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ABSTRACT

For many years, topic models (e.g., pLSA, LDA, SLDA) have been widely used for
segmenting and recognizing objects in imagery simultaneously. However, these models
are confined to the analysis of categorical data, forcing a visual word to belong to one and
only one topic. There are many images in which some regions cannot be assigned a crisp
categorical label (e.g., transition regions between a foggy sky and the ground or between
sand and water at a beach). In these cases, a visual word is best represented with partial
memberships across multiple topics. To address this, a partial membership latent Dirichlet
allocation (PM-LDA) model and associated parameter estimation algorithm are present.

PM-LDA defines a novel partial membership model for word and document generation.
Different from the standard LDA model which assumes that each word belongs to one
and only one topic, PM-LDA model allows words to have partial membership in multiple
topics. This model can be useful for image/video documents where a visual word (an image
patch) may be a mixture of multiple topics. For example, in a SONAR imagery where the
gradually vanishing sand ripples blur the boundary between sand ripple region and flat
sand region, it is impossible to tell where the sand ripple ends and the flat sand starts. In
the proposed PM-LDA model, the visual words are represented with partial memberships
in both “sand ripple” and “flat sand” topics, which is more reasonable than assigning them
to one and only one topic as in the standard LDA model. A Gibbs sampling is employed
for parameter estimation. Experimental results on simulated data, SONAR image dataset
and natural image datasets show that PM-LDA can produce both crisp and soft semantic

image segmentations; a capability existing methods do not have.

X1V



Chapter 1

Literature Review

1.1 Latent Dirichlet Allocation

Original topic models were used for discovering the topics hidden in document collections,
thus facilitating the summary, organization, and search of large archives of texts [1]. Latent
Dirichlet allocation (LDA) [2] is arguably the most popular and simplest topic model in
application [3], which uncovers the latent topics and groups documents into latent topics
based on a hierarchical Bayesian model.

LDA provides a generative probabilistic model for discrete datasets. In the context of
text data, the dataset is a collection of D documents. Each document, a collection of words,
is modeled as a finite mixture over a set of latent topics. For example, a bioinformatics
article may have words drawn from the “genetics” topic and words drawn from the “data
mining” topic, but no words from the “food” topic. Each topic is modeled as a multinomial

distribution over words. For example, the “genetics” topic has words about genetics with



high probability and the “data mining” topic has words related to data mining with high
probability [1]. Figure 1.1 shows three example topics derived from the TASA corpus [4].
In LDA, these hidden topics are inferred based on word co-occurrence; topics are formed

by grouping co-occurring words into one topic.

word | prob. word | prob. word | prob.
DRUGS | .069 RED | .202 MIND | .081
DRUG | .060 BLUE | .099 THOUGHT | .066
MEDICINE | .027 GREEN | .096 REMEMBER | .064
EFFECTS | .026 YELLOW | .073 MEMORY | .037
BODY | .023 WHITE | .048 THINKING | .030
MEDICINES | .019 COLOR | .048 PROFESSOR | .028
PAIN | .016 BRIGHT | .030 FELT | .025
PERSON | .016 COLORS | .029 REMEMBERED | .022
MARIJUANA | .014 ORANGE | .027 THOUGHTS | .020
LABEL | .012 BROWN | .027 FORGOTTEN | .020
ALCOHOL | .012 PINK | .017 MOMENT | .020
DANGEROUS | .011 LOOK | .017 THNIK | .019
ABUSE | .009 BLACK | .016 THING | .016
EFFECT | .009 PURPLE | .015 WONDER | .014
KNOWN | .008 CROSS | .011 FORGET | .012
PILLS | .008 COLORED | .009 RECALL | .012

(a) Topic 247 (b) Topic 5 (c) Topic 43

Figure 1.1: An illustration of three topics extracted from the TASA corpus.

1.1.1 Generative Process

As a generative clustering method, LDA also defines a generative process of how the data
is generated and structured. In LDA, the generative process for each document w, in a

corpus D is

1. For each document, w,, draw topic proportions 7; ~ Dir(a).



2. For each word

(a) Draw topic assignment z,,, ~ Mult(7y).

(b) Draw word wg,, ~ Mult(3., ).

Step 1 reflects the assumption that each document is consist of topics with different
proportions. Step 2.(b) shows that each individual word is drawn from a topic determined
in Step 2.(a), and that the topic is characterized as a multinomial distribution over words.
A graphical model describing this generative process is shown in Figure 1.2. The shaded
nodes, wy ,, are the observable variables, and the transparent nodes, {7, 24, }, are latent

variables.

W ) 3}
N K
~
D
. J

Figure 1.2: Graphical model of LDA.



1.1.2 Inference

For inference, the central problem for LDA is determining the posterior distribution of the

hidden variables given the document,

p(m,z, wl|a, B)

(1.1)

The numerator can be decomposed into a hierarchy by examining the graphical model in

Figure 1.2,

p(m,z,wla, f) = (WIZ P)p ( |m)p(x|)

= Hﬁznwnﬂwzn (7o)
nal K N \%4
~ ( =10 H %—1>HHHmJW"? (1.2)

H’L 1 F a'L i=1 1i=1 j=1

By marginalizing over 7 and z, the denominator can be expressed as

K

r ) ai—1 a ’ w,
p(Wla,ﬁ> I_Elzlll_‘ /(Hﬂ'z ¢ ) (HZH(WzﬁzJ) " ) dr. (1.3)

1i=1 j=1

However, computing Equation (1.3) is intractable due to the coupling between 7 and 3 in
the summation operation. In other words, the log of Equation (1.3) is unable to separate 7
and . Since computing the exact posterior is intractable, several methods have been devel-
oped for performing approximate inference. Two commonly used approximate inference
techniques used for LDA are collapsed Gibbs sampling [5] and variational inference (as

used in the original LDA paper) [2].



Collapsed Gibbs Sampling

The LDA is interested in the topic assignment for each word zg4,,, the topic proportion 7,
and the topic-word distribution 5. It’s noted that both 7; and /3 can be calculated using
24 Therefore, in the LDA model, the parameters of the multinomial distributions, 7, and
{3 can be integrated out and the latent topic assignment z,,, will be simply sampled. This is
called a collapsed Gibbs sampler. As shown in [5], to apply the collapsed Gibbs sampler,
the probability of a topic k being assigned to a word wy ,,, given all other topic assignments

to all other words, z_, ,,, is needed and defined as

p(zd,n = k‘zfd,mW) X P(Zd,n = kazfd,nu W)
= P(wd.n\zd,n = kazfd,n; W*d,n>p<zd,n = k|zfd,n; W*d,n>

= p<wd.n‘zd,n - kvz—d,na W—d,n)p(zd,n - k|z—d,n)a (14)

where the first term p(wan |24, = kyZ—an, W—a,) is like the likelihood and the second
term p(24,, = k|z_q,,) is like a prior.

The first term,

p(wdn|zdn =k Z—d,n7w—d,n)

p wdn|zdn =k 6 ) (B(k)|z—d,naw—d,n)d6(k)

p Wq n’ﬁ(k k) ‘Zfdnw W*d,n)dﬁ(k)a (1.5)

\\



where

P(BW2a Wotn) o< P(W_anl B, 2-0)p(8)

~ Dir(C4 + ). (1.6)

Then, Equation (1.5) becomes the expectation of the Dirichlet distribution in Equation

(1.6),
;ljldn ‘I‘ 5
p(wd.n|zd,n = k’, Z_{n, W—d,n) - k— (17)
C’_m,~C +Vp
For the second term,
P(zan = klz_gn) = /p(zd,n = k|ma)p(7a|z—a,)dma, (1.8)
where
p(ﬂ—d‘zfd,n) (08 p(zfd,nfﬂd)p(ﬂd)
~ Dir(C? +a). (1.9)

Then, Equation (1.8) becomes the expectation of the Dirichlet distribution in Equation

(1.9),
P(zan = klz—an) = —7—— (1.10)
C(_J + Ko
Thus Equation (1.4) can be expressed as,
C_u;bdkn + ﬁ C(d & + «
P(zan = k|z_4n, W) (1.11)

Y L +VBCY) + Ka'

which involves four count variables,



wdﬁn)

e the topic-term count, C(_n i, the number of word wg,, assigned to topic & in a docu-

ment,

)

71’L,k’

e the topic-term sum, C' the total number of words assigned to topic k,

(d)

_n7k’

e the document-topic count, C' the number of words assigned to topic £ excluding

the current one, and

e the document-topic sum, C’(,d,)“ the total number of topics assigned to document d

excluding the current one.

The first ratio expresses the probability of word w under topic k, and the second ratio
expresses the probability of topic £ in document d [5].
Based on Equation (1.6) and (1.9), the topic-word distribution [ and the topic propor-

tion 7 are computed as following,

(k)
Brw VC“’ gﬁ , (1.12)
Y1 Cu +Vp
(d)
ma(k) = G ta (1.13)

Zszl Céd) + Ko

where C¥ is the frequency of word w assigned to topic k, and C’,gd) is the number of words

assigned to topic k.

Variational Inference

Another major approximate inference method used for LDA model is mean-field variational
inference. The basic idea of variational inference is to first pick a family of distributions,

q(m,z|, @), over the latent variables with its own variational parameters (v, ¢), and then



find the optimal variational parameters (v*, ¢*) that minimizes the difference between the
variational distribution ¢(7, z|7, ¢) and the true posterior p(r, z|w, c, ). Thus the infer-
ence problem is transformed to an optimization problem.

The mean-field variational method used for LDA inference approximates the true pos-

terior p(m, z|«, ) using a simpler and factored variational distribution, defined as,

N

q(m,217, ) = a(x|7) [ ] a(znlén), (1.14)

n=1

where + is the Dirichlet parameter and (¢, ..., ¢ ) are the multinomial parameters. This
variational distribution is proposed by dropping the edges and nodes in the graphical model
(Figure 1.2) that result in the problematic coupling between 7 and /3, namely, the edges
between 7, z, and w, and the w nodes. The simplified graphical model for the variational

distribution is shown in Figure 1.3.

O
N

-

D

= J

Figure 1.3: Graphical model of the variational distribution.



The optimization procedure to determine (v*, ¢*) is formalized as

(v, 0") = ?r(%min D, (q(0, 2]y, 9)|Ip(0, zlw, o, B)), (1.15)
Y

with

DKL (Q(ev Z|’Yv ¢)Hp(8> Z’W7 a, B))
= FE,[logq(8,z|y,9)] — E, [logp(0, z|w, a, )]

= E,(logq(0,z]y,9)] — E, logp(0,2z, w|a, §)] + log p(w|e, 5),  (1.16)

where D (q||p) is the Kullback-Leibler (KL) divergence between the variational distri-
bution ¢ and the true posterior p.

The optimal values of (v, ¢) are found by minimizing Dy (¢||p). Since the term
log p(w|a, B) in Dk does not depend on the variational distribution ¢, as a function of

¢, minimizing the KL divergence is equivalent to maximizing a lower bound L defined as

L(’ya(baaaﬂ) = logp(W’CWB)_DKL

= E,[logp(0,z,wla, )] — E, [log q(0,z|v, ¢)] . (1.17)

This maximization is achieved using an iterative fixed-point method, yielding the following

update equations:

bni X Biw PO =TS )

N
Yi = o; + Z ¢m’7
n=1



where W(+) is the digamma function, the first derivative of the log Gamma function. The

variational inference procedure is summarized in Algorithm 1.

Algorithm 1 A variational inference algorithm for LDA

1: Initialize ¢°, := 1/K for all i and n

(The probabilities of a word generated by different topics are equal.)
2: Initialize 7; := a; + N/K for all i

(i =a; + 25:1 bni = a+ N/K)

3: forn < 1to N do

4. fori <+ 1to K do

5 ;tl — ﬁiwne(‘l’(%‘t))

6: normalize ¢, to sum to 1.
7 Y=ot 25:1 o'

8: end for

9: end for

Although the observed document/words w is not explicitly expressed in ¢(m, z|v, ¢),
the variational distribution actually depends on the observed w. Since the true posterior
distribution p(m,z|w, «, ) varies with w, the optimal (v*, ¢*) obtained from the opti-
mization procedure is a function of w. In this sense, the resulting variational distribution
q(m, z|v*, ¢*) can be considered as an approximation to the posterior distribution.

In the inference procedure, it’s assumed that the model hyperparameters including the
Dirichlet parameter « and the topics 3 are known. Thus certain tasks can be completed,
such as analyzing the topic proportions in a given document and tracing each word back
to the topic. However, in practice, these topics are not known in advance. They are be-
lieved to be hiding in the collected documents and can be uncovered through the parameter
estimation.

The parameter estimation procedure is to find the hyperparameters {«, 5} that maxi-
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mize the log likelihood defined as,

D
o, B) = Zlogp(wd]a,ﬁ). (1.18)
d=1

This problem is often solved using the Expectation-Maximization (EM) algorithm where
the variational parameters (7, ¢};) and the hyperparameters {c, 3} are updated iteratively.
More formally, the proposed EM algorithm cycles iteratively between the following two

steps:

e E-step: For each document wy, find the optimal variational parameters (7}, @) by
maximizing the lower bound L in Equation (1.17), assuming that the hyperparam-
eters {a, 8} are known. This step is the same as the variational inference. With
these parameters, the expectation of the log likelihood of the complete data (Equa-

tion (1.18)) can be computed,

e M-step: Maximize the lower bound on the log likelihood with respect to {«, 5}. The

updates for {a, B} are
1. M-step update for 3:

D Ny

Bij X Z Z ¢dm'wdnj

d=1 n=1
2. M-step update for o
The update for «v is implemented using a linear-scaling Newton-Raphson method,

with updates carried out in log-space (assuming a uniform «)

drL
log(a'th) = log(a') — 22— (1.19)

d2L dL’
da2 & + do
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with
j_j = D(KV(Ka) - K¥'(a))+ ) (\If(fyd,i) -V <Z m)) :

CL DV (Ka) — KU(a)

do?

1.1.3 LDA Variations

The LDA model is a generative model for a collection of exchangeable discrete data [6].

With high modularity, it has been extended in many different ways.

Relation-based LDA Variants

One type of extension focuses on modeling relations between topics, documents, or even
corpus. Considering that the presence of one latent topic may be correlated with the pres-
ence of another, the correlated topic model (CTM) replaces the Dirichlet distribution with
the logistic normal distribution for the topic proportions, allowing for covariance structure
among topics [7]. Relational topic model (RTM) assumes that each pair of documents is
connected by a link, a binary random variable conditioned on the contents in the two docu-
ments. This model can be used to predict links and words for network data, such as social
networks of friends and citation networks [8]. Markov Topic Models (MTMs) models the
correlations of different corpora as Gaussian Markov random fields, which capture both the
internal topic structure within each corpus and the relationships between topics across the

corpora [9].

12



Dynamic LDA

The LDA model implicitly assumes that the documents are fully exchangeable. However,
data are naturally collected along time [10]. This assumption is inappropriate for certain
document collections, such as scholarly journals, news articles, that reflect topic evolution
over time [7]. Dynamic mixture models (DMM) [10] assumes that the topic mixture pro-
portion of each document is dependent on previous topic mixture proportions. A discrete-
time dynamic topic model (dADTM) [7] defines a state space model for the dynamics of
underlying topics and incorporates the state space model to LDA model. In dDTM, how-
ever, the time discretization ignores the time dependency of documents inside a period,
which largely affect the resolution at which to fit the model [11]. Topic models with con-
tinuous time stamps have been proposed. Topics over times (TOT) [12] parameterizes a
continuous distribution over time associated with each topic, and topics are responsible
for generating both observed timestamps and words [12]. The dDTM model is further ex-
tended to a continuous time dynamic topic model (cDTM) [11] by replacing the discrete

state space model with continuous Brownian motion.

Supervision-based LDA Variants

For the original LDA model, the label assignment is at the word level where only the
words in the documents will be assigned a label (topic) after the inference procedure [13].
Another important variation on LDA model is to label documents, pairing the document
with a response (label). In supervised Latent Dirichlet Allocation (sLDA), the supervision
is incorporated by attaching to each document an observed response variable y which is
assumed to be a continuous random variable with a distribution as a generalized linear

model parameterized by r [13]. In the generative process of sLDA, after generating a
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document as in LDA, a response variable y is drawn from a generalized linear model as the
document label. MedLDA shares a very similar generative process with sLDA. It differs
from sLDA in that, instead of learning a point estimate for 7 as in SLDA, MedLDA learns
a distribution ¢(r) in a max-margin manner. In MedLDA model, the response variable
can be continuous or discrete, allowing for applicability of MedLDA in both regression
and classification problem [14]. The graphical model of MedLLDA is shown in Figure
1.4b. Labeled LDA (L-LDA) incorporates supervision by simply constraining the topic
model to use only those topics that correspond to a document’s (observed) label set. In the
generative process, the topic proportions are generated only for observed topics, not for all
the topics as in sSLDA [15]. The graphical model of L-LDA is shown in Figure 1.4a. Doubly
supervised LDA (DSLDA) integrates two types of supervision, document-level labels for
topics (in L-LDA), and an overall category inferred form topics (in MedLDA). In DSLDA,
the K topics are categorized into two types: K latent topics that are never observed, and
K, supervised topics that are observed in training but not in test data. Correspondingly
a = (aq, ) where o is a parameter of a Dirichlet distribution of dimension K; and
ap 1s a parameter of a Dirichlet distribution of dimension K. A document is assumed to
contain certain latent topics and certain supervised topics. So the topic proportions for a
document are generated only for those latent topics and those supervised topics present in

the document [16]. The graphical model of DSLDA is shown in Figure 1.4c.
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Figure 1.4: Graphical models of L-LDA, MedLDA and DSLDA.
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1.1.4 LDA-based Topic Models for Imagery

Topic models can be adapted to many kinds of data, such as genetic data, images, and social
networks [1]. Some variations on topic models have been used for image/video data. For
example, probabilistic latent semantic analysis (PLSA) [17] and LDA have been used to
discover object categories from a collection of images [18, 19] and scene categories [20,
21]. In these works, images are treated as documents, with each image being represented
as a collection of local patches. Each patch is assigned to the most similar visual word from
a large vocabulary. The visual words are equivalent to words in text document, which are
usually quantized image descriptors, e.g., SIFT descriptor. The vocabulary is established
by densely extracting descriptors from the given images and then quantizing them into
the visual words to form a vocabulary. The quantization is typically performed by k-means
clustering with k£ as the predefined number of visual words in the vocabulary and the cluster

centers as the visual words.

Visual Word Ambiguity

In the LDA model, an image document is modeled as a histogram of discrete visual words,
also called “bag of visual words”. Impressive results for image analysis and classification
using the bag of words model have been demonstrated in [18-20, 22]. One inherent step of
“bag of visual words” model is to build a dictionary of visual words and quantize a contin-
uous feature descriptor to the nearest visual word in the visual dictionary. The underlying
assumption of the quantization is that an image descriptor will be mapped to one and only
one representative visual word (the nearest one). However, in practice, an image descriptor
may not be close enough to any visual word in the dictionary, or may be close to multi-

ple visual words. Thus an image descriptor may match to zero, or multiple visual word
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candidates, resulting in the visual word ambiguity [23]. To accommodate the visual word
ambiguity, Gemert, et al. [23] investigated four types of soft assignment of visual words
to image descriptors and demonstrated the effectiveness of soft assignment in improving
classification performance. Weinshall, et al. [24] incorporated the soft word assignment
into the LDA model by adding into the generative process one additional step where the
descriptor is sampled from the generative word model. The histogram of word counts was
replaced by a histogram of pseudo word counts, and the parameter estimation depended on

the average covariance matrix between pseudo counts.

