonstrated the effectiveness of the PCA-GGMM models. They showed that
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d Hill Camera Barbara FS Diamonds
MMSE-GMM | 80 | 31.60 32.75 25.27 35.48 37.23
MMSE-LMM | 80 | 31.69 32.82 25.31 35.53 37.34

MMSE-GGMM | 80 | 31.70 32.86 25.33 35.57 37.39

20 | 31.59 32.69 25.26 35.45 36.22

16 | 31.46 32.61 25.23 35.43 36.20

PCA-GMM 12 | 31.23 32.58 25.11 35.46 36.15
8 | 30.83 32.36 24.82 35.29 36.67
4 | 30.71 32.19 24.75 34.71 35.41

20 | 31.61 32.72 25.29 35.51 37.32

16 | 31.60 32.64 25.28 35.49 37.29

PCA-LMM 12 | 31.49 32.61 25.20 35.48 37.23
8 | 31.09 32.46 25.02 35.36 36.88
4 | 30.80 32.32 24.93 34.85 35.57

20 | 31.63 32.74 25.30 35.56 37.38

16 | 31.60 32.70 25.28 35.52 37.35

PCA-GGMM 12 | 31.54 32.65 25.25 35.50 37.30

8 | 31.18 32.53 25.11 35.41 36.97

4 | 31.02 32.40 24.94 34.97 35.71

Table 3: PSNRs of the reconstructions of 2D images using MMSE method with GMM, LMM and
GGMM (with learned shape parameter 3) models, and the PCA with PCA-GMM, PCA-LMM,
PCA-GGMM. The magnification factor is set to ¢ = 2.

d | GMM | LMM | GGMM
MMSE 33.09 | 33.32 33.35
20 | 33.03 | 33.25 33.29
16 | 32.99 | 33.21 33.25

ks PCA 12 | 32.86 | 33.17 33.20

8 32.41 | 32.68 32.91

4 32.10 | 32.43 32.44

MMSE 28.00 | 28.07 28.08

20 | 27.99 | 28.02 28.05

. 16 | 27.98 | 28.00 28.02
Diamonds

PCA 12 | 27.85 | 2791 27.94
8 | 27.67 | 27.70 27.70
4 | 2714 | 27.21 27.23

Table 4: PSNRs of the reconstructions of real material 2D image for magnification factor is set
to ¢ = 2 using MMSE method with GMM, LMM and GGMM (with learned shape parameter )
models, and the PCA with PCA-GMM, PCA-LMM, PCA-GGMM.
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d Hill Camera  Barbara FS Diamonds

MMSE-GMM - 27.15 26.19 23.64 30.72 30.74
MMSE-LMM - 27.16 26.21 23.67 30.76 30.79
MMSE-GGMM | - | 27.18 26.23 23.72  30.83 30.81

20 | 26.89 26.15 23.47 30.73 30.73
16 | 26.81 26.07 23.32 30.71 30.61
PCA-GMM 12 | 26.73 25.96 23.27 30.68 30.46
8 | 26.41 25.69 23.01 30.47 30.18
4 | 26.22 25.19 22.86 29.80 29.23
20 | 27.14 26.18 23.50 30.74 30.76
16 | 27.05 26.12 23.41 30.71 30.68
PCA-LMM 12 | 26.84 26.03 23.29 30.70 30.53
8 | 26.60 25.87 23.12 30.52 30.24
4 | 26.46 25.34 22.94 29.84 29.41
20 | 27.15 26.20 23.65 30.81 30.78
16 | 27.01 26.14 23.58 30.78 30.73
PCA-GGMM | 12 | 26.83 26.03 23.43 30.74 30.59
8 | 26.71 25.89 23.21 30.59 30.30
4 | 26.57 25.40 23.02 29.93 29.48

Table 5: PSNRs of the reconstructions of 2D images for magnification factor is set to ¢ = 4 using
MMSE method with GMM, LMM and GGMM (with learned shape parameter ) models, and the
PCA with PCA-GMM, PCA-LMM, PCA-GGMM.

d | GMM | LMM | GGMM
MMSE 33.34 | 33.36 33.41
FS 60 | 33.28 | 33.31 33.36
PCA 40 | 33.25 | 33.27 33.35
20 | 33.17 | 33.19 33.23
MMSE 30.68 | 30.70 30.75
Diamonds 60 | 30.63 | 30.64 30.67
PCA 40 | 30.55 | 30.57 30.62
20 | 30.36 | 30.42 30.48