Spatial Information

Another noticeable problem with the bag of visual words model is that each visual word
is assumed to be drawn independently from its corresponding topic, thus the spatial struc-
ture/relationships among the visual words (e.g., image patches) are ignored. While the
ignorance of spatial structure can greatly reduce the computational complexity, the spatial
relationships among the image patches are often critical for solving many vision problems
[20]. Li [20], Sudderth [25], and Wang et al. [26] extended the LDA model by considering
the spatial locations of image patches to help the computer vision problems, such as the de-
tection, recognition and classification of objects. The spatially coherent latent topic model
(Spatial-LTM) [27] assumes that pixels should share the same latent topic assignment if
they are in a neighboring region with similar appearance. To enforce the spatial coherence,
in Spatial-LTM, an image is over segmented into regions of homogeneous appearances and
only one topic label will be assigned to all local patches within the same region [27, 28].
The spatial Latent Dirichlet Allocation (SLDA) [26] encodes the spatial information by

designing the document. It defines a generative procedure to assign words to documents
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that words close in space have a high probability to be grouped into the same document.
Different from Spatial-LTM that considers the spatial consistency between adjacent local
patches, topic random field (TRF) [28] enforces the spatial coherence between adjacent
over-segmented regions and defines a Markov Random Field over hidden topic assignment

of super-pixels (regions) in an image.

1.2 Fuzzy Partitioning

Hard clustering methods partition a dataset by assigning each data point to exactly one
cluster. No data point belongs to multiple clusters simultaneously; Clusters are mutually
exclusive. Fuzzy methods, in contrast, allow a data point to belong to several clusters with
different degrees of membership, and allow fuzzy clusters to be disjoint, or overlapping.

Partial membership is a quite intuitive and practically useful idea [29].

1.2.1 Fuzzy C-Means

Fuzzy C-Means (FCM) [30] is a classical algorithm tackling the fuzzy clustering problem,

which iteratively minimizes the objective function

N K K
J = Z Z 2" d? (X, 1r), St Z Zok = 1, Zpp > 0 (1.20)
k=1

n=1 k=1
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with update equations defined as

1

(7)™

d2xn7

fk = ey (1.21)
K m—1
S ()

N _m
—1 PnkXn

e = —%&1 L (1.22)
nzlznk

where m > 1 is the fuzzifier parameter, z,,;, represents the degree of membership of data x,,
to cluster k, gy, is the prototype of cluster &, and d(x,,, ) is the squared distance between
x, and py. The fuzzifier m controls the degrees of partial membership, and d*(x,, p1)
control the type of clusters.

The choice of distance measure d?(x,, pt),) determines the retrieved geometry of feature

space. The original FCM used Euclidean distance

d2<xm N’k) = (Xn - N’)T(Xn - N)

to produce hyper-spherical structural clusters. Extensions [31, 32] considered the Maha-

lanobis distance

AP (X, r) = (X — pi) " 20 (X0 — ),

assuming the clusters to be hyper-ellipsoidal. The Gustafson-Kessel algorithm (GK) [31]
searches for ellipsoidal clusters with approximately the same size and the Gath and Geva
algorithm(GG) [32] searches for ellipsoidal clusters of varying size [33]. These methods
have been traditionally used to find “compact” or “filled” clusters [34]. To detect hollow
or shell-like clusters, a large number of fuzzy shell clustering algorithms have been pro-

posed, which used different kinds of cluster prototypes and different distance measures
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[33]. The fuzzy C shells (FCS) algorithm [35, 36] utilizes hyper-spherical-shells as cluster
prototypes. The fuzzy C ellipsoidal shells algorithm (FCES) [37] utilizes hyper-ellipsoidal-
shells as cluster prototypes. The fuzzy C quadric shells algorithm (FCQS) [38] utilizes
hyper-quadric-shells as cluster prototypes [33].

Fuzzy clustering techniques have been widely used in image processing and computer
vision. Pham et al. [39] proposed an Adaptive FCM (AFCM) algorithm for segmentation
of Magnetic resonance images that have been corrupted by shading effects. Ahmed et al.
[40] developed a FCM_S algorithm for MRI data segmentation, which incorporated spatial
constraints to increase the robustness of FCM to noise. Chen and Zhang [41] proposed
several variants of FCM_S for robust image segmentation, which simplified the computa-
tion of FCM_S and enhanced its robustness to noise and outliers. Delbo et al. [42] applied

FCQS to hyperbolic signatures recognition in subsurface radar images.

1.2.2 Bayesian Fuzzy Clustering

Glenn et al. [43] proposed a Bayesian Fuzzy Clustering (BFC) model and associated al-
gorithms to bridge and extend probabilistic clustering and fuzzy clustering methods. In
the BFC model, membership vectors are modeled as Dirichlet distributed random variables
that indicate the degree of membership of each input data point within each cluster. In-
put data points are then modeled as Gaussian random variables whose natural parameters
are convex combinations of the cluster natural parameters. The BFC model defines a data

likelihood distribution (called the Fuzzy Data Likelihood (FDL)),

K

HN(XTI“%a Q =z, 1)

k=1

p(X|Z,Y) =

::]2

Z(u,,m,Y)

n=1
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with

Y:{u’la'" 7“K}7 (123)

and a prior distribution for the cluster membership (called Fuzzy Cluster Prior (FCP)),

N K
p(zlY) =] Z(u.m.Y) (H z;;”’”) Dir(z,|ct) (1.24)

n=1 k=1
and a Gaussian prior distribution on cluster prototypes
K
p(Y) = [ [V (el 2y, (1.25)

k=1

where Z(z,,m,Y) is a normalization constant, p is the dimensionality of the data, p, and
3., are the sample mean and sample covariance, respectively. The joint likelihood of data

and parameters

N K o 1 K e
HHan X exp 22(“’76 Hy) 2y (/’l’k Ny) (126)

Given the cluster prototype p; and membership z,, the distribution of data point x,, is

} |

(1.27)

described as

K K K
1
P(X3 |20, pa1.) o exp {—5 [(Z ZZZ> X1 X, — 2X), (Z ZZZuk) - (Z ZZZMZNk)

Let Q=1 2T, and p = m <Zsz1 zﬁguk), Equation (1.27) can be rewrit-
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ten as

1
P(Xn|Zn, i) o< exp {—5 (%, Qx, — 2%, Qu + p' Q]

K
1 m
X exp {—5 [(E anufuk) -1 Qu
k=1

} : (1.28)

then

p(xn|zn7 Mk) = ‘/V(X’I’L“'l’? Q) (129)

For data point x,,, the generative process implicitly defined in the BFC is as follows:

(a) Draw the membership vector z,, from the FCP.

(b) Draw a data point x,, from a Gaussian distribution, x,, ~ N (]u, Q), with

K K
1
=1 D ket Znk \hm1
The FCP is an improper prior which is uninformative about the membership prior belief.
It cannot be normalized over the interval [0, 1]. Thus, how to sampling memberships from
FCP is unclear in [43]. It is also noted in [43] that the FCP can be converted to a proper
K —mp/2

prior by replacing the second term ( k1 Znk ) with a product of Inverse-Gamma dis-

tribution with shape parameter as mp/2 — 1 and scale parameter to be small.

1.2.3 Bayesian Partial Membership Model

Heller et al. [29] derived a Bayesian partial membership model (BPM) by extending the
standard mixture model. The generative processes for both the BFC and BPM models are

similar. The main difference between the BPM and BFC models is that the BFC uses both
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a fixed fuzzifier parameter and a scaling parameter to control the degree of mixing between
topics. In contrast, in the BPM, the degree of mixing between topics is controlled only
through a scaling hyper-parameter, s, found in the prior distribution on partial membership
values. This hyper-parameter is modeled as an exponential random variable.

In standard finite mixture model, the probability of a data point, x,, given its assignment

indicator z,, and the cluster parameters © = {61, 0,, ..., Ok }, is defined as

p(Xn|Zn, © Hpk X |0k) ",
Znk € {0, 1},
K
> =1, (1.30)
k=1
where z,, = [zu1, 2n2, -, Znk)- If zox = 1, the data point x,, belongs to cluster k. For
example, with z,, = [0, 0, 1, 0],
P(Xn|2n, ©) = p1(x4601)° - p2(%4]602)° - p3(x0[03)" - pa(x1]64)° (1.31)

Standard finite mixture model assumes that a data point belongs to one and only one
cluster. In order to obtain a model allowing multiple clusters for a data point, the constraint
Znke € {0,1} is relaxed to z,; € [0, 1], e.g., z, = [0.05,0.1,0.75,0.1]. Correspondingly,
Equation (1.30) is modified to be

Xn|zn7 Hpk Xn|0k an

Znk € [O, 1],
K

Zznk = 1. (1.32)

k=1
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For the above example with z,, = [0.05,0.1,0.75, 0.1], Equation (1.32) is

p(Xn’Zrm @) = pl(Xn|91)0'05 'pz(anez)O'l 'ps(Xn’03)0'75 'p4(Xn|94)0'1~ (1.33)

Comparing Equation (1.31) and (1.33), it can be seen that in Equation (1.31) only one
cluster (the 3rd one) participates in the data generation, while in Equation (1.33) all the
clusters have their own influence on the data generation.

With the partial membership model defined in Equation (1.32), a Bayesian framework
for modeling partial memberships of data points to clusters, Bayesian Partial Membership

model (BPM), is defined as,

(7,5, 20, Xn|a, A, B) = p(w|a)p(s|\)p(zn|7s)

K
H Pk (Xn|ﬁk)znk7
k=1
K
auk € 0,1, )z =1, (1.34)
k=1

where 7 is the cluster mixing proportion, assumed to be distributed according to a Dirichlet
distribution with parameter o:

7 ~ Dir(a). (1.35)

The scaling factor, s, determines the level of cluster mixing and is distributed according to

an exponential distribution with mean 1/A:

s ~ exp(A). (1.36)

z,, ~ Dir(7rs) is the membership vector for data point x,.
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As shown in [29], if each of the mixture components are exponential family distri-
butions of the same type, then p(x,|z,,3) = Hlepk(xnwk)znk with 2z, € [0,1] and

K .
> 11 Znk = 1, can be written as:

p(Xn|Zn7 /6) = EXPOH (Z an”k’) ) (137)

k

where Expon( > & znknk) indicates that the data generating distribution for x,, is of the
same exponential family distribution as the original K clusters, but with new natural param-
eters y i ZnkMk- The new parameters are a convex combination of the natural parameters,
Nk, of the original clusters weighted by z,,. This provides the powerful (and convenient)
ability to sample directly from the unique mixture distribution for each data point if the
natural parameters of the original clusters and the membership vector for the data point is
known. Given this formalization of the partial membership model, a graphical model of

BPM is shown in Figure 1.5. The generative process of BPM is described as follows [29]:

1. Draw mixing proportion 7 from a Dirichlet distribution, 7 ~ Dir(c).
2. Draw scaling constant s from an exponential distribution s ~ exp()\) = Ae™%.
3. For each data point x,,

(a) Draw the membership vector z, from a Dirichlet distribution, z,, ~ Dir(s7).

(b) Draw a data point form x,, ~ Expon (), Zuxm)-
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Figure 1.5: BPM

1.2.4 Unifying Model of BFC and BPM

The BFC model is composed of a data likelihood distribution, FDL (Equation (1.26)), a im-
proper prior distribution for the cluster memberships, FCP (Equation (1.24)) and a Gaussian
prior distribution on the cluster prototypes (Equation (1.25)). The BPM model is composed
of a data likelihood (Equation (1.38)), a membership distribution (Equation (1.39)) and pri-
ors on mixing proportion, scaling factor, and clusters (Equation (1.40) - (1.41)). In BPM,

the data likelihood is modeled as an exponential family distribution defined as

N K
P(X|Z,8) = [ | Expon (Z znk6k> : (1.38)
n=1 k=1

and the membership distribution is modeled as a Dirichlet distribution defined as

N T (YK K
p(Z|ﬂ-s> — H M H(Z”k)(mk_l)’ (1.39)

n=1 Hf:lr(smc) k=1
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and the prior on mixing proportion is modeled as a Dirichlet distribution defined as

<Zk 1O‘k> K

) s (1.40)
Hk 1 IE

p(rla) =
and the prior on scaling factor is modeled as an exponential distribution defined as
p(s|A) = Ae™, (1.41)

and the prior on clusters is modeled as a distribution conjugate to the above exponential
family distribution in Equation (1.38).

A table comparison between BFC and BPM is shown in Table 1.1. The major difference
between the BPM and BFC models is that the BFC uses both a fixed fuzzifier parameter and
the membership prior FCP to control the degree of mixing between clusters. In contrast,
in the BPM, the degree of mixing between clusters is controlled only through a scaling
hyper-parameter, s, found in the prior distribution on partial membership values. The BPM
explicitly defines the cluster mixing proportion 7 while the BFC does not. For data gener-
ating distribution, coefficients of the convex combination for BFC are powered by fuzzifer

m while the BPM uses the memberships as coefficients directly.
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Table 1.1: Table comparison between BFC, BPM and the unifying model.

BFC BPM Unifying model
Juzzifier m m=1 m
Scaling N/A s ~ exp(A) s ~ exp(A)
Factor
Mixing Prop. N/A 7 ~ Dir(a) 7 ~ Dir()
Membership z ~ FCP z ~ Dir(7rs) z ~ Modified FCP
Coeff. of Data sz%,% sz%?% ,m=1 Zi%%
Generating
Distribution

A unifying model combining BFC and BPM is proposed to investigate the effect of
fuzzifier m and scaling factor s on the membership mixing level. The unifying model is

composed of an exponential prior on scaling factor defined as
p(s|A) = Ae™, (1.42)
a Dirichlet prior on mixing proportion defined as

<Zk 10ék> ﬁ 1) (1.43)
Hk i k=1

p(m|a) =

a data likelihood in the same form of FDL, defined as

N K
p(X|Z,Y) o, Q = 2, 1.44
| EZun,mY kHIAfxmk ziD) (144)
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and a prior distribution for the cluster membership defined as

N K
p(2lY) =[] Z(w.m, Y) (H z;,;"p/2> Dir(z,|s7), (1.45)

n=1 k=1

which modifies the FCP in BFC by replacing the Dirichlet parameter with sw. The joint

likelihood of the unifying model can be computed as

X, 2,7, s]Y) = p(X\Z,Y) p(Z]Y )p(m)p(s)

K (Zk 137”6) K
Unym Y (H Zq;l;np/2> H (omi—1)

187Tk> (smp—1) (Zk 10%) - L)@y
ST o A S
(Sﬁk) k=1 (fet) Hk i T 1};[1 )

':1

n

ﬁ p/Qexp{—%znk( uk>T(Xn—“k>}

<Z’C 1ak> ﬁ Jer=1) \ g2,

11

(

[T
= UH (Xnlpr, Q = 2;31) 2, mp/2

P (xh om)

[T

s

P(EEom) e (EE)
Hk:l (smk) Hk i

(1.46)

29



The log of this joint likelihood is defined as

N K
1
Inp(X,Z,Y,s,w) = const+ Z Z {——zm (% — )" (x5 — /,Lk.)}

2 nk
n=1 k=1
N K K
+ Z { Inl ( swk> — Zlnf(sm) + Z(sm —1)In an}
n=1 k=1 k=1 k=1
K K K
+ Inl <Z ak> — ZlnF(ak) + Z(ak — 1) Inmg
k=1 k=1 k=1
+ InX—As (1.47)

An experiment was conducted to show the effect of m and s on the membership mixing
level in the unifying model. The two Gaussian clusters are set to be N'(0,1) and N'(1,1).
A set of input data points X are generated in range [—0.5, 1.5] with increment 0.05, and a
set of memberships Z are generated in range [0, 1] with increment 0.05. The fuzzifier m is
varied to be —1, —0.5, 0, 0.5, 1, 2, 5, and 10. The scaling factor s is varied to be 0.1, 0.5,
1, 2, and 5. The parameter A is set to be 1. The cluster mixing proportion 7 is fixed to be
[0.5,0.5]. The parameter « is set to be [1,1]. The log of joint likelihood in the unifying
model is shown in Figure 1.6. X axis denotes the membership in the first cluster ranging
from O to 1 and Y axis denotes the input data point x ranging from —0.5 to 1.5. As the
cluster mixing proportion 7r is fixed, the scaling factor s directly determines the prior on
memberships. As shown in each column where fuzzifier m is fixed, as s increases, mix-
ing memberships get higher log likelihood. Memberships with high log likelihood (bright
yellow region) are gradually moved from the left and right margins (crisp membership) to
the horizontal center (mixing membership). The fuzzifier m determines the vertical po-
sition of the high log likelihood region (which data points have high log likelihood). As

shown in each row, with m increases, data points with high log likelihood are gradually
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expanded to the top and bottom margins. The scaling factor s impacts the cluster mixing
level by controlling the prior knowledge on memberships and the fuzzifier m by controlling

the percentage of mixing data points.
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Figure 1.6: Log likelihood of the unifying model with different m and s. X axis denotes
the membership in the first cluster varied from 0 to 1. Y axis denotes the input data point =
varied from —0.5 to 1.5.

1.3 Cluster Representation

In this work, the form of the distribution for each cluster is assumed to be in the expo-

nential family. This section focuses on Gaussian distribution and multinomial distribution



specifically. An exponential family distribution can be written as:

p(xn) = h(x)g(n)exp {n"s(x)}

= Expon(x|n), (1.48)

where s(x) is known as sufficient statistics (a statistic is a function of data), ) are natu-
ral parameters, h(x) is the underlying measure, also depending on the data, and g(n) is
the normalizer, ensuring the probability sums/integrates to 1. For Gaussian distribution,
N (x|, X), the natural parameters 7 = (X!, X7 ), and for multinomial(categorical)
e M m _
distribution, p(x|8) = [[,,—; S, the natural parameters 7,,, = In (%) ,m=1---, M.

For the k-th cluster with natural parameters 7y, its distribution can be rewritten as

Pe(Xnlme) = h(xn)g(ne)exp {m"s(x,)}

= Expon(x,|n)- (1.49)

Plugging Equation (1.49) into Equation (1.32), Equation (1.32) can be rewritten as an ex-

ponential family distribution

K
p(Xn|Zn,@) - Hpk(xn|9k)znk
k=1

K
= H Expon(x,, |ng)**

k=1
K
Z annk> ) (1.50)

= Expon (xn
k=1

where p(x,|z,, ®) has the same distribution form as the original clusters, and its natural

parameters is a convex combination of the natural parameters of the original clusters, 1y,
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weighted by the partial membership z;,.

1.3.1 Cluster as a Gaussian Distribution

Each cluster can be represented with a Gaussian (continuous) distribution. The cluster
parameter 6, = (py, ) can be converted to the natural parameters 1y = (Ag, Apper),
where A, = E,;l is called the precision matrix. For Gaussian clusters, Equation (1.50)

becomes

p(%,|2n,©®) = Expon(x,|A, Al u,),

= N (Xn|pr,, 27) (1.51)

where

K K -1
A= zuAy — ¥ = (Z znkEk_l) (1.52)
k=1 k=1
K K
Al = e Mg — =30 2 e (1.53)
k=1

k=1

For Gaussian clusters, a data point x,, is drawn from a new Gaussian distribution with
natural parameters as a convex combination of the natural parameters of the original clus-
ters, . = (A, Arpi), weighted by the partial membership z,;. Different membership

values yield different Gaussian distributions.
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1.3.2 Cluster as a Categorical Distribution

As another example, each cluster can be represented with a Categorical (discrete) distri-
bution. The cluster parameter 6, = {fk1, fk2, ..., Bxar} can be converted to the natural

parameters 1Ny = {nk1, k2, ---, Nk ; Using the following equations,

ﬂkm) exXp (nkm)
m=In{=—1], m = ) (1.54
" ! <f8kM & S exp (i) :

For categorical distributed clusters, Equation (1.50) becomes

p(x,|2,, ®) = categorical(n)))

= categorical(3)) (1.55)

where

B Br - Brem \
Mo = Zznknkm Zznkln(ﬁk;’;) Zl (ﬁkl’;) —In (g(m_;) ) (1.56)

K p
b X ) Ty (Bem)™
Brm = <7 P - N (1.57)
Sitiexp (my) o (T (Be)™)
For categorical clusters, the new natural parameter 7/, . is a convex combination of the
natural parameter of the original clusters, 7x,,, weighted by the partial membership z,,;; the
new 3/ can be considered as a normalized weighted product of the mth parameter, [,

of all the clusters.
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Chapter 2

Proposed Algorithm

The standard LDA model assumes that each word comes from one and only one topic. This
is generally true for text documents, since a text word is the smallest meaningful unit that
cannot be broken down any further. For image documents, however, a visual word may
belongs to multiple topics. For example, consider the photograph in Figure 2.1a where
the gradually thinning fog blurs the boundary between the foggy sky and the mountain,
a sharp boundary between the “fog” and “mountain” topics does not exist. Similarly, in
Figure 2.1b consider the gradually fading sunlight or in Figure 2.1c consider the gradually
vanishing sand ripples shown in the Synthetic Aperture SONAR image of the sea floor. In
both of these cases, sharp boundaries between the “sun” and *“sky” topics or “sand ripple”
and “flat sand”topics do not exist. To address this, we propose to allow visual words in
regions of transition to have partial memberships in multiple topics, i.e., in both the “fog”
and “mountain” topics. A partial membership model for Latent Dirichlet Allocation is, thus
far, an untouched topic in the literature. In this work, the standard LDA is generalized to

allow for partial memberships. A Partial Membership Latent Dirichlet Allocation model
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in which the words can have partial membership in all available topics is proposed. A
generative process for PM-LDA model which contains extra steps to generate the partial
membership is established, and the inference and parameter estimation methods based on

Gibbs sampler are developed.

(a) (b) (©)

Figure 2.1: Examples of images with gradual transition region. (a) A foggy mountain pho-
tograph with a gradual transition from fog to mountain [? ]. (b) A sunset photograph with
a gradual transition from sun to sky [? ]. (¢) A SONAR image with gradually vanishing
sand ripples.

2.1 Partial Membership Latent Dirichlet Allocation

As discussed in [29, 44], in the BPM, data points are organized at only one level, where each
data point is indexed by its corresponding component distribution. In the proposed model,
PM-LDA, and in the original LDA model data is organized at two levels: the word level
and the document level. This two-level organization is illustrated in Figure 2.3 and 2.4. In
the proposed PM-LDA model, the random variable associated with a data point is assumed

to be distributed according to multiple topics with a continuous partial membership in each
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topic. Specifically, the PM-LDA model is

p(m?, 5% zn, xqle, A, B) = p(?|a)p(s?|\p(zn|ws?)

K d
[T o (x218i) @.1)
k=1

where the document index d is moved to the superscript, x¢ is the nth word in document
d, z¢ is the partial membership vector of x4, 7@ ~ Dir(a) and s? ~ exp()\) are the topic
proportion and the level of topic mixing in document d, respectively. The parameter c gives
the topic composition across a document. For example, in a synthetic aperture SONAR
image depicting an area of sea floor (e.g., Figure 2.1c), the image may be composed of 40%
of the “sand ripple” topic and 60% of the “flat sand” topic. The parameter A controls how
similar the partial membership vector of each word is expected to be to the topic distribution
of the document. For example, a small A would correspond to most words in an document
to have partial membership vectors very close to 7. In an image segmentation application,
this generally corresponds to large transition regions between topics (e.g,, the transition
from “flat sand” to “sand ripple” is very slow and comprises the majority of the image).
For a large )\, the partial membership vectors for each word can vary significantly from the
document mixing proportions. In general, this corresponds to very narrow (tending towards
crisp) transition regions in an image segmentation application (e.g., the SAS image may
have 39% of the visual words as pure “sand ripple”, 59% as pure “flat sand”, and only 2%
mixed). The vector z¢ represents the partial memberships of data point x¢ in each of the

K topics. The vector z¢ is distributed according to a Dirichlet distribution,

z? ~ Dir(m%s%). (2.2)
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If each component distribution is assumed to be of the exponential family, pi(-|Gx) =
Expon(7;), then using the result in (1.37), p(x%|z<, 3) = Expon(>_, 24,7k
The corresponding graphical model of PM-LDA is shown in Figure 2.4 and the gener-

ative procedure of PM-LDA is described as follows.
1. For each document X, draw topic proportions 7 ~ Dir(c)
2. Draw scaling factor s? from an exponential distribution s¢ ~ exp()\) = Ae™%.
3. For each word x4

(a) Draw the membership vector z¢ ~ Dir(7?s?).

(b) Draw word x? ~ Expon(>_, z%,nx)

In PM-LDA, the membership z¢ is drawn from a Dirichlet distribution which is in
contrast to a multinomial distribution as used in LDA. With the infinite number of possible
values for z?, the word generating distributions in PM-LDA are expanded from only K
generating distributions (as in LDA) to infinitely many. Figure 2.5 illustrates this using two
Gaussian topic distributions, where the membership value to one topic is varied from 0 to
1 with an increment 0.1. The two original topics are shown as the Gaussian distributions
at either end. In LDA, words are generated from only the two original topic distributions.
In PM-LDA, words can be generated from any of the topic distributions including and
between the original topic distributions. As the scaling factor s — 0, the PM-LDA model
will degrade to the LDA model.

Given the hyperparameters ¥ = {«, A, 3}, the full PM-LDA model over all words in a

document can be written as the joint probability of the topic proportions 7%, scaling factor
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Figure 2.5: Word generating distributions in partial membership model. In (a), the two
Gaussian topics have means jy = [—4 —4];uo = [6 6] and covariances ¥y = 3y = L.
In (b), the two Gaussian topics have means 1 = [—4 —4]; o
0f21:[4 0,0 1],22:

= [6 6] with covariances
[1 0;0 4]. This figure is adapted from [29].

5%, partial membership vectors Z¢ = {z¢}N’ and a set of N words X, defined as:

p(m?, s, Z¢ Xd|a A, B)

= p(r’lo)p(s’|\) Hp X, |25, B)p(25 |57

(2.3)

When considering the specific distribution forms chosen in PM-LDA model that

d _ F<Zszlak> - d\(ap—1
p(rfle) = mklﬁk)( )

p(s?A) = A

plzg|mis?) = <Zk i )ﬁ -y,

Hk:l Sd”k k=1
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The joint probability in Equation (2.3) is

p(m?, 54, Z° Xd\a A, B)

= p(rlap(s') Hp x4z B)p(al]ms").
K
_ Zk 10% H (ak 1 ( _)\Sd>
Hk T k=1
N K
1T (sctat - ) oo
ne1 Hk I k=1
2.4)
The log of this joint distribution in Equation (2.4), is:
In(p(w?, s*, 2%, X e, A, B)) =
In p(7?| ) + In p(s?|\)
Nd
+ ) {Inp(xtiz, B) + Inp(z|w’s?) }
n=1
K K
= InT <Zak> —ZlnF(ak)
k=1 k=1
K
+ ) (ag— 1)l +1In X — As?
k=1
Nd
+ Zlnp(xmzﬁ, +Z{1nF (Zs 7rk>
K
— Zlnf‘ semd +Z sird — 1) lnznk}
k=1 k=1
(2.5)
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The BPM model and PM-LDA model originate from the mixture model and the mixed
membership model, respectively, and both extend the original models by introducing the
partial membership. The PM-LDA model can be considered as an extension of the BPM
model in the same way as the mixed membership model is an extension of the mixture
model. The mixed membership model is a mixture of mixture model where the data is or-
ganized in two levels [29, 45]. Each “data point” is a collection of data, and each collection
can belong to multiple groups [46]. In the PM-LDA model, the data is organized at the
level of words and then documents. Each document is a collection of words, and each doc-
ument can belong to multiple topics. The latent variables in the proposed model include the
document-specific topic proportion and the partial memberships. The BMP model indexes

the data directly and the latent variable represents the partial memberships only [44].

2.2 Inference using Gibbs Sampler for One Document

The goal of inference given one document is to predict the topic proportion 7, the scaling
factor s, and the memberships Z, given the document X, the topic proportion prior c,
the scaling factor prior A, and the cluster parameters @. Let 2 = {m,s,Z} denote the
variables to predict. The inference amounts to finding 2 that maximizes the following

posterior distribution
p(2, X|¥)

p(@X, ) = L,

(2.6)

which is intractable to compute since the denominator, p(X|¥), cannot be computed ex-
actly. In this work, a Metropolis within Gibbs sampler is employed to perform the MAP
inference which can generate samples from the posterior distribution in (2.5) [43], where

the topic proportion 7, scaling factor s, and memberships Z are sampled alternately. Algo-
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rithm 2 outlines the procedure for this method.

Algorithm 2 Gibbs Sampling Method for Inference
Input: A document X, K topics, and the number of sampling iterations 7'
Output: Collection of all samples: 7, s Z®),

1: fort=1:Tdo

2:  Sample 7 using (2.14) to (2.15)

3:  Sample s using (2.16) to (2.17)

4 forn=1:Ndo

5: Sample z,, using (2.18) to (2.19)
6 end for

7: end for

Step 2. Sample the topic proportion vector A proposed topic proportion 7 for

the document is sampled from the prior Dirichlet proposal distribution

7! ~ Dir(a), (2.7)

which will be accepted with the probability

p(w*,s<t-1>,z<t-1>,X|\If>p<w<f-l>|a>}_ 08

fm =0 {1’ p(rCD_ 50D ZED, X[ W)p(n| )

Step 3. Sample the scaling factor s: A proposed scaling factor s for the document

is sampled from the prior exponential distribution

st~ exp()), (2.9)
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which will be accepted with the probability

(2.10)

p(r®, 1, 207D, X|@)p(s|))
p(m®, 501, ZED X[ W)p(sTIA) S

as = min {1,

Step 5. Sample the membership vector z, of the nth word: A new membership

vector candidate z/ is sampled from a uniform symmetric Dirichlet proposal distribution
for simplicity

z! ~ Dir(1g), (2.11)

which will be accepted with the probability

0 — min d 1, 250,20, %] ¥) 2.12)
Tp(r®, 50, 28 x| w) [

where a Hastings correction is not needed because the proposal distribution is symmetric.
The proposed Metropolis within Gibbs scheme will return the full distribution of pa-
rameter values given the desired posterior. In this word, the full MAP sample (i.e., the
sample with the largest log likelihood value) is used as the final estimate for the desired pa-
rameters, {7*, s*, Z*}. Given multiple documents, the inference process should be applied

to each document sequentially and independently.

2.3 Parameter Estimation using Gibbs Sampler

The goal of parameter estimation is to maximize the following posterior distribution,
p(IL, S, M, B|D, a, \)  p(IL, S, M, D|ax, A, B), (2.13)
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where D = {X', X?, ..., X"} includes all training documents and IT, S, M include all of
the topic proportions, scaling factors and membership vectors, respectively.

The sampling method cycles between the following two stages until convergence:

1. For each document, X<, sample 7w¢, s¢, Z¢ alternately using a Gibbs sampler, assum-

ing the topic component parameters 3 are fixed.

2. Sample topic component parameters 3 using all the documents, assuming IT, S, M

are fixed.

The parameter estimation procedure is described in Algorithm 3. Note that to simplify the
expressions used, in the following discussion, the document index d is ignored in the topic
proportion 7w¢, scaling factor s, the membership vector z¢, and document X?. Details of

Algorithm 3 are described as follows.

Algorithm 3 Gibbs Sampling Method for Parameter Estimation
Input: A corpus D, the number of topics K, and the number of sampling iterations 7’
Output: Collection of all samples: II® S M©®) 30,
I: fort=1:Tdo
22 ford=1:Ddo
Sample 7 using (2.14) to (2.15)
Sample s¢ using (2.16) to (2.17)
forn=1:N%do
Sample zfl using (2.18) to (2.19)
end for
end for
fork=1: Kdo
10: Sample the kth topic
11:  end for
12: end for

R N
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Step 3. Sample the topic proportion vector 7 of the dth document: A proposed
topic proportion 7' for the dth document is sampled from the prior Dirichlet proposal
distribution

7! ~ Dir(a), (2.14)

which will be accepted with the probability

(2.15)

p(at, s, 207D X[ @)p(r e }

(I = 0 {1’ p( D, 50, Z0-1), X[ W) p(nl| )

Step 4. Sample the scaling factor s of the dth document: A proposed scaling factor

st for the dth document is sampled from the prior exponential distribution
st~ exp()), (2.16)
which will be accepted with the probability

(2.17)

p(r®, T, 207D X|)p(s"V|A) }

as = ImMin {17 p('ﬂ'(t); S(t_l), Z(t_l), Xl\I’)p(S”A)

Step 6. Sample the membership vector z, of the nth word in the dth document:
A new membership vector candidate z/ is sampled from a uniform symmetric Dirichlet

proposal distribution for simplicity

z! ~ Dir(1g), (2.18)
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which will be accepted with the probability

0,50 g1 x,|W
ap = min {1, 2T ’(f"; LI (2.19)
p(ﬂ'(t) S(t) Xn‘\Il)

where a Hastings correction is not needed because the proposal distribution is symmetric.
The proposed Metropolis within Gibbs scheme will return the full distribution of pa-

rameter values given the desired posterior. Our method uses the full MAP sample (i.e., the

sample with the largest log likelihood value) as the final estimate for the desired parameters,

(IT*, S*, M*, B*}.

2.3.1 Topic as Gaussian Distribution

In the current implementation, the topic component distributions are considered to be Gaus-
sian distributions with different means but identical diagonal and isotropic covariance ma-
trices. So topic component parameters 3 are the K Gaussian distribution means, i, and
covariance matrices, X, = o2I. The step 10 in Algorithm 3 are accordingly expanded as

followings.

Step 10.1 Sample ;i In the current implementation, the proposal distribution for a
topic distribution mean is a Gaussian distribution whose parameters are set to be the mean

of the corpus

Nd
Z (2.20)

1 n=1

D
HD =
d=

Zd 1Nd
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and a wide covariance in the shape of the corpus covariance

D N4 .
¥p = > (xh— ) (x7 — ) (2.21)
Zd 1 Nd d=1 n=1
where f is a user set parameter. Thus,
ph ~ N(|ip, Ep). (2.22)

During sampling, the proposed new candidate ,u,t will be accepted with the probability

p (H(t), S®, M®), D!ul) N Plun, Sp)
ap =min g 1, D n . (2.23)
D (H(t), S®, M®), D|y, )N(uklun, ¥p)

Step 10.2 Sampling ¢%: In the current implementation, the topic component distri-
butions are represented with /& Gaussian distributions with different means but identical
diagonal and isotropic covariance matrices. So for the topic covariance matrix, only the
diagonal element o2 is needed to sample. The proposal distribution for o2 is a uniform

distribution, Unif(0, u), with

Xn Xn

1
u=f,- 3 {maXd2<Xn, pp) — min d*(x,, ,uD)} , (2.24)

where f, is a user set parameter, which is set to be 1 in the experiments. The corresponding

candidates for all the cluster covariance matrices X will be

= {0 %l . 2k}, (2.25)
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where each EL = 02'L. In the tth iteration, the proposed new candidate 3 will be accepted

with the probability

a0 ) | -

o {1’ p (1107, SO, M®, D[S0 D)

2.3.2 Topic as Multinomial Distribution

For topics modeled as multinomial distributions, the proposal distribution for (3, is a Dirich-
let distribution, Dir(1y/). In the ¢th iteration, the proposed new candidate B,: will be ac-
cepted with the probability

p <H<t>, St M®, D@)
(2.27)

ag = min | 1,

D (H(t), S, M®, D| ﬁ,ﬁf‘”)
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Chapter 3

Experiments on Synthetic Data

In this section, a series of experiments on synthetic data are conducted to fully explore the
properties of PM-LDA. The experiments begin with estimating memberships with known
topics and estimating topic centers with known memberships, and then extend to estimate
more unknown parameters including the topic proportion, scaling factor, membership and

topics using a Gibbs sampler.

3.1 Membership Estimation with Known Topics

3.1.1 Experiment 1 - Varying the Number of Samples

Suppose that the topic proportion 7v and the scaling factor s are fixed, the PM-LDA is
degraded to a mixture model with partial memberships. As discussed in Section 1.3 of
Chapter 1, a data point x,, is sampled from a distribution which is a convex combination

of all of the topics, weighted by its membership values z,,. A geometric interpretation is
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that the distributions that can generate data lie on the (KX — 1)-simplex with the K topic
distributions as its K vertices. An illustration for X' = 3 is shown in Figure 3.1. The
three vertices C' represent the three topics in the natural parameter space. For standard
mixture model with crisp membership value, only the three vertices can generate data,
while for mixture model with partial membership, all the distributions (infinitely many) on
the simplex can generate data. In the inference procedure where the topics are known (i.e.,
C; are known in Figure 3.1), estimating the membership values is roughly equivalent to
estimating the data generating distribution (i.e., dots in Figure 3.1) since the data generating
distribution is fully determined by the membership values. Consider a challenging case
when NN data points are generated by NV different data generating distributions. In other
words, only one data point is available to estimate the data generating distribution. It can
be seen that the estimation accuracy of the membership values is highly dependent on the

number of data points.

2-simplex

Figure 3.1: The simplex for three topics. C; represents the natural parameters of the ith
topic. The black dots show some of the possible data generating distributions.

This experiment was designed to show the impact of the number of data points on
the membership estimation error. It is assumed that all the data points have the same
membership values, generated by the same distribution. In the experiment, the member-
ship values are fixed to be [0.4,0.6]. The two Gaussian distributions with p, = [2,2],

3, =[0.3,0.02;0.02,0.2], and py = [—4, —2], 3o = [0.2,0; 0, 0.4] are used as topics. The
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data generating distribution is a Gaussian distribution with mean p’ = [—2.2030,0.1317],

and covariance X' = [0.2306, 0.0088; 0.0088, 0.2850] according to the following equations,

> = (04% 406347

po= (04 ET +0.6p.55") 2 (3.1)

The number of data points is varied from 1 to 582 with stepsize 20. The average squared
error of the estimated membership values over 10 runs is shown as the red curve (F' = 1)
in Figure 3.2. The estimated membership values have large error when the number of data

point is small.

3.1.2 Experiment 2 - Varying the Covariance Matrices of Topics

With limited number of samples, an important factor on the estimation results is the topic
attributes. Assume that the topics are Gaussian distributions. Given the same amount of
samples, the larger the Gaussian variance, the bigger the estimation error. In this experi-
ment, the covariance matrices of the two Gaussian topics in Section 3.1.1 are multiplied
by a factor F' of 1, 4, 9, and 16, respectively. The average squared errors under different
multipliers are shown in Figure 3.2. It can be seen that the average squared error increases

as the multiplier /' becomes larger (the covariance matrix becomes more diffuse).

3.1.3 Experiment 3 - Membership Estimation with Known Topics

In this experiment, the memberships Z are estimated assuming that the topic proportion

7, the scaling factor s, and the topics 3 are known. The influences of scaling factor and
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Figure 3.2: Average squared error for different multiplier F' (Xp = - F"). When N = 1, the
average squared errors for F' = 1,4,9,16 are 0.015, 0.036, 0.077, and 0.107, respectively.

topic attributes on the membership estimation are investigated. Three types of documents
are designed, with sparse (actually binary) memberships, highly mixed memberships and

memberships evenly distributed in [0, 1], respectively.

Scaling factor s In this part, the effect of scaling factor s on the membership estima-
tion is investigated using three types of documents, with sparse (actually binary) mem-
berships, highly mixed memberships and memberships evenly distributed in [0, 1], re-
spectively. Each document is generated using two Gaussian topics, with pu; = [0,4],
3, = 0.01 x [1,0;0,1], and e = [0,—4], X5 = 0.01 x [1,0;0,1]. Each document
has 1000 data points. The topic proportion is fixed to be [0.5,0.5]. The scaling factor s
is varied to be 0.001, 0.01, 100, 1000, 5000 and 10000. The estimated memberships are
shown in Figure 3.3 - 3.5. As shown in Figure 3.3 and 3.4, the scaling factor s does not
effect the estimated membership too much until it increases to 5000. For highly mixed data

in Figure 3.5, the scaling factor does not effect the membership estimation result.

52



Ground Truth  $=0.001 s$=0.01 s=1000 s=5000 s = 10000 09

IR EE R

6 8 10

IS

N

4

Figure 3.3: Estimated memberships with varying scaling factor on document with member-
ship evenly distributed in range [0, 1]. The average squared error of membership estimation
when s = 0.001, s = 0.01, s = 1000, s = 5000, and s = 10000 are 4.0 x 107, 3.9 x 107,
0.0299, 0.0922, and 0.1179, respectively.
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Figure 3.4: Estimated memberships with varying scaling factor on document with crisp
memberships. The average squared error of membership estimation when s = 0.001,
s = 0.01, s = 1000, s = 5000, and s = 10000 are 1.7 x 1077, 1.8 x 1072, 0.1086, 0.2945,
and 0.3734, respectively.