Table 6: PSNRs of the reconstructions of 3D images using MMSE method and PCA-GGMM with
q=2.
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our model gives a similar quality for the results as MMSE-GGMM and is better than the PCA-
GMM model of [16]. Furthermore, our method, which estimates the parameters of the PCA-reduced
generalized model, could be extended to the case of elliptical distributions such as the Student-t
distribution or any other one. Finally, we are aware of the effectiveness of deep learning approaches
for super-resolution, e.g. [29, 30, 31]. In future work, we will consider some deep learning approaches
for super-resolution with high magnification factor and high-dimensional data.
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A Computations for Generalized Gaussian Distributions

In the following, we compute the derivatives of

(P’az B Zallogfﬁ I1|,LL, )a

=1

which is up to a constant equal to

Z a;log 218 |z|1/2 exp ( - %((xi — )= (- u))ﬁ)

Using the notation §; = (z; — )X~ (z; — ), the gradient with respect to p is given by

Up, B, B) = Z%BZ — s

Setting the gradient to zero yields
N _
Zi:l alxzéf 1

o Zfil O‘iéf%l .
Plugging in the formulas
LTaEE_lb 9 TS T and 810‘2‘22_1‘ = algiﬂ a?; —yy?=y-!
from [32], we obtain that
N
Vsl(p, X, B) = ZO‘ (% ﬂ5571271($i — ) (z; — N)Tzfl)-

i=1
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Setting the gradient to zero and multiplying by ¥ from the left and from the right yields that

Sy ait] N — ) — )"
Eﬁil @

Finally, the gradient with respect to § is given by

Y=

V,@Z(M, E,ﬁ) = ; (Vﬁ IOg(Cn(ﬁ)) - %Vﬁéf)

Here, we have that V367 = 67 log(6;) and Vlog(Cp(8)) = % + 2L(¢(%) +log 2), where ¢ is the
digamma function. Hence, we obtain

Val(u, %, B) = (; 252(¢ 75) +log2 )Zaz—i-Zazé log (6

B Proof of Proposition 1

Using that UTU = I; and UTU = I,,_4, we have that the distribution GG(u, X, 8) @ N(0, 021, _q)
has at = (z1,z2) € R” the density

1

1 7T 17 2 T
WGXP(*WHU Us|")q(U" Uz:|p, 3, B)

As UTU =0 and UTU =0, we obtain, that this is equal to

1
(2r02)(n—d)/2

1 1
T (2102)(n=d)/2 exp(— g5z

exp(— ez |UT (U1 + Uz2)|*)q(UT (Uzy + Uza)|11, S, B)
UTVa|*)gUTValu, 5, B)

Using the change of variables formula for push-forward measures, we obtain that Py has the density

1 -
o2y D)2 exp(— 55z [UT VI (@) [IP)g(UT Ve~ (@), 3, B)ldet(Vr™ (2))]

As it holds 7~ 1(x) = V(2 — b) and as Vr~!(z) = VT is an orthogonal matrix, we obtain that this
is equal to

1 -

mexp(—#”UT(l'—b)”z)(J(UT(x—b)W’Zﬁ) (12)

where we used VVT = Finally, the fact that the mapping x +— Uz is an isometry and that
I-UUT=00" imply that

10" (@ = 0)|* = U0 (@ = b)|* = |(UUT ~ I)(z — b)|?

such that the density (12) coincides with p(x|U, b, u, ¥, 8). Taking the negative logarithm and sub-
tracting "T_d log(2ma?) shows that the negative log-likelihood function of p(-|U, b, u, %, 8) coincides
up to a constant with ¢pca (U, b, u, X, B). O

C Proof of Proposition 2

We aim to minimize the Lagrangian function

=S (= 50T = DI U — 8) — =) + (AT - 1),

=1
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for fixed A with respect to U by setting the gradient to zero. Since it holds by [32] that

daTUUT Htr(AUTU)  atr(AUTU) dUTU)
— = bT + ba™ d = —oATyT
aU U (ab” +ba”) an au aUTU) U v
Thus, it holds that
N N

VoL(U,A) =2(n— 55) > ai(a; — b)(z; —b)"U = 20 ) ay(w; — b)z] +2UA.
i=1 i=1

Setting the gradient to zero, it shows that U is a solution of

N N
(1= 22) D culas = b)(@i =) )U + UA = 1Y s = )=
i=1 i=1

This finishes the proof. (|
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