Topic Attributes In this part, the effect of topic attributes (i.e., covariance matrix,
the distance among topics) on the membership estimation is investigated using three types
of documents, with sparse (actually binary) memberships, highly mixed memberships and
memberships evenly distributed in [0, 1], respectively. First, the influence of topic covari-

ance matrix is studied. Each document is generated using two Gaussian topics, with p1; =
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Figure 3.5: Estimated memberships with varying scaling factor on document with highly
mixing memberships. The average squared error of membership estimation when s =
0.001, s = 0.01, s = 1000, s = 5000, and s = 10000 are 3.3 x 107, 3.3 x 107,
1.6 x 1074, 1.5 x 1074, and 1.7 x 1074, respectively.

[0, 4], and o = [0, —4]. The covariance matrices 3 = X5 is varied to be 0.01 x [1,0;0, 1]
and 0.04 x [1,0;0,1]. Each document has 1000 data points. The topic proportion is fixed
to be [0.5, 0.5]. The scaling factor s is varied to be 0.001, 0.01, 100, 1000, 5000 and 10000.
The estimated memberships are shown in Figure 3.6 - 3.8. Comparing Figure 3.3 with
Figure 3.6, Figure 3.4 and 3.7, and Figure 3.5 and 3.8, it can be seen that as the covariance
matrix increases, the membership estimation gets harder.

As shown in Figure 3.4 and 3.7, as the covariance matrix increases, data points with
crisp memberships can spread further away from the topic centers. Crisp data points that
are located in between the topic centers are often misestimated as data points with mixing
partial memberships, thus increasing the membership estimation error. At the same time,
as shown in Figure 3.5 and 3.8, data points with partial memberships can also be mises-
timated as crisp data points. The increase of topic covariance matrix essentially increases
the with-in topic scatter and the overlap among topics, thus making topics themselves less
distinguishable and decreasing the membership estimation accuracy.

To solve the problem mentioned above, a straightforward solution is to increase the
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distance between topics. In the following experiment, the two topic means are varied to be
p1 = 2 x[0,4], and py = 2 x [0, —4]. The estimated memberships are shown in Figure
3.9 - 3.11. Comparing Figure 3.6 with 3.9, Figure 3.7 with 3.10 and Figure 3.8 with 3.11,
it can be seen that by increasing the distance between topics, the membership estimation

gets more accurate.

6 Ground Truth s=0.001 s=0.01 s=1000 s=5000 s=10000

A
T

Figure 3.6: Estimated memberships with varying scaling factor on document with member-
ship evenly distributed in range [0, 1]. The average squared error of membership estimation
when s = 0.001, s = 0.01, s = 1000, s = 5000, and s = 10000 are 0.0289, 0.0289,
0.0417, 0.0993, and 0.1255, respectively.
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Figure 3.7: Estimated memberships with varying scaling factor on document with crisp
memberships. The average squared error of membership estimation when s = 0.001,
s = 0.01, s = 1000, s = 5000, and s = 10000 are 0.0150, 0.0150, 0.1177, 0.2966, and
0.3737, respectively.
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Figure 3.8: Estimated memberships with varying scaling factor on document with highly
mixing memberships. The average squared error of membership estimation when s =
0.001, s = 0.01, s = 1000, s = 5000, and s = 10000 are 0.0305, 0.0305, 0.0114, 0.0049,
and 0.0048, respectively.

157 1
Ground Truth $=0.001 s=0.01 $=1000 s=5000 s=10000 09
10f 5 3 5 3 5 8
. o sy . i o sy by, lmds 08
op o oy l-' .y -" 3
5t * 9, s o O 5';\gi~“ D7
WA A R Nl 06
or -3 05
S 04
L BT AT ¢ -UNLY ¢ AU ©- Y £ 18
-5 s, ., s, 03
(v &
> 02
10+ .7
0.1
15 ‘ 0
-20 10 0 10 20 30 40

Figure 3.9: Estimated memberships with varying mean on document with membership
evenly distributed in range [0, 1]. The average squared error of membership estimation
when s = 0.001, s = 0.01, s = 1000, s = 5000, and s = 10000 are 0.0499, 0.0498,
0.0089, 0.0549, and 0.0924, respectively.
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Figure 3.10: Estimated memberships with varying mean on document with crisp member-
ships. The average squared error of membership estimation when s = 0.001, s = 0.01,
s = 1000, s = 5000, and s = 10000 are 3.8 x 1075, 3.8 x 107°, 0.0264, 0.1708, and
0.2745, respectively.
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Figure 3.11: Estimated memberships with varying mean on document with highly mixing
memberships. The average squared error of membership estimation when s = 0.001,
s = 0.01, s = 1000, s = 5000, and s = 10000 are 0.0320, 0.0320, 0.0109, 0.0022, and
0.0014, respectively.
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3.1.4 Experiment 4 - Topic Proportion, Scaling Factor, and Member-
ship Estimation with Known Topics

This experiment is a complete inference procedure, which estimates the topic proportion,
the scaling factor and the memberships for each document with known topics. The impact
of the scaling factor s and the size of topic covariance matrices on the estimation results
are investigated.

To test the performance of the Gibbs sampler, an experiment is run on two documents,
with sparse (actually binary) and mixing memberships, respectively. The document is gen-
erated using three Gaussian topics, with gy = [2,2], 3, = 0.4 x [1,0;0, 1], po = [—4, —2],
3o =0.4 x [1,0;0,1], and p3 = [-3, 5], X3 = 0.4 x [1,0;0, 1]. Each document has 400
data points. The estimated topic proportions, scaling factors, and memberships in topic
1 are shown in Figure 3.12. Note that the generation of the binary document doesn’t ex-
actly follow the proposed generative process in which it’s very unlikely to get a document
with all the words having binary memberships. In the generation of the binary document,
the original continuous membership vector is converted to a binary one by reassigning the
largest element in the vector to be 1 and others to be zeros. The estimation results of the
topic proportion and the scaling factor are shown in Table 3.12c. The experimental results
show that PM-LDA performs well on both crisp and mixing data points.

Moreover, to investigate the impact of the scaling factor s and the size of topic co-
variance matrices on the estimation results, the experiments are extended by including the

following two sets of experiments.

Varying scaling factor: As discussed in Section 3.1.1, estimating the membership

values in the inference procedure is roughly equivalent to estimating the data generating
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(b) Binary, 3 topics

’ Doc. Mixing \ Binary
True 7 | [0.1853,0.0409,0.7738] | [0.1367,0.6227, 0.2406]
Est. 7w | [0.1662,0.0907,0.7431] | [0.1249,0.6417,0.2334]
True s 1.0 N/A
Est. s 1.1 N/A

(c) Estimated topic proportions and scaling factors

Figure 3.12: Estimated topic proportions, scaling factors, and memberships with known
topics. (a) and (b) show the true and estimated memberships in the 1st topic. For (a),
the ASE of the estimated memberships is 2.9 x 1072, For (b), the ASE of the estimated
memberships is 1.1 x 1072, (c) lists the true and estimated topic proportions and scaling
factors.

distributions. For z ~ Dir(s7r), when the concentration parameter s7rj, below 1, the smaller
the scaling factor s, the less diverse the membership vectors, and the fewer the data gen-
erating distributions. Given a fixed total number of words, there will be more words used
for the estimation of each data generating distribution, thus the membership estimation will
be more accurate. While when the concentration parameter sy, is above 1, the situation
is opposite. The larger the scaling factor s, the more concentrated the membership vectors
around 7r, thus the membership estimation will be more accurate.

In this experiment, five documents are generated using three Gaussian topics, with g1 =
2,2], ) = F x [1,0;0,1], o = [—4,-2], ¥y = F x [1,0;0,1], and p3 = [-3,5],
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Table 3.1: Average squared error (standard deviation) : varying the scaling factor s

N Z | | |
0.2 | 1.6 x107%(5.2x 107?) | 3.8 x 1073(2.1 x 10~ 3.5 x 1071(6.2 x 107%)
1.0 | 3.8 x 107%(7.0 x 107%) | 1.5 x 1073(1.2 x 10~ 3.7 % 10 2.3 x 1073)

100 | 7.1 x 1072(8.5 x 1073) | 2.8 x 107%(4.2 x 10~
1000 | 6.5 x 1072 1.2 x 1074(6.4 x 10~

67 X 10°(2.5 x 10%)
9.6 x 10°(5.3 x 10°)

( ) < °)
( ) °( °)
10 [ 82x107%(1.1 x 107%) | 7.0 x 107%(6.2 x 10™*)
( ) X B
( ) X °)

(
i
2.8(1.2)
(
(

9.6 x 1073

33 = F x [1,0;0,1], where FF = 0.4. Each of the five documents has 400 words, and
their scaling factors are 0.2, 1, 10, 100, and 1000 respectively. The hyper-parameter cx is
set to be [1,1, 1], and A is set to be 0.5. The average squared error and standard deviation
of the estimated variables over 5 runs are shown in Table 3.1. As shown in the first column
in Table 3.1, the average squared error of the estimated membership first increases as the
scaling factor increases from 0.2 to 10, and then decreases as the scaling factor further
increases to 100 and 1000. When s = 0.2 and s = 1, s7r is below 1. The smaller the scaling
factor s, the more crisp the memberships, the more accurate the membership estimation.
When s = 10, s = 100 and s = 1000, s7 is above 1. The membership estimation error
becomes smaller as the scaling factor s increases because the memberships become more
concentrated on 7r, more similar to each other.

As for the estimation of the topic proportion 7r, its estimation accuracy increases as
the scaling factor s increases, since the membership vectors becomes more and more
concentrated on 7. For the estimation of the scaling factors, the significant increase of
the estimation error when s = 100 and s = 1000 is due to its proposal distribution,
p(s) = Ae™*(\ = 0.5), where the largest candidate proposed in this experiment is around

20, and no candidates approach 100 or 1000.
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Table 3.2: Average squared error (standard deviation) : varying the topic covariance matri-
ces

| F | 0.016 \ 0.4 \ 4.0 |
Z[16x10°29x107") [3.8x107%(7.0 x 10~%) [ 3.2 x 1071(6.1 x 107?)
7w | 1.9x107%(9.6 x 107") [ 1.5 x 1073(1.2 x 107%) | 1.8 x 107%(2.0 x 10~%)
s |47 x107%(28x1072) [ 3.7x 1073(2.3 x 107%) [ 2.9 x 107%(1.4 x 10~?)

Varying topic covariance matrices: As discussed in Section 3.1.2 and 3.1.3, another
important factor on the membership estimation is the topic itself. The larger the topic
covariance matrices, the lower the membership estimation accuracy. In this experiment,
three documents are used. The first document is the one used in the above experiment
with s = 1 and F' = 0.4. The second document is generated using topics with the same
L1, o, and pg as in the above experiment and covariance matrices with ' = 0.016. The
third document is generated using topics with the same ptq, o, and g3 as in the above
experiment and covariance matrices with /' = 4.0. The average squared error and standard
deviation of the estimated variables over 5 runs are shown in Table 3.2. As shown in the
first row in Table 3.2, the average squared error of the estimated membership increases as
the covariance matrices become larger, which verifies the discussion in Section 3.1.2 and

3.1.3.

3.2 Parameter Estimation for Topics with Diagonal and
Isotropic Covariance Matrices

In this section, the memberships Z¢, the topic proportions ¢, the scaling factor s, and the
topics are assumed to be unknown, and will be estimated in the experiments. Five docu-

ments are generated using two Gaussian topics, with iy = [2,2], 37 = 0.4 x [1,0;0, 1],
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and po = [—4,—2], 35 = 0.4 x [1,0;0, 1]. The hyper-parameters « and ) is set to be 1
and 0.5, respectively. Three corpora are reconstructed, containing the first 3, 4, and 5 doc-
uments in the generated 5 documents, respectively. The experiments are run for five times,
and the experimental results are shown Table 3.3 - 3.5. One example of the estimation
results is shown in Figure 3.13 and Table 3.6. As shown in Table 3.3, the topic estimation
accuracy increases as the total number of words increases from 1200 to 2000. For the topic
proportion and membership estimation, as shown in Table 3.4 and 3.5, the increase in the
number of words does not make much difference to the topic proportion or the membership
estimation.

Moreover, in this experiment, the proposed PM-LDA is compared to the standard LDA
model and FCM. For FCM, the fuzzifier is varied from 1.05 to 3.00 with stepsize 0.05. The
FCM results with the smallest topic estimation error is selected for comparison. The best
fuzzifier for the three Corpora are 2.30, 2.30, and 2.60, respectively. Their performance
comparisons are illustrated in Figure 3.14 and listed in Table 3.3 - 3.5. Note that for FCM,
the estimation on topic covariance and topic proportion is not available. For the topic
estimation (in Table 3.3), It can be seen that the PM-LDA has the best performance. For
the topic proportion estimation (in Table 3.4), the PM-LDA outperforms the standard LDA
model on all the documents except document D2. Since FCM doesn’t treat each document
individually, its membership estimation is evaluated based on the whole corpus. As shown
in Table 3.5, the PM-LDA outperforms the standard LDA, while FCM outperforms the PM-
LDA slightly. As shown in Figure 3.13, the synthetic data actually also fit the spherical
prototypes assumed by FCM well. It is possible that FCM can outperform PM-LDA in

membership estimation in such scenario.
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Figure 3.13: An example of the estimated memberships and topics for different corpora.
The left column shows the true membership and topic centers, and the right column shows
the estimated membership and topic centers. The ASE of memberships are 2.54 x 1072,
2.33 x 1072, and 2.46 x 1072, respectively. The estimated topic covariance matrices are
0.40-1,0.42 -1, and 0.44 - I, respectively.
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Figure 3.14: An example of the estimated memberships and topics for different corpora
using different methods. The first row shows the true membership and topic centers. Row
2 — 4 show the estimated membership and topic centers using the PM-LDA with partial
membership, the standard LDA model, and the FCM method, respectively.
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Table 3.3: Average squared error (standard deviation) of the estimated topics for the three

corpora
’ Topics \ Corpus 1 \ Corpus 2 \ Corpus 3 ‘
PM-LDA | 6.7 x 107}(5.0 x 107') | 1.9 x 1071(1.7 x 1071) | 1.8 x 1071(9.6 x 107?)
mean | LDA 2.0 x 10°(5.2 x 1071) 1.2 x 10°(6.9 x 1071) 1.5 x 10°(5.8 x 1071)
FCM 1.2 x 10°(3.1 x 1079) 1.0 x 10°(1.9 x 107°) 1.0 x 10°(1.9 x 107°)
PM-LDA | 5.3 x 1073(2.9 x 107%) | 4.6 x 1072(5.4 x 1073) | 3.6 x 1073(2.7 x 107?)
cov. | LDA 9.0 x 1072(0) 9.0 x 1072(0) 9.0 x 107%(0)
FCM N/A N/A N/A

Table 3.4: Average squared error (standard deviation) of the estimated topic proportion for
the three corpora

’ Document \ Corpus 1 \ Corpus 2 \ Corpus 3 ‘
Dy | PM-LDA | 1.3 x 1073(9.0 x 107%) | 2.3 x 1073(3.5 x 1073) | 4.0 x 1074(8.0 x 107%)
LDA 4.9x1073(5.6 x 1073) | 1.4 x 1073(1.9 x 1073) | 2.4 x 1073(1.8 x 1073)
PM-LDA | 1.6 x 1073(1.2 x 1073) | 3.9 x 1073(4.5 x 1073) | 7.0 x 107%(1.2 x 1079%)
D2 _3 _3 -3 -3 -3 -3
LDA 4.9 x1073(4.1 x 1073) | 2.0 x 1073(2.3 x 107%) | 1.3 x 1073(2.1 x 1073)
D3 | PM-LDA [ 2.2 x 1073(2.7 x 1073) | 1.3 x 1073(1.6 x 1073) | 2.5 x 1073(2.7 x 1073)
LDA 1.2 x 1072(1.3 x 1072) | 3.9 x 1073(3.7 x 1073) | 7.8 x 1073(1.5 x 1072)
D4 | PM-LDA N/A 2.0 x 107%(2.0 x 107%) | 1.5 x 1073(2.6 x 1073)
LDA N/A 3.9 x 1073(1.6 x 1073) | 8.5 x 1073(6.2 x 1073)
D5 | PM-LDA N/A N/A 5.0 x 1074(4.0 x 107%)
LDA N/A N/A 2.8 x 1073(4.3 x 107%)
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Table 3.5: Average squared error (standard deviation) of the estimated membership for the

three corpora

| Document Corpus 1 Corpus 2 Corpus 3 |
DI PM-LDA | 8.6 x 107%(3.2 x 1072) | 9.8 x 107%(4.0 x 1072) | 1.0 x 107*(5.5 x 107?)
LDA 2.8 x 1071(1.3 x 1071 | 2.8 x 1071(2.6 x 1071) | 2.7 x 107}(1.1 x 1071)
D2 PM-LDA | 8.1 x 1072(3.0 x 1072) | 8.9 x 107%(2.8 x 1072) | 9.4 x 1072(4.5 x 107?)
LDA 2.6 x 1075(1.2 x 1071 | 2.3 x 1071(2.0 x 1071) | 2.9 x 1071(1.0 x 1071)
D3 PM-LDA | 7.9 x 107%(2.7 x 1072) | 9.2 x 107%(3.1 x 107%) | 9.2 x 107%(4.7 x 1072)
LDA 2.8 x 107515 x 1071 | 2.3 x 1071(1.7 x 1071) | 2.8 x 1071(1.1 x 1071)
D4 PM-LDA N/A 7.7x107%(3.3 x 107%) | 6.9 x 107%(3.6 x 107?)
LDA N/A 1.5 x 107175 x 1072) | 3.2 x 107 1(1.8 x 1071)
D5 PM-LDA N/A N/A 1.0 x 1071(5.4 x 1072)
LDA N/A N/A 2.9 x 1071(1.0 x 1071)
FCM 2.9 x1072(5.6 x 107°) | 2.6 x 107(3.1 x 107%) | 2.4 x 10%(2.5 x 1075) |
Corpus 1 Corpus 2 Corpus 3
Document True Mem. Est. Mem. Est. Mem. Est. Mem.
D1 [0.3945,0.6055] | [0.4092,0.5908] | [0.3811,0.6189] | [0.3871,0.6129]
D2 [0.4018,0.5982] | [0.4122,0.5878] | [0.4092,0.5908] | [0.3945, 0.6055]
D3 [0.4771,0.5229] | [0.4918,0.5082] | [0.4420,0.5580] | [0.4631,0.5369]
D4 [0.7365, 0.2635] N/A [0.6994, 0.3006] | [0.6937,0.3063]
D5 [0.3784,0.6216] N/A N/A [0.3652, 0.6348]

Table 3.6: An example of the estimated topic proportions for the three corpora
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3.3 Parameter Estimation for Topics with Full Covariance
Matrices

In section 3.2, the topic covariance matrices are assumed to be diagonal and isotropic. In
this section, this assumption is dropped and the topic covariance matrices are considered
as full covariance matrices. The proposal distribution for covariance matrix is Wishart

distribution, defined as

|2|(0=4=D/2 exp (—Ltrace(E,'3))

3,3y, = ’
p(%, v) 2ud/2rd(d=1)/4| 33 1v/2[(v/2) ---T(v — (d — 1))/2

(3.2)

where v is called the degrees of freedom parameter and X,,v is the mean of the distribution.

In this experiment, three sets of synthetic data using different full covariance matrices
are generated. Each set of synthetic data has 4 documents, each with 500 data points.
The means are fixed to be [80, 30] and [—40, —40]. The covariance matrices are varied to
be ¥y = [75,0;0,15], ¥ = [15,0;0,75]; ¥y = [75,0;0,15], ¥y = [75,30; 30, 15]; and
¥, =[75,0;0,15], ¥ = [75,0;0, 15];

The three sets of synthetic data are shown in the first column in Figure 3.15. The
results show that the angle between two covariance matrices greatly controls the shape
(distribution) of synthetic data. For covariance matrix X, the parameter 3., in the wishart
distribution is set to be the covariance of data points that are labeled as k£ by k-means,
scaled by 0.5. The parameter v controls the sampling variability. The sampling variability
is large when v is small. In the experiment, v is set to be 2. FCM is also applied to the
three data sets for comparison with PM-LDA. The fuzzifier m is varied to be 1.1 to 3.0
with increment (.1. The experiment is run for ten times. For FCM, in each run, the best

membership estimation result is selected for comparison with PM-LDA. One example of
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the parameter estimation results are shown in Figure 3.15. The proposed PM-LDA can

achieve higher estimation accuracy than FCM for full covariance matrices.

(a) True memberships and topics (b) PM-LDA (c) FCM

50 80 80
I 0 a0 6 8 100 120 6 40 20 0 20 4 6 8 100 120 80

(d) True memberships and topics (e) PM-LDA (f) FCM

(g) True memberships and topics (h) PM-LDA (i) FCM

Figure 3.15: Parameter Estimation results of synthetic data with full covariance matrices.
For PM-LDA, the average squared membership error (+standard deviation) for the three
datasets over ten runs are 0.02095(=£0.0049), 0.0365(£0.0050), and 0.0107(+£0.0013), re-
spectively. For FCM, the average squared membership error (+standard deviation) for the
three datasets over ten runs are 0.04980(=£0.00), 0.0663(=£0.00), and 0.0132(%0.00), re-
spectively.
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3.4 Convergence

In this section, I evaluate the convergence rate of the proposed MCMC sampling method.
Four sets of data points are generated using two Gaussian clusters, 1 = [2,2], ¥ =
[0.1,0;0,0.1], and pe = [—4, —2], Xy = [0.1,0;0, 0.1], with 1000, 2000, 3000, and 4000
data points, respectively. A plot that keeps track of the energy vs. computation time is
produced. x-axis denotes the number of iterations and y-axis denotes the current energy
relative to the largest energy [47]. The convergence rate for the four datasets are shown
in Figure 3.16. As shown in the figure, the energy ratio decreases to 4 within in 500
iterations and arrives at the largest energy within 5000 iterations. As the number of data
points increases, the convergence rate becomes slower. The experiment is run for 5 times
on another data set with 2500 data points. The convergence plot is shown in Figure 3.17,

where the energy ratio drops to 4 within 200 iterations.
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Figure 3.16: Energy vs. run time plot. x-axis denotes the iteration number and y-axis
denotes the log of the energy ratio.
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Figure 3.17: Energy vs. run time plot when N = 2500.

3.5 Experiments on Synthetic Images

Common datasets for crisp segmentation (i.e., MSRC) are unsuitable for evaluation of PM-
LDA as they do not include transition regions. Also, the provided segmentation ground
truth is only labeled for crisp segmentation. For quantitative comparison with other seg-
mentation methods, ten 64 x 64 synthetic images (in which the true partial membership
values are known) are used in this experiment. The gray-scale pixel values are randomly
generated for each image using two Gaussian topics. As the gray-scale pixel value ranges
from 0 to 255, the two Gaussian topics are set to be NV(64,64) and N'(192,64). For each
image, 4096 samples are generated, sorted, and reshaped into a 64 x 64 matrix. The nega-

tive sample is reset to be 0 and the sample greater than 255 is reset to be 255. One of the
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generated synthetic images is shown in Figure 3.18a.

For LDA, it is possible to compute the labeling confidence map by normalizing the
label posterior density given the observations (Equation (1.11)). However, the posterior
is conceptually very different from partial memberships. LDA assumes there is one true
class per point (and the posterior provides the probability for each). Instead, the underlying
assumption of a partial membership model is that each data point is a mixture of topics.
Therefore, equal LDA posterior probabilities say that a point is equally likely to have been
generated from either topic but not by a mixture of the topics.

The average squared error(4-standard deviation) of partial membership estimation using
PM-LDA, FCM and LDA over 5 runs are 0.006(£0.001), 0.169(40.163) and 281.2(420.8),
respectively. An experimental result is shown in Figure 3.18. For quantitative evaluation,

only synthetic imagery is used since true partial memberships are unknown and cannot be

(d) (e)

Figure 3.18: Partial membership estimation on a synthetic image: (a) the image (b) true
partial memberships (¢c) PM-LDA result (d) FCM result (f) normalized LDA posterior result

assigned in a rigorous or feasible way for real imagery.

(a) (b)
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Chapter 4

Experiments on Real Imagery

In this section, results of image segmentation on three datasets: (i) a Synthetic Aperture
SONAR (SAS) image dataset, (ii) a Fog-Mountain dataset, and the (iii)) MSRC dataset [48]
are shown. In (1) and (i1), PM-LDA is compared with FCM and LDA to show the ability of
PM-LDA to handle partial memberships. In (iii), PM-LDA is compared with LDA to show
that PM-LDA also works on 0-1 membership values (i.e., crisp partitioning). For the LDA

implementation, the MATLAB topic modeling toolbox 1.4 [5] is used.

4.1 Synthetic Aperture Sonar Imagery

Synthetic aperture sonar systems differ from conventional side-scan sonar where, instead
of each ping echo return being processed independently, SAS systems coherently combine
the returns from multiple sonar pings along a known track to synthesize a large acoustic
aperture. This allows for the ability to produce high resolution images at low frequencies

and a large range [49-51]. SAS imagery have resolutions down to the centimeter scale and
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range values up to hundreds of meters [51]. In SAS imagery natural textures such as sand
ripples and sea grass, and small objects are now identifiable, allowing the sonar imagery to
be used for seabed segmentation and classification [52, 53], target detection [54, 55], and
other applications. Figure 4.1 shows examples of different seafloor types present in SAS
imagery.

As discussed in Section 1.1.4, the assumption in the standard LDA that each word
comes from one and only one topic is not necessarily perfect for image documents. For
example, in Figure 4.1, the gradual transition from one seabed type to another one results
in a fuzzy boundary, where the visual words have no crisp memberships. To tackle this
problem, the PM-LDA model is proposed, which is applicable to both SONAR imagery

and visual natural imagery.

. Sand Ri;:)ple\.‘

Posidonea

Figure 4.1: A SAS image containing sand ripples, posidonea (a type of sea grass), and hard
packed sand.

SAS imagery are generally analyzed by considering features that describe image inten-
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sity and texture such as the mean, the variance, etc. However, given a particular sensing
geometry and bathymetry, the texture and pixel values imaged by a SAS system can vary
drastically over the same spatial region of the sea-floor. Features based on image char-
acteristics are often not qualifying invariant parameters of the sea-floor but, instead, are
describing the relationship of that particular sensing geometry with respect to that data
of the sea-floor. A different pass of the SAS sensor with varying range and aspects over
the same region may result in very different image-based features. In the previous work
(discussed in Appendices A and B), several methods have been developed to recovery the
underlying bathymetry depicted in a SAS imagery, and characterize the sand ripple with
sand ripple frequency, amplitude and orientation, and other seafloor types with Gaussian
Markov random fields (GMRFs). Appendix A presents a method for estimating sand rip-
ple frequency, amplitude, and orientation values from a single SAS image as well as from
sets of SAS imagery over an area using a hierarchical Bayesian framework and a known
sensing geometry. This is accomplished through the development of an extended model for
sand ripple characterization and a Metropolis-within-Gibbs sampler to estimate sand ripple
frequency, amplitude, and orientation characteristics for multi-aspect high-frequency side-
look sonar data. Appendix B investigates the use of GMRFs to characterize the underlying
bathymetry depicted in a SAS image. The GMRF parameters that describe the bathymetry
of a region are estimated using an Alternating Optimization (AO) with Iterated Conditional
Modes (ICM) method where the GMRF parameters and the estimated bathymetry map are

updated alternately.
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4.2 Experiments on Real SAS imagery

4.2.1 Using Sliding Window as Document

Synthetic Aperture Sonar (SAS) Imagery Dataset From our SAS image dataset, 4
images (shown in subfigure (a) of Figure 4.2 - 4.5) are selected and their average intensity
value and entropy within a 21 x 21 window are computed as feature values. The average
intensity value is scaled up (x10) to the same magnitude of entropy. Each image is divided
into multiple documents using a sliding window approach. A document consists of all
of the feature vectors associated with each pixel (i.e., visual words) in the window. The
number of topics in this dataset is set to 3. For LDA, a dictionary of size 100 is built by
clustering all the computed feature values using the K-means. FCM results with m = 1.5
are shown as it provided the best results. Due to the lack of ground-truth of this dataset, the
qualitative segmentation results are shown in Figure 4.2 - 4.5. Subfigures (b), (c), and (d)
show the partial membership map in “dark flat sand” , “sand ripple” , and “bright flat sand”
topic using PM-LDA, respectively. Subfigures (f), (g), and (h) show the partial membership
map in each of the three clusters using FCM, respectively. In (b) - (d) and (f) - (h), the color
indicates the degree of membership of a visual word in a topic. Red corresponds to a full
membership of 1 and dark blue color corresponds to a membership value of 0. The LDA
result is shown in (e) where color indicates topic.

From the experimental results, it can be seen that PM-LDA achieves much better results
than FCM and LDA. As shown in Figure 4.2¢ and 4.3c, the segmentation results of PM-
LDA show a gradual change from “sand ripple” to “dark flat sand”. The color is gradually

changed from red, orange, cyan to dark blue. FCM captures the gradual transition to some
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extent but is not able to clearly differentiate between clusters. For example, as shown
in Figure 4.3g - 4.3h and Figure 4.4g - 4.4h, using FCM, the rippled region in Images
2 and 3 is assigned to 2 clusters with nearly equal partial memberships. As LDA cannot
generate partial memberships, in Figure 4.2e and 4.3e, Image 1 and 2 are simply partitioned
into different topics using LDA. Yet, by comparing Figure 4.4e with 4.4d and Figure 4.5¢

with 4.5d, it can be seen that on Image 3 and 4 with insignificant transition regions, LDA

1
Rl .
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05
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03
02
01
o

(a) SAS Image 1 (b) PM-LDA (c) PM-LDA (d) PM-LDA
“dark flat sand” “sand ripple” “bright flat sand”

AR )

-

(e) LDA (f) FCM: 1 (g) FCM: 2 (h) FCM: 3
Figure 4.2: Segmentation results of SAS Image 1 using PM-LDA, FCM and LDA. (a) SAS
Image 1. (b) PM-LDA partial membership map in the “dark flat sand” topic. (c) PM-LDA
partial membership map in the “sand ripple” topic. (d) PM-LDA partial membership map
in the “bright flat sand” topic. In (b) - (d), the color indicates the degree of membership
of a visual word in a topic. (e) LDA result where color indicates topic label. (f) FCM
partial membership map in the first cluster. (g) FCM partial membership map in the second
cluster. (h) FCM partial membership map in the third cluster. In (f) - (h), the color indicates
the degree of membership of a visual word in a cluster.

achieves similar segmentation result to PM-LDA.

For LDA, the labeling confidence map is also computed by normalizing the label poste-

rior density given the observations. Figure 4.6-4.9 shows such normalized posterior distri-
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Figure 4.3: Segmentation results of SAS Image 2 using PM-LDA, FCM and LDA. Subfig-

ure captions follow those in Figure 4.2.
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(e) ® (& (h)
Figure 4.4: Segmentation results of SAS Image 3 using PM-LDA, FCM and LDA. Subfig-

ure captions follow those in Figure 4.2.

(b)
llln.r

bution maps for a sonar image. Compared to results of PM-LDA and FCM, these are quite

binary.
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Figure 4.5: Segmentation results of SAS Image 4 using PM-LDA, FCM and LDA. Subfig-

ure captions follow those in Figure 4.2.
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Figure 4.7: Normalized LDA Posterior of SAS Image 2 for Topics 1-3.

4.2.2 Using Superpixel as Document

The experiment are further extended to the complete SONAR imagery. Six complete

SONAR images are used and named as HF_00, HF O1,..., HF_05, respectively. Each
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Figure 4.9: Normalized LDA Posterior of SAS Image 4 for Topics 1-3.

SONAR imagery is segmented into multiple superpixels (i.e., Figure 4.10 ) [56] and each
superpixel is considered as a document. Besides the mean and entropy features used in
the above experiment, a filter response is also used as the third feature in this experiment.
The filter is built based on the sand ripple characterization algorithm proposed in [57]. It
is hypothesized that each superpixel is a rippled region with certain ripple frequency, fiipplc
(number of ripples per meter). The sand ripple characterization algorithm is applied to each
superpixel to estimate its ripple frequency. As the range resolution of the sonar imagery
is 0.025m, a complete ripple length L can be computed as 40/ fyippie. To capture the ripple
repeating pattern, a filter is built as [—1,0,1,—1,0, 1], where 1 and O are matrices with
height of 11 and width of [L/3]. The filter is applied to the corresponding superpixel and
the filter response is used as the third feature for that superpixel. Non-rippled superpixels
have low filter responses and ripple superpixels have high filter response. The parameter

estimation is run on each SONAR imagery individually. The parameter settings for the six
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SONAR images are the same. The hyper-parameter A and « is set to be 0.1 and 0.1 . For
SONAR imagery HF_00 and HF_01, the topic number X = 3 and for SONAR imagery
HF_02 - HF_05, the topic number K = 2. FCM is also applied in this experiment for com-
parison. The fuzzifier m is varied to be 1.1 to 3.0 with increment 0.1. The segmentation
results of PM-LDA and FCM are shown in Figure 4.11 - 4.16. Figure 4.11 shows that PM-
LDA and FCM achieve similar segmentation result on SONAR imagery HF_00. Both of
them are capable to learn the “dark flat sand”, the “sea grass”, and the “sand ripple” topics.
On SONAR imagery HF_01, as shown in Figure 4.12, PM-LDA performs better than FCM.
FCM fails to cluster the ”’sand ripple” region an independent topic, which is roughly evenly
split into the learned topic 2 and topic 3. For SONAR imagery HF_02 to HF_05, FCM
fails to learn the “shadow” topic since the “shadow” region contributes a small part of the
complete imagery and FCM prefers data points that are equally distributed into K topics.
PM-LDA achieves better overall performance than FCM on SONAR imagery.

A further experiment is run on two SONAR imagery HF_00 and HF 01 using the same
parameter setting. The segmentation results are shown in Figure 4.17. It can be seen that
PM-LDA is still capable to learn the “dark flat sand”, the “sea grass”, and the “sand ripple”

topics.
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Figure 4.10: Superpixels in SONAR imagery HF_00.

’:ﬂi £ . r\ﬁ 5%

(a) SONAR imagery (b) PM-LDA: Topic 1 (c) PM-LDA: Topic 2

R atuinid B e e e X

(e) SONAR imagery (f) FCM: Topic 1 (g) FCM: Topic 2 (h) FCM: Topic 3
HF_00

Figure 4.11: Segmentation result of SONAR Imagery HF_00 using PM-LDA and FCM.
The fuzzifier m = 2.0. Topic 1 to 3 can be interpreted as “dark flat sand”, “sea grass”, and
“sand ripple”, respectively.
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(a) SONAR imagery (b) PM-LDA: Topic 1
HF_01

e o AP e

(e) SONAR imagery (f) FCM: Topic 1 (g) FCM: Topic 2 (h) FCM: Topic 3
HF 01

Figure 4.12: Segmentation result of SONAR Imagery HF_01 using PM-LDA and FCM.
The fuzzifier m = 2.3. Topic 1 to 3 can be interpreted as “dark flat sand”, “sea grass”, and
“sand ripple”, respectively.

(d) SONAR imagery HF_02 (e) FCM: Topic 1 (f) FCM: Topic 2

Figure 4.13: Segmentation result of SONAR Imagery HF_02 using PM-LDA and FCM.
The fuzzifier m = 1.9. Topic 1 and 2 can be interpreted as “shadow” and “sand ripple”,
respectively.
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(d) SONAR imagery HF_03 (e) FCM: Topic 1 (f) FCM: Topic 2

Figure 4.14: Segmentation result of SONAR Imagery HF_03 using PM-LDA and FCM.
The fuzzifier m = 2.0. Topic 1 and 2 can be interpreted as “shadow” and “sand ripple”,
respectively.

(d) SONAR imagery HF_04 (e) FCM: Topic 1 (f) FCM: Topic 2

Figure 4.15: Segmentation result of SONAR Imagery HF_04 using PM-LDA and FCM.
The fuzzifier m = 1.9. Topic 1 and 2 can be interpreted as “shadow” and “sand ripple”,
respectively.
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(d) SONAR imagery HF_05 (e) FCM: Topic 1 (f) FCM: Topic 2

Figure 4.16: Segmentation result of SONAR Imagery HF_05 using PM-LDA and FCM.
The fuzzifier m = 1.9. Topic 1 and 2 can be interpreted as “shadow” and “sand ripple”,
respectively.

(c) Topic 2 (d) Topic 3

HF_00

(e) SONAR imagery (f) Topic 1 (g) Topic 2 (h) Topic 3
HF_01

Figure 4.17: Segmentation results using two SONAR Imagery, HF_00 and HF_O1. Topic 1
to 3 can be interpreted as “dark flat sand”, “sea grass”, and “sand ripple”, respectively.
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4.3 Experiments on Visual Natural Imagery

Fog-Mountain Dataset For the second set of experiments, a Fog-Mountain dataset
is built to show the capacity of PM-LDA for partial membership segmentation in visual
natural imagery. We selected 16 fog and mountain themed images from Flickr (with the
necessary permissions). The RGB color values are used as the feature vectors for each vi-
sual word. For PM-LDA, the number of topics is set to be 2. For LDA, the number of topics
is varied to be both 2 and 4. Experimental results are shown in Figure 4.18. The second
and third column are the segmentation results of PM-LDA. The fourth column is the LDA
results with 2 topics. Comparing the second and fourth column in Figure 4.18, it can be
seen that (1) PM-LDA can generate continuous partial membership according to the extent
to which the mountain is veiled by fog. The segmentation result (partial membership map)
tells us how a topic gradually changes to another one. LDA just generates 0-1 membership;
(2) Segmentation results of PM-LDA are very smooth while LDA segmentation results are
quite noisy since the spatial contiguity is not guaranteed in LDA; (3) and as LDA tends
to group co-occurring visual words into one topic, many visual words in “mountain” topic
are mislabeled as “fog” topic and vice versa. In the last image where fog is dominating the
image, almost all the “mountain” visual words are labeled as “fog” using LDA.

For a more fair comparison, the number of topics in LDA is increased to allow LDA
to capture some of the regions of transition as new separate topics. As shown in the fifth
column in Figure 4.18, when the number of topics is 4, LDA does capture some of the
transition regions as new topics, i.e.,, the red topic and the dark blue topic. However,
without looking at the original image, it is impossible to tell which topics correspond to the

pure regions and which topics correspond to the transition regions. Even identifying these
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regions, LDA can not localize the transition regions and can not provide the same transition

information as PM-LDA.

(a) (b) (c) (d) (e)

(k) @ (m) (n) (0)
Figure 4.18: Examples of segmentation results on Fog-Mountain dataset. (a), (f), and (k)
are the original images ! 2 3. (b), (g), and (1) are the PM-LDA partial membership maps to
the “mountain” topic. (c), (h), and (m) are the PM-LDA partial membership maps to the
“fog” topic. (d), (i), and (n) are the LDA results with 2 topics. (e), (j), and (0) are the LDA
results with 4 topics where color indicates the topic.

Microsoft Research Cambridge data set version one (MSRCvl) The MSRCvl
database consists of 240, 213 x 320 pixel images. We built a “cow”subset from this database

by selecting images covering “grass”, “cow”, or “sky” topics. The “cow” subset has 44

images in total. We use the local descriptors proposed in [58], the output of a set of filter

'Image can be found at: https://www.flickr.com/photos/onbangladesh/858115496/
’Image can be found at: https://www.flickr.com/photos/jhoyos/3218520810/
3Image can be found at: https://www.flickr.com/photos/coloneljohnbritt/9245802086/
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bank responses made of 3 Gaussians, 4 Laplacian of Gaussians (LoG) and 4 first order
derivatives of Gaussians as the feature vectors. The filter window size is 15 x 15. In this
experiment, instead of using each image as a document, normalized cuts method is applied
to get 40 segments from each image and treat a segment as a document. The topic number
is set to be 3, and for LDA, the filter bank output is densely sampled and a dictionary of size
200 is built. The ROC curve of PM-LDA is shown in Figure 4.20. The red start indicates
the LDA result. Some examples of results using PM-LDA and LDA are shown in Figure
4.19. Subfigures (b)-(d) show the partial membership maps in each of the three topics.
We highlight the transition regions by pulling out the pixels with at least one membership
value in range [0.4,0.6]. As shown in (e), these partial membership values mostly occur
at the boundary between two topics. Thus, PM-LDA is able to identify when the feature
vector contains information from multiple topics (as the feature vector is being computed
over a window that contains more than one topic). This is a powerful result showing the
effectiveness of PM-LDA to provide semantic image understanding. For comparison with
LDA, the segmentation result of PM-LDA is modified by assigning each visual word to
the topic with the largest membership. As shown in (f) and (g), PM-LDA can achieve
similar results to LDA. So on these images with crisp boundaries, PM-LDA can generate
binary membership values, and learn the three semantic topics comparable to LDA. Thus,

PM-LDA also is effective for use in crisp labeling problems.
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(e) transition  (f) max

(a) cow2  (b) “grass”  (c) “sky” (d) “cow” (e) transition  (f) max (g) LDA
Figure 4.19: Example of PM-LDA and LDA results. (a) Original image. (b)-(d) Results of
PM-LDA, the partial membership maps in “grass”, “sky”, and “cow” topics, respectively.
The color indicates the degree of membership in a topic. (e) Transition regions consisting
of visual words with at lease one partial membership value in range [0.4, 0.6] (f) Modified
segmentation result of PM-LDA by assigning each visual word to the topic with the largest

membership. The colors indicate topics. (g) Result of LDA. The colors indicate topics.
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Figure 4.20: ROC curve of PM-LDA. The red star represents the LDA result.
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4.4 Experiments on Scaling factor \ and s

As discussed, the parameter A determines the expected degree of mixing. This translates
to the width of the transition regions in a SAS image. A large A (small s) corresponds to a

narrow transition region.

4.4.1 Effect of )\ in Inference Procedure

This experiment investigated the effect of A\ by estimating the memberships with fixed
topics learned in the above experiment. \ is varied to be 1/2, 1/200, and 1/2000. Segmen-
tation results on Image 4 with different A\ values are shown in Figure 4.21. Figure 4.21a
- 4.21c show that as \ decreases, the estimated transition region becomes wider. Figure
4.21d shows the histogram of membership values in “dark flat sand” topic averaged over
10 runs. As A decreases, the average percentage of membership value in range 0.4, 0.6]
becomes larger (i.e., there is more mixing).

As randomly drawing a scaling factor from an exponential distribution parameterized
by A can not guarantee an expected scaling factor. To better show the effect of scaling
factor, the scaling factor are manually set. Another experiment is conducted to show the
effect of s by estimating the memberships with fixed topics learned using SONAR Imagery
HF_00 and HF_0O1. The scaling factor s is set to be 1, 5, and 10. The estimated membership
maps in the learned Topic 1 to 3 for different s values are shown in Figure 4.22. As shown in

Figure 4.22, the estimated transition region becomes wider as the scaling factor s increases.
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(d)
Figure 4.21: Partial membership map in “dark flat sand” topic for Image 4 with varying .
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(e) s = 5, Topic 2 (f) s = 5, Topic 3

(g) s = 10, Topic 1 (h) s = 10, Topic 2 (1) s = 10, Topic 3
Figure 4.22: Partial membership maps in Topic 1-3 with varying s.
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4.4.2 Effect of s in Parameter Estimation Procedure

The experiment is further extended to study the effect of s in the parameter estimation
procedure. As described in the PM-LDA generative process, a membership vector z is
drawn from Dir(s7). The scaling factor s controls the similarity of memberships to the
topic proportion. For example, with big s such that s7;, > 1, the memberships are preferred
to be densely distributed around the topic proportion 7r. With small s such that sm, < 1,
the memberships are preferred to be crisp and the vast majority of the memberships will
be concentrated at a few of crisp vectors (i.e., [1,0,0], [0,1,0] and [0, 0, 1] when K = 3).
And when s7; = 1, the memberships are preferred to be uniformly distributed. In this
experiment, three superpixels labeled as 6, 29 and 32 in Figure 4.10 are extracted from a
SONAR imagery and used as three documents. The topic proportion is fixed to be w =
[1,1,1]/3 and the scaling factor s is varied to be 3, 10, 300, 3000, 30000. The membership
estimation results are shown in Figure 4.23. As the scaling factor s increases, the partial
memberships gradually approach the topic proportion [1, 1, 1]/3.

The experiment is further extended to the whole SONAR imagery. The scaling factor
s is varied to be 5, 20 and 30 and the topic proportion 7 is learned for each superpixel
(document). The proposal distribution for 7 is Dir(0.1) and the topic number KX = 3. Fig-
ure 4.24 shows that as the scaling factor s increases, the memberships within a superpixel
become more and more similar to each other. The memberships map in each superpixel

becomes more smoother.
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(@) s = 10 (b) ©

(a) s = 300

(a) s = 30000
Figure 4.23: Partial membership maps with varying s. Each row shows the estimated
membership maps of the three estimated topics. The black contour indicates the superpixel
boundary.

93



(a) s = 5, topic 1

w8 Y

(d) s = 20, topic 1

(g) s = 30, topic 1 (h) topic 2 (1) topic 3

Figure 4.24: Estimated Memberships in topic 1-3 with varying scaling factor s. The three
columns represent the memberships in topic 1 to 3, respectively.

94



Chapter 5

Summary and Future Work

In this work, the PM-LDA model is introduced for soft image segmentation. PM-LDA
improves upon the LDA model by introducing a partial membership rather than requiring
a single topic label for each word. Experimental results on three image datasets, SAS
imagery dataset, Fog-Mountain dataset, and MSRCv1 dataset, demonstrate the capacity of
PM-LDA model in both soft and crisp image segmentation.

Future work will include developing a more efficient parameter estimation approach,
e.g., collapsed Gibbs sampler, variational message passing, to accelerate the parameter es-
timation procedure. Another research direction is accelerating PM-LDA model with state-
of-the-art hardware, e.g. Nvidia GPU, Intel Xeon Phi, which have been widely used in
application acceleration [59-61]. For topic model, other exponential family distribution,
e.g., Rayleigh distribution, will be investigated. Furthermore, the topic distribution can be
extended beyond exponential family. For example, the topic distribution can be modeled
as a mixture of Gaussian to use the co-occurrence to help clustering. For sonar imagery

application, more SAS imagery features, such as features extracted from the reconstructed
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bathymetry map, will be explored. For PM-LDA, more experiments will be conducted to
examine how to determine topic numbers, set parameters, and balance ratio of data points

from different topics.
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Appendix A

Appendix 1 - Sand Ripple
Characterization using an Extend
Synthetic Aperture Sonar Model and
Parallel Sampling Method

Accurate estimates of the sand ripple frequency, amplitude, and orientation characteristics
can be ultimately used within a number of applications of SAS imagery including detec-
tion and classification of targets in a scene [54, 55], seabed segmentation and classification
[52, 53], and others. This work presents a method for estimating sand ripple frequency,
amplitude, and orientation values from a single SAS image as well as from sets of SAS
imagery over an area using a hierarchical Bayesian framework and a known sensing geom-
etry. This is accomplished through the development of an extended model for sand ripple
characterization and a Metropolis-within-Gibbs sampler to estimate sand ripple frequency,
amplitude, and orientation characteristics for multi-aspect high-frequency side-look sonar

data. Results are presented on synthetic and measured SAS imagery that indicate the ability
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of the proposed method to estimate desired sand ripple characteristics.

A.1 Sand Ripple Model

A stochastic model for high frequency and narrow angle Synthetic Aperture Sonar (SAS)
imagery collected over a sand ripple field, originally proposed by Lyons, et al. [50], rep-
resents the image as a product between a process governing the speckle in the imagery,

Z(r,x), and a process governing the amplitude of a pixel’s scattering strength, a(r, x),
Y(r,z) = Z(r,x)a(r, x) (A.1)

where r and x are the down-range and cross-range image dimensions, respectively. In this
model, considering only the down-range dimension, r, the amplitude of a pixel’s scattering
strength is approximated by
g\r)—g
alr) = 3,(60) + [0, Ornas) — 0, (i) 20— (a2)

Imaz — Imin

where o4(0) is the scattering cross section at the grazing angle 0, g(7) is the slope of seafloor
at range r, and 0, is the average grazing angle. The max and min values are the extremal
values of § and g around the local grazing angle, and g is the average slope. The scattering
cross section is a common statistical model describing seafloor scattering where acoustic
waves are randomly scattered by irregularities on the sea floor. It measures the redistributed
acoustic energy caused by the scattering process [62]. Eqn. (A.2) is graphically depicted
in Figure A.1.

In our work, the speckle noise Z(r, x) which is assumed to follow a K-distribution with
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a large shape parameter is approximated using a Rayleigh distribution. Since the Rayleigh
distribution has only one scale parameter, s, tuning this parameter can only change the noise
scale, while the shape of the probability mass function of the noise remains unchanged. An

example of a synthetic ripple field generated using this model is shown in Figure A.2.

minimum slope, gmin maximum slope, gmaz

Figure A.1: Graphical depiction of the original sand ripple scattering model from [50] .

Figure A.2: Synthetic ripple field generated using the model in [50] with a sine wave
bathymetry profile. In this figure, o (f) was simulated using a Normal distribution func-
tion centered at = 7. The speckle term, Z(z,y), for this image was generated using a
Rayleigh distributed speckle with a parameter value of s = 1 x 102

A.2 Occluded Sand Ripple Model

In this work, we further develop Lyons’ stochastic model by refining the scattering cross-
section function based on (A.2) to explicitly incorporate the occlusion from preceding
peaks in the sand ripple field. Then, using this expanded model, the parameters govern-

ing the bathymetry profile (i.e. the frequency, amplitude, and orientation of the peaks in
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the sand ripple height field) are estimated from SAS imagery using a hierarchical Bayesian
framework in conjunction with a Metropolis-within-Gibbs sampling algorithm.

The expanded sand ripple field model is defined in Section A.2. Section A.3 describes
the proposed hierarchical Bayesian framework and the Metropolis-within-Gibbs sampling
algorithm used to estimate the desired parameters from both single passes over an area and
using multiple aspects and passes over an area at a variety of ranges. Section A.4 includes
experimental results on simulated and measured SAS imagery. Section A.5 summarizes
the research and discusses future work.

The proposed method estimates bathymetry information (i.e., sand ripple field height)
by leveraging occlusions in the imagery caused by preceding peaks in the sand ripple field.
To accomplish this, the model in (A.2) is expanded to explicitly include a scattering cross-
section function that incorporates occlusion of scattering from the ripple trough by the

preceding peaks. In this expanded model a function v replaces o in (A.2),

CL*<T‘, AH7 fv ﬂ) = ¢s(007 T) + [¢s<0max7 T) - ¢s(0mina T)] Ma (AS)

max — Ymin

with

0 if2.-Ay — 490 > by
be(6,1) 2 7 2 ) : (A.4)

os(0) otherwise

where Ay is the ripple amplitude, f is the ripple frequency, [ is the ripple orientation, Ag is
the height of the SAS array from the sea floor, and h(r) is the ripple height at range . Note
that an estimate of Ag is measured and provided by the SAS sensor for each downrange
location. However, the Ag value is dependent on the sea-floor characteristics below the
sensor. For example, if the SAS array is located above sand ripple, then the Ag value will

depend on whether the measurement is collected over a peak or trough of the sand ripple
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field.

Occluded Region

Figure A.3: The expanded model that accounts for shallow grazing angles at long ranges
by including the case of occlusion of the ripple trough. The red asterisk is obscured by the
preceding peak, while the green asterisk is visible by the sonar.

@B=0 (0° b B=7/9 (20°)

Figure A.4: Synthetic ripple field displaying occluded pixels in the trough at long ranges.
These shadowed or occluded pixels are typically seen in real imagery. The speckle term,
Z(z,y), for this image was generated using a Rayleigh distributed speckle with a parameter
value of s = 1 x 10°.

Given the multiplicative noise model in the sand ripple model in (1), noise is multiplied
to the scattering strength a*(r, ). Thus, given a response of zero in the occluded regions as
shown in (A.4) and given that the input imagery are normalized during preprocessing, the
speckle noise scale level should have no significant impact on the simulated SAS imagery
and our proposed estimation method. However, noise due to multipath effects may cause
a non-zero response in the occluded regions in real measured imagery. The impact of the
noise is dependent on the ability to accurately locate the occluded regions. For imagery
with noise that causes a non-zero response in the region of occlusion, a preprocessing step
in which the occluded regions are detected and set to zero would allow for application of

the proposed method without any change in performance.
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A.2.1 Ripple Height Field

Sand ripples can be approximated by sinusoidal shapes [50]. Assume that the along-crest
orientation is perpendicular to the down range direction, then the ripple height at (r, ) can
be defined as

h(r,z) ~ Agsin(2nfr +b) + Apy, (A.5)

where f and b are the sand ripple frequency and phase values, respectively. In practice,
since the along-crest orientation of the sand ripple is rarely parallel to the down-range

direction, we also introduce into Equation (A.5) the ripple orientation /3,

h(r,z) ~ Ay sin(27 f cos(B)r — 2n f sin(B)x + b) + Ay, (A.6)

where (3 is the angle between the ripple along-crest orientation and the down-range axis.

For each fixed x, the ripple field height at range r, can be simplified to

h(r) =~ Ag sin(2r f cos(B)r + ') + Ap, (A7)

where V = —27 fsin(/5)z + b. So for each z, the ripple height A(r) is still a sine curve
with identical amplitude Ay and frequency f cos(f) but with varying phase b'. The ripple

slope field at range r can then be computed as

B (r) = g(r) ~ 2 f cos(B) Ay cos(2r f cos(B)r + V). (A.8)

In this model, we estimate the ripple height field (i.e., bathymetry) without taking into
account any overall sea floor slope. In our future work, we will investigate this factor and

incorporate it into Equation (A.6)).
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A graphical illustration of the role the additional variables play is depicted in Figure
A.3. Synthetic ripple fields with different orientations are generated from this model and
shown in Figure A.4. The synthetic ripple field shown in Figure A.4 has larger areas of
occlusion at longer ranges as desired. Given this extended model, the relative width of

occluded regions provides the needed information to estimate the sand ripple amplitude.

A.2.2 Models for Scattering Cross Section

Three models for the scattering cross section, o, in (A.4) have been considered in this
manuscript: Gaussian, sin?, and small slope approximation (SSA) models. The Gaussian
and sin® models are simple approximations that are functions only of the slope of the sand
ripple field. The small slope approximation model also considers additional parameters
such as sound speed in the water, surface roughness, and sediment grain size. Since nor-
malized images are ultimately used in our work, these three models essentially provide
us an estimate of the shape of the scattering curve, i.e., the relative scattering level. The
absolute scattering level is lost through image normalization and a lack of the appropriate
calibration. Figure A.5 shows the scattering cross section curves for the three models that
are scaled to the range [0, 1]. The purpose of using all three of the Gaussian, sin?, and SSA
models in this work is to show that our proposed estimation method can be applied to SAS

imagery when modeled by a variety of scattering cross section models.

Gaussian Model The first scattering cross section model considered is the Gaussian

model. In this case, the scattering cross section is approximated as

Os,Gauss(0r) = A <9r

g, 02) (A.9)
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Figure A.5: The normalized scattering cross section curves of Gaussian, sin?, and SSA
models. For the Gaussian model, o, causs (0,) = A (6, |5, (%)?), and for the sin? model,
Oqsin2(0r) = L sin*(6,). For the SSA model, a, = 2.0, and a, = 1.1 — 0.1;. The three
curves in the figure are the scattering cross sections when normalized to [0, 1].

Thus, with this model, the largest response is given when 6, = 7 since a grazing angle
perpendicular to the ripple height field is expected to provide the largest return. In our
implementation, the variance of the Gaussian used to model the scattering cross section
is set to be 0 = (£)?. This variance value was determined based on visual comparisons

between data simulated using this model and collected SAS imagery.

sin®? Model The sin? model is defined as

Oy sin2 (0r) = psin®(6,). (A.10)

This model is widely referred to as Lambert’s Law [62]. For backscattering from a slightly
rough surface (e.g., soft sediments), its validity is restricted to oblique incidence angles.
On very rough surfaces (e.g., rocky seabed) it is valid over the entire angular domain. The
value of p is often taken to be the empirical Mackenzie coefficient, which is about 0.002

(-27dB) [63]. If there is no penetration or other losses at the bottom, ;. will be -5dB [64].
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In our implementation, since the simulated images are normalized, the choice of 1 has no

impact on the final simulated image. We simply set x to be % (-5dB) .

SSA Model As one of the physics-based models for the rough surface scattering prob-
lem, the SSA model [62] considers the physical parameters of the seafloor. It takes into
account the acoustic frequency and certain roughness-related parameters such as sediment
grain size and sediment-water density ratio. The roughness scattering cross-section in the

SSA model is
Ko | Ao |”

T 2rAK2AR2 P @11

0s,554(0)

where k,, is the wavenumber in water, A K is the magnitude of the horizontal component of
the difference of the scattered and incident wave vectors, and Ak, is the magnitude of the
vertical component of this difference. The Kirchhoff integral, [, given a high frequency

SSA approximation to the seafloor with isotropic roughness statistics is approximated by

2 0, _ cot?(6r)
I, = COR(2 >6 2R2 , (A.12)

where R, is called the RMS slope. The A, term is affected by the above-mentioned
roughness-related parameters and also depends on the choice of wave theory used as dis-

cussed in [62, p. 332-376][65]. For a fluid model, a convenient expression for A, is

defined as
Apw = %[1 + V(6,)]*G, (A.13)
with
G = (1= )eos?(6,) — B] -1+ — (A.14)
B a, " ag ca, '
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where a,, is the sediment-water density ratio, a, is the complex-ratio of sediment compres-
sional wave speed to water sound speed, and V' (6,.) is the flat-interface reflection coefficient
at 0,. Values of these parameters depend on the grain size. Refer to [62, p. 340-341] for

more details on the term B, and V.

A.3 Hierarchical Bayesian Framework and Metropolis-within-
Gibbs Sampler

The proposed method estimates the sand ripple bathymetry by sampling the ripple fre-
quency, amplitude and orientation, (f, Ay, ) using a Metropolis-within-Gibbs sampling
algorithm [66], a Markov chain Monte Carlo (MCMC) method that samples from a prob-
ability distribution using a Markov chain with the desired distribution as its stationary dis-
tribution [67, 68]. The sample set (f, Ay, §) that minimizes the difference between the
true image and the corresponding simulated image based on the extended model in (A.4)
is selected as the final estimate. The Metropolis-within-Gibbs sampler allows for gener-
ating samples from a multivariate distribution. This approach provides the advantage of
being able to estimate a full distribution of possible parameter values given a complex
data likelihood and prior distribution while maintaining the convergence guarantees of an
MCMC sampling approach. The Metropolis-within-Gibbs sampler was implemented to
estimate frequency, amplitude, and orientation characteristics given the following hierar-

chical Bayesian framework.
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A.3.1 Hierarchical Bayesian Framework

The data likelihood used in the proposed framework places a Gaussian distribution around
an input SAS pixel value given its estimate with the expanded model of the amplitude of

the pixel’s scattering strength,
'Ii,T|AH7f7BNf/j/(wi,r|a*(raAHaf7ﬁ)703;>a (AIS)

where x; . is the 7' pixel in the image at range . In our work, the pixel values are assumed
to be in the range [0, 1]. After computing a*, we normalized it to the range [0, 1]. o, is set to
be 1 so that the majority of the pixel values are still in the range [0, 1]. Then, the likelihood

over a set of SAS image pixels, assuming independence, can be defined as shown in (A.16),

N
X|Au, f,B8~ [ A (wirla®(r, A, £, 8),02) (A.16)

i=1

where NV is the total number of pixels in the SAS image under consideration and X is the set
of these image pixels. By determining the Ay, f and ( values that maximize the likelihood
function in (A.16), the mean squared error between the estimate given the model in (A.3)
and the input data, X, is minimized.

In order to constrain the sand ripple characteristics to physically possible values and
incorporate any prior information, truncated prior distributions are placed on the Ay, f
and [ values. For the first (or single) pass of the data over an area, the prior distributions

are truncated uniform distributions,

AHN%(AH”AH,UAH), (A17)
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[~ (fllp,uy), (A.18)

and

B~ U (Blls, ug). (A.19)

The lower and upper truncation points, l4,,,ua,,lt,us, s and ug are set to constrain the
ripple amplitude, frequency, and orientation to physically possible values. These values
may also be assigned given additional oceanographic information such as sediment type,
wave/current information, etc. For the subsequent passes, the prior distributions are trun-

cated Gaussian prior distributions,

AH ~ </%<AH|MAH7UAH,ZAH,UAH), (A20)

fN%(f“/“f?O-f?lﬁuf)v (A21)
and
with

CH (zlp,o) ifl<z<u
(|, 0,1, u) = , (A.23)
0 otherwise
and
1
C= (A.24)
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where C' is the standard normalization for the truncated Gaussian distribution, and () is
the cumulative distribution function of standard normal distribution. The prior parameter
values (pa,,,04,, 1, 0f, l1g, 0g) are set based on estimates given by previous passes over

the sand ripple field under consideration.

A.3.2 Sampling Method

Metropolis-within-Gibbs sampler

This approach iteratively samples f, Ay and ( using a Metropolis-within-Gibbs algorithm
[66]. The sampling algorithm for estimating the values given a single pass of the data is
summarized in the pseudo-code in Algorithm 6. In the following, each step of the sampling

algorithm is described.

Algorithm 4 A Metropolis-within-Gibbs sampler that samples sand ripple frequency, am-
plitude, and orientation from 11(f, Ay, 5|X). The method used for each step is described
in the section shown in parentheses.

1: Set parameter values and initialize f ), A(Ig) and 5(©) (Section A.3.2)

2: for k < 1to N do

3 Sample the ripple frequency, f®) ~ II(f|X, A%~ 31 (Section A.3.2)
4: Sample the ripple amplitude, A% ~ II(Ay|X, f®, 3¢=1) (Section A.3.2)
5 Sample the ripple orientation, 3*) ~ TI(8]|X, f®), A% (Section A.3.2)
6: end for
7: return (f©, AD O 0 AL g0 2 AR g@) pn) AN g0n)

Sample Ripple Frequency In a standard Gibbs sampler, the samples f*), A% and

B*) are drawn directly from the distribution IT( f|X, Agf_l), BE=D) TI(Ag|X, fR), p=1),

and T1(8]X, f®), AW, respectively. As the three distributions for f®), A% and g®*) can-
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Algorithm 5 A Metropolis-Hastings sampler that generates f*) ~ TI( f|X, A%ﬂ_l), pE=1)

Generate a candidate f from p(f¢|f°? = f(*~1)) (Equation (A.25))
Generate a random number v from % (0, 1)
if u < a(fe, fo4 = fk=1)) (Equation (A.26)) then

Accept f¢, f*) = fe

else
Reject f¢, fF) = fk=1)

A A A ey

end if

not be drawn from directly, we use a single Metropolis-Hastings step to sample these val-
ues. As in a standard Metropolis-Hastings algorithm, a proposal distribution is used to
generate sample candidates. Then, a candidate can be accepted as the next sample or re-
jected according to its acceptance ratio. The Metropolis-Hastings step is summarized in
Algorithm 5. In the current implementation, the proposal distribution used to generate a
frequency candidate, f¢, for the sample f*) is a Gaussian mixture centered on the previous

frequency sample value, f*~1),

p(fAfED) = wn g A (FUFED, sug) + g V(15 s0g)  (A25)

where w,, ; and w,, s are fixed parameters such that w,,  + w, s = 1 and w, ¢, w,, s > 0.
These are used to determine the relative frequency sampling from a Gaussian whose vari-
ance is either relatively small (narrow spread: s, ) or large (wide spread: s,, r). The vari-
ance values, s, r and s,, ¢, are fixed values used to generate the frequency samples. When
sampling from the narrow Gaussian mixture component, a small area in the parameter
space surrounding the current frequency sample is explored to refine the current frequency
estimate. Sampling from the proposal distribution using the wide Gaussian mixture com-
ponent allows for larger exploration of the parameter space. Therefore, the w,, ¢, w,, ¢, 5 ¢

and s,, ¢ values will affect the speed of convergence of the proposed method by balancing
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the local versus global search parameters. Given this proposal distribution, the acceptance

ratio for the frequency values used to evaluate f¢ will be

H(fc’X7Agcfl)7ﬁ(k—1)) p<f(k;—1)’fc)
pUELFED) (0 X, AT, p)
c (k=1)  5(k—1)
- B ) (A.26)
I(f*-D|X, A ) , B-1))

where

H(f‘XaAHa X H:/V ];17“ T AH?f ﬂ)a :c) t(f‘,ufao-falfauf) (A27)

with Ny(f|pg, 07,1, uys) as the truncated Gaussian prior distribution in (A.21). The second
equality is the result of the proposal distribution being a symmetric distribution. For the
first or only pass over an area, N;(f|uf, 0,1, us) will be replaced by the uniform prior

distribution in (A.18).

Sample Ripple Amplitude The sampling step for the ripple field amplitude parallels
the step for sampling the frequency using the latest sampled frequency value. Again, the

proposal distribution is a Gaussian mixture centered on the previous Ay value,

p(AG|AS™Y = w gV (AG AR 50 ) + woat (A4 1A% sua)  (A28)
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where w,, 4 and w,, 4 are fixed parameters such that w,, 4 + w, 4 = 1 and w,, 4, Wy 4 > 0.

Given that the proposal distribution is symmetric, the acceptance ratio used is

(A% X, f®) gk=1)
o= 1 (k’jl‘) S2 57 (A.29)
(A 71X, f®), g=1)

where

N
I(Ay|X, f.8) o< [[4 (winla®(r, A, £, 8), 02) - Ni(Anilppay . Cas Lags 1a,, ) (A30)

i=1

Sample Ripple Orientation In accordance with the frequency and amplitude sam-

pling, the proposal distribution is a Gaussian mixture centered on the previous /3 value,

p(B°1B% V) = w5 (81857, 5.5) + Wi g (BYB*Y, 50 5) (A.31)

where w,, 3 and w,, g are fixed parameters such that w,, g + w, 3 = 1 and w,, g, Wy, g > 0.

Given that the proposal distribution is symmetric, the acceptance ratio used is

(X, 0, AR
(B+=D|X, f®), AP

(A.32)

where
N

H(/6|X7f7 AH) X HC/V (ZL’Z‘7T|CL*(T, AHafa B)vo-i) : m(ﬁluﬁvaﬁalﬁvuﬁ) (A33)

i=1
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Parallel Sampling

The proposed method needs a large number of samples to estimate the parameters of inter-
est. This can be time-consuming when dealing with a large number of images. Therefore,
we consider parallelizing the proposed method by allowing separate processors to generate
samples of f, Ay or (3 thus shortening the execution time to generate some fixed number of
samples. In our implementation, each processor is assigned to generate the same number
of samples. The parameter estimates returned by our implementation are those that were
generated with the largest posterior value. Since we are only returning the single sample
with the largest posterior, several sampling chains may be run in parallel and a single sam-
ple selected among the chains. However, this approach does not decrease any “burn-in”
period of the sampler. Also, if the mean, variance or any other statistic of the samples need
to be estimated, this approach cannot be used. Instead, parallel MCMC based on methods

such as regeneration should be utilized [69, 70].

Initialization and Parameter Settings

The proposed sampling method requires several parameters to be set prior to running the
algorithm. For our current implementation and all of the experimental results shown, ini-

tialization for the algorithm and parameters are determined using the following methods.

Initialization Prior to sampling, the SAS image being analyzed is smoothed and nor-
malized. To preserve the edges which usually define the boundary between nonshadowed
and shadowed region in SAS imagery, a 2-D median filter is employed to remove the noise

without blurring edges. Smoothing is done by applying a 2-D median filter to the image
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and is done to minimize the speckle term in (A.1) (since the pixel scattering strength, a(r),
is the term of interest). After smoothing, the image is normalized by subtracting the mean
image pixel value and dividing by the maximum image pixel value.

Initial values for the frequency are determined by first computing the frequency of each
row using 1D-DFT and, then, using the averaged frequency as the initial estimate. The
SAS image being considered contains the input pixels X. The Ay values are initialized
to the root mean square of the pixel intensity values in the SAS image. The initial val-
ues of (3 are estimated using the Hough line transform method [71]. As shown in Figure
A 4, the boundaries between shadowed and unshadowed region can be interpreted as lines,
whose angles can be considered as approximations to ripple orientation. From the Hough

transform method, we use the average of the detected line angles as the initial value for 5.

Parameter Settings In the current implementation, the phase value, b, is fixed to
zero. When sampling the ripple frequency, amplitude, and orientation, the parameters of
their corresponding truncated prior Gaussian distributions need to be set. The upper and
lower truncation points are set to constrain the ripple parameters to physically possible
values. In our current implementation, these lower and upper truncation points are set to
[0.6, 1.5] cycle/m for f, [0, 0.06] m for Ay, and [-7, 7] for 5. However, these values can
be easily modified given further constraining prior information (such as prior constrained
information derived from oceanographic data).

Parameters for the proposal distributions for f, Ay, and 3 include w,, f, Wy, 4, Wy 3,
Sn.f> Sn,A> Sn.B> Sw,f> Sw,A, and s, g. In the current implementation, these values are set
to 0.7, 0.7, 0.7, 0.01, 0.01, 0.01, 0.1, 0.1, and 0.1, respectively. Given that the proposed

method is a Metropolis-within-Gibbs algorithm, it will benefit from the corresponding con-
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vergence guarantees. However, the speed of convergence is dependent on these parameter
settings. Future work can include investigating methods to optimize these proposal distri-
bution parameters.

When given only an initial single pass of the data, uninformative priors are used for both
of these parameters of interest (as opposed to the truncated Gaussian distributions defined
in the previous section). These uninformative priors can be approximated by setting the
of, 04y, and og value to extremely large variance values relative to the truncation points
of the prior. However, when previous aspects and passes over an area of interest have
been analyzed, the ripple frequency, amplitude, and orientation estimates obtained from
the previous passes can be used to set the prior distribution parameter settings. In these
cases, (i, fta,, and pg, can be set to the values estimated from previous passes and, oy,

o4, and og can be set based on the confidence of these previous estimates.

A.4 Experimental Results

The proposed sampling method was applied to simulated and real SAS imagery. Results

are shown on these data sets and discussed in the following sections.

A.4.1 Image Size Analysis

The first set of experiments examines the role the size of an input image plays. An input im-
age should be large enough to provide enough pixels with statistical consistency to extract
the desired sand ripple parameters. However, an image must also be small enough to avoid
too much spatial variability across the image sand ripple field since, in this work, (Ay, f, 3)

are assumed to be constant within an image clip. This experiment aims to determine the
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lower bound on the image size needed to estimate sand ripple parameters.

The proposed method was run 10 times on two sets of simulated data generated using
the model defined in (A.1) with the expanded pixel scattering strength model shown in
(A.3), and the Gaussian model as the scattering cross section. The speckle term, Z(z, y)
in (A.1) was generated using a Rayleigh distributed speckle with a parameter value of s =
1 x 10%. One set of the simulated data is generated using the parameter setting (Ay, f, 3) =
(0.03 m, 0.5 cycle/m, 7/6), and another one (A, f, 8) = (0.04 m, 0.6 cycle/m, 7/9). Each
set contains seven square images with a different number of sand ripple cycles, A =
{0.5,1,2,3,4,5,6}. The width of each image is determined as [ﬁj, where R is the sonar
range resolution.

Figure A.6. (a) - (¢) show the average squared error (over 10 runs) of the estimated Ay,
f, and 3 values versus number of sand ripple cycles, respectively. The average squared
error stays stable after the “elbow points” in these sub-figures. It seems reasonable to
conclude that the statistics of the estimates stay consistent when the image covers the area
with no less than one ripple. Since the minimum ripple frequency f used in our work is
0.5 cycle/m and the sonar range resolution R is assumed to be 0.025m, the image width is
required to be greater than 160 pixels so that at least two ripples are present in the image,

thus the statistical consistency is guaranteed.

A.4.2 Simulated SAS Data - One Pass

In this experiment, three sets of simulated data were generated based on the Gaussian
scattering cross section, the sin?, and the SSA models. The proposed method was run
using sequential and parallel Metropolis-within-Gibbs samplers.

For comparison, a traditional frequency estimation approach where imagery were trans-
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Figure A.6: Average squared error of the estimated (a) ripple amplitude Ay, (b) ripple
frequency f, and (c) ripple orientation  under varying number of cycles of sand rip-
ple. The curve with red square markers is for the simulated image with (f, Ay, ) =
(0.5 cycle/m, 0.03 m, 7/6), and the curve with blue circle markers is for the simulated im-
age with (f, Ay, 5) = (0.6 cycle/m,0.04 m, 7/9)

formed from the spatial domain into the frequency domain [72, 73] was also employed. A
1D-DFT method is used, which computes the frequency of each image row and takes the
average over all row frequencies as the estimate ripple frequency. In our experiments, the
sonar range resolution R is assumed to be 0.025m, and the simulated images are sized
to be 400 x 400. The DFT length Nppp is 400, and the DFT frequency resolution is
1/(Nppr - R) = 0.1 cycle/m. Note that in the 1D-DFT approach, only frequency can
be estimated. The proposed method is able to estimate ripple frequency, amplitude and
orientation (using the mode of the resulting estimated distributions, i.e., the samples with
the largest likelihood value). The proposed method was also compared to a geometry-
based method of amplitude estimation (as illustrated in Figure A.7). In the geometry-based
method, the shadowed regions are first segmented through thresholding, where a pixel is
identified as shadowed if its intensity value is lower than a predefined threshold value. The

complete shadowed regions are selected to compute the amplitude (the first and last shad-

owed region are excluded). The estimated amplitude for each complete shadowed region is
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defined as

A
Ay ~ 2004, (A.34)
27’0

where Arq is the width of the selected shadowed region, and r( is the distance from the
shadowed region’s end point to the origin. The average of the estimated amplitudes are

used as the final estimated amplitude.

Occluded Region

Figure A.7: The geometry-based method of amplitude estimation. h(r() is approximated
to be zero.

To compare the proposed method with the DFT approach and the geometry-based
method and to evaluate the performance of the parallelized sampling method, we have
conducted a comprehensive series of experiments, obtaining a large amount of experimen-
tal results. Several selected representative experimental results that compare the proposed
method to the other methods and examine the performance of parallelized sampling method
are shown here. As can be seen in these results, the proposed approach outperforms the
traditional DFT approach and the geometry-based method. Furthermore, the parallel sam-
pling approach provides results with a similar error rate but with a significantly shorter
running time.

The complete set of experiments are described in the following sub-sections.
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Varying the true f value

In this experiment, the f values were varied to be 0.5, 0.6, 0.7 and 0.8 cycle/m. As the
DFT frequency resolution is 0.1 cycle/m, these four ripple frequencies are distinguishable
in the 1D-DFT method. The Ay value was set to 0.03 m, the /3 value is %, and the image
clip varied from 0.2 m to 10.2 m in range. In all simulated experiments, the height of the
SAS array was fixed to 4.0 m. For each f value, the algorithm was run 10 times and a new

simulated image was generated for each run.

Varying the true Ay value

The Ay values were varied to be 0.02, 0.03, 0.04 and 0.05m while the f value was set
to 0.7 cycle/m, the § value is %, and the image clip varied from 0.2m to 10.2m in range.
Again, for each Ay value, the algorithm was run 10 times and a new simulated image
was generated for each run. The experimental results using the Gaussian model with a
sequential sampling method (as shown in Table A.1) wass selected to show the comparison
between the proposed method and the DFT and geometry-based methods. The average
squared error of our approach (sequential) is much lower than that of the 1D-DFT method in
sand ripple frequency estimation, and much lower than that of the geometry-based method

in sand ripple amplitude estimation.

Varying the true [ value

The 3 values were varied to be %, %, g and %ﬂ' while the f value was set to 0.7 cycle/m,
the Ay value is 0.03 m, and the image clip varied from 0.2 m to 10.2 m in range. Again,
for each [ value, the algorithm was run 10 times and a new simulated image was generated

for each run. The experimental results using the sin? model (as shown in Table A.2) is
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Table A.1: One Pass Simulated Data-Gaussian Model: Varying Ay, Average Squared
Error(+ Standard Deviation)

| TrueAy | 002m | 003m | 004m | 005m |

Ayl 39x107% | 3.0x10% | 27x10°% | 43x10°8
Seq. (3.8 x 1079 | 3.8 x 1078 | (24 x107%) | (6.4 x 107%)
fl| 22x10®% | 53x10™° | 3.0x107? | 1.3x1078
(6.0x107%) | (4.8 x107%) | (3.0 x 1079) | (2.6 x 107%)
B | 6.6x10710 | 58x 1071 | 7.2x 10710 | 3.2 x 10710
(4.8x 10719 | (9.3x 10719 | (1.2 x 107%) | (4.2x10719)
DFT| f | 37x1072 | 36x1072 | 36x1072 | 3.6x 1072
(19x107YH | 19x107YH | (1.9x107Y | (1.9 x 1071
Geo| Ay | 1.6 x107" | 1.5 x 107! 1.5x 107" | 1.3 x 107!
(0.0) (0.0) (2.9x 10717 (0.0)

The units of the average squared error is m? for A, (cycle/m)? for f, and rad? for /3.

selected to evaluate the performance of the parallel version of our approach. The parallel
sampling approach shortens the execution time by approximately a factor of 4 (the number
of processors) and still achieves similar performance to the sequential sampling in terms of

average squared error (£ standard deviation).

Varying the range of the simulated SAS imagery

The range values were varied to be beginning from 7.5 m in range to 30.0 m in range
while the Ay value was set to 0.03 m and the f value was fixed to 0.7 cycle/m. For each
range, the algorithm was run 10 times and a new simulated image was generated for each
run. The amplitude estimation results of the Gaussian model, the sin? model, and the SSA
model using the sequential sampling method are shown in Table A.3. The proposed method

has similar performances on all three models, illustrating that the proposed method can be

applied to any appropriate given model.
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Table A.2: One Pass Simulated Data-sin? Model: Varying /3, Average Squared Error(4

Standard Deviation)

| True g | g i i 5T
Ay 1.8 x 1078 1.3 x 1077 3.6 x 1078 1.2 x 107
Seq (23x107% | 32x107") | (5b.0x107% | (3.5x107%)
f 8.6 x 107° 1.5 x 1078 1.7 x 1077 3.0x 1078
(9.3 x 1079) (2.6 x 107%) (3.0 x 1071 (2.8 x 107®)
15} 1.8 x 107° 8.6 x 107 1.5 x 1077 6.0 x 1078
(4.0 x 1079) (1.5 x 107%) (2.3 x 1077 (5.5 x 107%)
Exec.| 615.4 seconds | 615.0 seconds | 606.6 seconds | 608.2 seconds
Ay 2.3 x 1078 3.5 x 1077 1.0 x 1077 22 x 1077
Par (3.4 x 107%) (2.9 x 1077 (1.3 x 1077 (4.6 x 1077
f 2.9 x 1078 3.1x 1077 1.8 x 1077 5.7 x 1077
(4.6 x 107%) (4.6 x 1077 (1.6 x 1077 (8.4 x 1077
15} 5.6 x 1079 3.8 x 1078 1.9 x 1077 1.1 x 107
(6.3 x 1079) (5.4 x 107%) (7.2 x 1079) (1.4 x 1079)
Exec.| 153.4 seconds | 152.8 seconds | 152.4 seconds | 152.1 seconds

Table A.3: One Pass Simulated Data-Three Models: Varying Range, Average Squared
Error(4 Standard Deviation) of Ay

Beginning 7.5 m 150 m 22.5m 30.0 m

Range

Gau 3.5 x 1071 6.3 x 1077 6.0 x 1077 8.0x 107

(7.9 x 1071 | (3.9 x 1079 (4.4 x 107%) (2.1 x 107%)

sin? 3.2 x 1071 2.3x 107 4.2 x 1077 4.6 x 107

(9.8 x 10710 | (3.0 x 1079) (3.5 x 1079 (3.5 x 107%)

SSA 2.4 x 107 4.0 x 107 2.2 x 107 3.0x 107

(5.1 x 107%) (3.1 x 107) (3.3 x 1079 (3.1 x107%)
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A.4.3 Ripple Orientation Estimation using Hough Line Transform Method

As mentioned in Section A.3.2, the Hough line transform method was used for £ initial-
ization. For experiments in Section A.4.2 where obvious occluded regions were present
in the simulated imagery, the Hough line transform method could extract the occluded re-
gion boundaries precisely, thus providing an accurate initialization. The initial value of
was more accurate than the final estimated [ in these cases. However, the performance of
Hough transform approach depends on the occurrence of occluded regions in SAS imagery.
In this section, the proposed method was compared with the Hough transform method on
images with insignificant occluded regions (as shown in Figure A.8.(a)). The 3 values were
varied to be %, %, %, and 15—27T while the f value was set to 0.5 cycle/m, the Ay value is 0.03
m. The image clip varied from 0.2 m to 4.0 m with insignificant occluded regions. For
each [ value, the algorithm was run 10 times and a new simulated image was generated
for each run. Results are shown in Table A.4. The Hough line transform method achieved
higher average squared error than the proposed approach when the occluded regions were

insignificant.

&m

0.02m 2m 4am

(a) Insignificant occluded region (b) Significant occluded region

Figure A.8: Image clips with insignificant and significant occluded regions.
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Table A.4: Varying 3, Average Squared Error(+ Standard Deviation)

[True§ | i | i |
Seq. | 3| 81x1078 2.2 x 1078 3.8 x107° 5.7 x 1078
(1.2x107% | (5.0x107%) | 4.3x107%) | (1.0x 1077)
Hough| 3 | 5.4 x 1074 3.0 x 1074 1.4x 1074 3.4 x107°

(0.0) (0.0) (0.0) (0.0)

kol

I

A.4.4 Simulated SAS Data-Multiple Pass

In the first experiment, we have no prior knowledge of the ripple parameters other than
knowing physically reasonable values. So, for those experiments we use a uniform prior
distribution such that each possible value is treated equally. However, for multiple passes,
we can impose prior knowledge from the estimated result of the first pass. By establishing
an informative prior distribution for the subsequent passes, the estimated result can be
further refined. In this experiment, the informative prior distribution we use is a truncated
Gaussian prior distribution centered at the estimated result of the preceding pass (Equation
(A.20)-(A.22)). The 6, 04,,,and o values were set to be 3.00x 107%, based on the squared
error computed from simulated data experiments with corresponding parameter settings.
Consider the following two-pass experiment. Simulated data for the same area is gener-
ated from two different ranges (7.5 m-27.5 m, 15.0 m-35.0 m). First, the proposed sampling
algorithm with the uniform prior distribution (as described in Equations (A.17)-(A.19)) is
applied to the first pass of the data with a collection range of 7.5 m-27.5 m. Then, the
second pass (15.0 m-35.0 m) of the area is analyzed using both the uniform prior distri-
bution (uninformative) and the truncated Gaussian distribution whose parameters are set
based on the estimated result of the first pass (informative). In our experiments, we choose

four sets of values for (Ay, f, ), (0.02,0.8,7/4), (0.03,0.8,7/4), (0.02,0.9,7/6) and
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Table A.5: Two-pass Simulated Data: Average Squared Error (£ Standard Deviation)

| True (Ay, f,5) | (0.02,0.8, 7/4) | (0.03,0.8, 7/4) | (0.02,0.9, 7/6) | (0.03,0.9,7/6) |

Pass 1 2.7 x 1078 9.5 x 1077 2.9 x 1078 3.3x 1078
Agy (4.4 x 107%) (1.3 x 107%) (4.6 x 107%) (2.4 x 107%)
Pass 59 x 1078 1.5 x 1078 1.6 x 10~8 3.3x 1078
2-Uninf. (4.8 x 107%) (2.2 x 107%) (2.1 x 1078) (3.1 x 1078)
Pass 1.2x10°8 9.4 x107? 1.0x 1078 1.5 x 108
2-Inf. (2.2 x 107%) (1.2 x 1078) (1.1 x 1078) (2.3 x 107%)

Pass 1 1.4x10°8 3.2x10°8 4.5 x 1078 1.3x 1077
f (1.9 x 107%) (5.0 x 1078) (5.9 x 1078) (2.1 x 1077
Pass 6.3 x 1078 9.4 x 1078 8.4 x 1078 1.3 x 1076
2-Uninf. (7.1 x 107%) (1.1 x 1077 (1.8 x 1077) (3.1 x 1079)
Pass 1.5 x 1078 3.6 x 1078 4.2 x 1078 1.3x10°7
2-Inf. (2.1 x 1078) (6.7 x 107%8) (5.9 x 1078) (2.2 x 1077)

Pass 1 5.0 x 1079 6.3 x 1079 4.9 x 1077 2.0 x 1079
B (6.8 x 1079) (8.6 x 1079) (7.1 x 1079 (4.2 x 1079)
Pass 3.0 x 1078 2.3x 1078 8.7 x 1078 5.3 x 1078
2-Uninf. (3.0 x 107%) (4.1 x 107%) (2.5 x 1077 (1.7 x 1077
Pass 4.5 x 107 5.9 x 107° 4.5 x107° 1.9 x107°
2-Inf. (6.6 x 1079) (7.0 x 1079) (5.9 x 1079) (3.5 x 1079)

(0.03,0.9,7/6). For each set, the experiment was run 10 times and the results are shown
in Table A.5. As seen in Table A.S5, the results of the second pass tend to improve overall.
This is because more information is available from the second pass due to more regions
of occlusion. Imagery that contains more regions of occlusion provides more information
when estimating ripple parameters. As the second pass was at larger range values, there
were larger regions of occlusion. Furthermore, for two different passes over the same area,
two different occlusion regions from the same ripple peaks can be observed. This provides
more collaborating information about the height of the ripple field which is leveraged by
the sampling algorithm to improve the overall estimate. Future work will investigate setting

prior distribution values based on the relative rates of occlusion in the input imagery.
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A.4.5 Measured SAS Data

The proposed approach was also applied to real, measured SAS imagery. Both single pass
and multiple pass experiments were conducted. In the case of real SAS imagery, ground
truth information in terms of true ripple frequency, amplitude, and orientation are unknown.
Thus, results are shown with comparison to simulated data generated using the estimated

parameter values.

One Pass

For the one-pass experiments, five real image clips were considered. Three image clips
have zero orientation, ranging from 17.1 m to 31.7 m. The other two clips have non-zero
orientation, ranging from 20.0 m to 33.2 m. These experiments were run using the Gaussian
scattering cross section model. In Figure A.9 and A.10, we show the image clips used, the
resulting estimated parameters, and simulated imagery generated using the resulting ripple
frequency and amplitude.

By qualitatively comparing the simulated imagery (without any speckle) to the mea-
sured data, we can see that the best results are obtained when the sand ripples do not merge
or split. This is due to fixing the phase value, b to be zero. Future work will incorporate
phase estimates for every pixel in the image (which will result in a considerable increase
in the size of the search space). Despite not estimating b, the estimated values for the real

imagery appear qualitatively good.

Multiple Passes

For the multiple pass experiment, two SAS images collected over the same area from

different ranges (21.9 m-36.6 m and 40.9 m-50.0 m) were used to estimate the ripple
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Figure A.9: (a) - (c) are three real image clips. Their corresponding simulated imagery
(without speckle) generated using the estimated frequency, and amplitude parameters are
shown in (d) - (f). The estimated results: (a) Estimated f = 1.05 cycle/m, Ay = 0.035 m,
(b) Estimated f = 0.93 cycle/m, Ay = 0.017 m, (c) Estimated f = 1.05 cycle/m, Ay =
0.016 m.

frequency and amplitude. Both of these images are centered over the same sand rip-
ple area with slightly different window sizes. These images were collected several days
apart. These figures are shown in Figure A.11. The first pass initially estimated values of
f=1.464+0.0092, Ag = 0.0595 £ 0.0004 (average value over ten runs + standard devi-
ation). These values were then used as prior values while incorporating the second pass to
refine the estimates. After the second pass, the estimated parameter values for the region

were f = 1.465 + 0.0093, Ag = 0.0598 £ 0.0002 (average value over ten runs + standard

deviation).
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Figure A.10: (a) and (b) are two real image clips. Their corresponding simulated im-
agery (without speckle) generated using the estimated frequency, amplitude, and ori-
entation parameters are shown in (c) and (d). The estimated results: (a) Estimated
f = 114 cycle/m, Ay = 0.017m,5 = 24.9°, (b) Estimated f = 1.22 cycle/m, Ay =
0.019 m, 8 = —32.6°.

Figure A.11: First (a) and second (b) pass of rippled sand region collected at 21.9 m to 36.6
m and 40.9 m to 50.0 m in range, respectively.

A.5 Summary and Future Work

This work extends Lyons’ sand ripple model by incorporating occluded/shadowed regions
due to the preceding peaks in a ripple field and presents a hierarchical Bayesian framework
and MCMC sampling method for sand ripple field frequency, amplitude, and orientation es-
timation from SAS imagery. Furthermore, the proposed sampling method is parallelized to

improve running time. Experimental results show the effectiveness of the extended Lyons’
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model. When compared with a 1D-DFT method for frequency estimation, a geometry-
based method for amplitude estimation, and the Hough transform method for orientation
estimation, the proposed sampling method is shown to outperform the others. In compar-
ison, the three sand ripple parameters are simultaneously estimated and have much higher
estimation accuracy. The parallel version of the proposed sampling method significantly
shortens the execution time by approximately a factor of the number of processors used
while preserving the estimation accuracy. Furthermore, multiple pass experiments show
a performance gain by using informative prior information from previous passes over an
area.

Future work will include many significant extensions to the proposed approach. The
current implementation assumes a flat (non-sloping) seafloor. Future work will include
expanding the assumed models and sampling approach to incorporate sloping sea-floors.
This extension will add additional invariant parameters for estimation (namely, the slope
of the sea-floor). Furthermore, sand ripple fields do not have a constant phase value but,
instead, ripples merge and split. Therefore, future work will also include estimation of
the phase value, b, for every SAS pixel under consideration. Since the extended sand
ripple model is based on Lyons’ model which is only applicable to high frequency and
narrow angle SAS systems, a more general model suitable to other SAS systems will also

be investigated.
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Appendix B

Appendix 2 - Invariant Parameter
Estimation Across Varying Seabeds in
Synthetic Aperture Sonar Imagery

In this work, we seek to estimate invariant features of the seafloor to describe and distin-
guish between seafloor types. Our approach makes the assumption that the local charac-
teristics of the true bathymetry of the seafloor can be represented by a Gaussian Markov
Random Field (GMREF). Since we characterize the bathymetry of the seafloor, this method
yields GMRF parameters that are invariant to acoustic sensing modality and geometry.
The intensity-based features can be degraded due to the speckle noise present in the
sonar imagery and vary drastically with the sensing geometry. Given a particular sensing
geometry and bathymetry, the textures and pixel values imaged by a SAS system will vary
over the same spatial region of the seafloor. Features based on image characteristics are
often not quantifying invariant parameters of the seafloor but, instead, are describing the

relationship of that particular sensing geometry with respect to that area of the seafloor.
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A different pass of the SAS sensor with varying range and aspect angle over the same re-
gion may result in very different image-based features. In this work, we investigate the use
of Gaussian Markov Random Fields (GMRFs) to characterize the underlying bathymetry
depicted in a SAS image. In order to estimate the GMRF parameters that describe the
bathymetry of a region, bathymetry slope values for imaged seafloor are needed. However,
many of the pixels on the seafloor are shadowed and, thus, much of the information related
to their heights relative to neighboring pixels is unknown. To address this issue, an alternat-
ing optimization (AO) algorithm is used to estimate the GMRF parameters. The proposed

method can be divided into four main steps summarized in Figure B.1.

( 7

Shadow Detection

Bathymetry Slope Estimation

Initial Bathymetry
Profile Estimation

GMRF Parameter Estimation
using Proposed AO Method

= J

Figure B.1: Flowchart of the proposed GMRF method.

B.1 Estimating the Relative Bathymetry Profile

Incident acoustic waves of SAS will be reflected and scattered from the seafloor. The com-

ponent that is backscattered towards the sonar will be collected by the sonar receivers and
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contribute to the formation of the SAS imagery. Here, SAS imagery have been modeled
with an intensity representation of the backscattered acoustic energy given a specific range,
depression and aspect angle [49]. Given knowledge of the backscattering model with ap-
propriate assumptions, the intensity image can be converted into the bathymetry map([74].
A challenge in this conversion comes from the shadowed pixels where the incident acoustic
wave is blocked by the preceding contour and, thus, no bathymetry information are avail-
able for these pixels. In our work, we determine locations of the shadowed pixels based
on the local mean and variance and compute an estimate of slope of the bathymetry for

non-shadowed pixels using the variation of local pixel intensity.

B.1.1 Shadow Detection

Our current approach for identifying occluded pixels is to apply a local mean and variance
filter to the input image. Shadowed/occluded regions have both a small local mean and low
variance. Thus, after computing the mean and variance in a local window % surrounding
each pixel, the mean and variance values are thresholded with predetermined, fixed values.
If both the mean and variance are below their respective thresholds, the pixel is labeled as

a shadowed or occluded pixel.

B.1.2 Backscattering Model: Lambertian Reflectance Model

In order to estimate the bathymetry, we need a backscattering model relating intensity to
bathymetry. Seafloor backscattering is a complicated phenomenon, which is generally con-
sidered to be composed of a combination of surface and volume scattering, (i.e., rough-

ness interface scattering and scattering from inhomogeneities within the sediment volume
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[75, 76]). However, for simplicity, in our work a Lambertian reflectance model is applied
as the backscattering model [76-78]. Under the Lambertian reflectance model, image in-
tensity I; ; is the cosine of the angle between the seafloor orientation (normal vector) N; ;
and the incident acoustic wave direction L; ; at the seafloor location corresponding to pixel

(4, 7)[78]. This model is illustrated in Figure B.2.

normal vector, N

acoustic wave, L

Figure B.2: Graphic depiction of the Lambertian reflectance model.

The SAS image intensity can be expressed as

(Lij: Nij)
I; ; = cos(x) = : : , (B.1)
’ (@) (Lij, Lij) - (Nij, Nij)
with

j j —0H /0j —AHM/AR

L;; = 0 o~ 0 ;and N; ; = —0H /0i o~ 0

—Ay + H,; —Apy 1 1
(B.2)

where Ay is the sonar height, H, ; is the absolute bathymetry value corresponding to pixel
(4,7), AR is the sonar range resolution and AH, ; is the bathymetry slope at (7, j). In our

data, Ay is usually around 5m and H; ; is generally smaller than 10cm (H; ; < Ap). Thus,
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the component —Ay + H; ; in L; ; can be approximated by —Ay. Using this approxima-
tion yields an expression that depends only on relative change in H; ; rather than absolute
bathymetry values. As described in the following Section B.1.3, AH, ; can be estimated

using (B.1)-(B.2) given I, ;, Ay and AR.

B.1.3 Initial Bathymetry Estimation

Since input SAS imagery are generally not calibrated, intensity information does not pro-
vide any absolute bathymetry information. Therefore, only bathymetry slope information
can be estimated from the input image. Pixel intensity is an indicator of slope information
of the seafloor, which can potentially provide a relative change in height at each pixel [79].
A large intensity value generally indicates a steeper seafloor slope (e.g., maximal values
are perpendicular to the grazing angle from the sensor). A small value indicates a shallow
seafloor slope. Given an assumed value for the first pixel in each row of the image and
the first pixel following any occluded region, a bathymetry slope profile for all of the ob-
served pixels can be estimated based on the relative intensity of each pixel. Essentially, all
intensity values for observed pixels are normalized and used as a slope estimate (change
from the bathymetry value of the preceding pixel) to estimate the bathymetry profile of
observed pixels. In this initial estimate, shadowed pixels are set to have a bathymetry slope
of —2. From (B.1) - (B.2) and this naive interpolation scheme, the bathymetry slope can be

estimated as

AﬁR if M;; =0,
AH,; = tan(arctan(T) + arccos(/; ;)) (B.3)

—2 otherwise,
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where M, ; is the shadow map at pixel (¢, j) such that M, ; = 1 if pixel (7, 7) is shad-
owed/occluded and M ; = 0 otherwise. Given (B.3), the estimated bathymetry profile will

be

J
Hij =Y AHy, (B.4)
k=1

which is the cumulative sum of the bathymetry slope along the range direction. The first

column in the image is assumed to be the reference height, which means that AH;; = I; ;.

B.2 GMRF Parameter Estimation and Bathymetry Slope
Refinement

Once an initial bathymetry profile for the observed pixels is estimated as described above,
then the GMRF parameters for that bathymetry profile can be estimated. We use an alter-
nating optimization (AO) with an Iterated Conditional Modes (ICM)[80, 81] approach. In
our approach, we assume that our initial estimated bathymetry profile is inaccurate. Thus,
the proposed algorithm aims both to refine the bathymetry profile and update the GMRF
parameters. The algorithm is summarized in the pseudo-code in Algorithm 6. Each step of
the proposed approach is described in the following sub-sections as indicated in Algorithm

6.

B.2.1 Bathymetry Profile Distortion Model Parameter Estimation

The bathymetry profile estimate is refined by considering this as an image restoration prob-
lem using the current estimated GMRF model [82, 83]. In our work, due to occurrence

of shadowed pixels, we consider two types of possible bathymetry profile errors, namely,
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Algorithm 6 Proposed AO with ICM algorithm

Input: Shadow map M, ; and initial bathymetry map H.

1: Initialize 02, o7, the bathymetry map, H, and the GMRF parameters, 3.

2: Estimate 07 by 67 = arg max,z P(H|H,0?) (Section B.2.1).

3: Estimate of by 62 = arg max,2 P(H|H, 03) (Section B.2.1).

4: Estimate 3 by 3 = arg maxg P(H|3). MPLE is used to maximize the PL likelihood
function (Section B.2.2).

5: Update H by H = argmax,; P(H|H, 3,02, 0?) based on the current H, 3, 2 and
o?. The maximization here is performed by using ICM method (Section B.2.3).

6: Return to step 2 for a fixed number of iterations or until convergence.

occlusion error and reconstruction error. Occlusion error is found at the shadowed pixels
where any bathymetry information has been concealed and, thus, bathymetry is initially
only estimated by the naive interpolation scheme described in Equation (B.3). Reconstruc-
tion error represents all the other possible errors such as noise in the sonar image or error
due to the backscattering model. We treat the occlusion error and reconstruction error as
two zero-mean Gaussian random variables with different variances. Given this model, the

bathymetry profile distortion model can be expressed as

A

H;;=H,;+ e, (B.5)

where ¢; ; ~ .47(0,07;) is the independent zero-mean Gaussian error which distorts the
true bathymetry map, /7. We assume that occlusion error occurs at only shadowed pixels
and reconstruction error occurs only at the remaining pixels,

</V(0,0'%) if Mi,j =1,

€ij ~ (B.6)
A (0,02) otherwise,
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where ¢;; ~ #(0,0%) represents occlusion error and €;; ~ A4(0,03) reconstruction
erTor.

Following the conditional independence assumption [80] that given /, all the elements
in H are conditionally independent and that each element of H; ,; has a known conditional
density function .4 ( iilHij, 07 ]) then the conditional density of H given H can be sim-

plified to

P(H|H) = Hp

Hij, M, H p( J|Hw H p( J|H,J

(4,5): (4,5):

M; ;=1 M; =0
= 11 #ltiy,ot) 1 A (HiylHiy,00). (B.7)
(4,9): (,5):
M; =1 M; =0

Then, the distortion model parameters ¢ and o2 can be estimated using Maximum

likelihood estimation (MLE). By maximizing (B.7), the update equations for 0% and o7 are

o 1 .
0'% = m—l Z [Hi,j — HZ‘J‘]Q, (Bg)
"
and
o 1 .
N ®9
ﬁjf:o

respectively, where m is the number of shadowed pixels and m, non-shadowed pixels.
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B.2.2 Gaussian Markov Random Fields (GMRFs) Model Parameter
Estimation

In step 4 of Algorithm 1, the GMRF parameters, 3, are updated. As stated previously,
these parameters are the desired invariant seafloor features. In our implementation, we
adopt a 2nd-order homogeneous GMRF model with four spatial interaction parameters
B = (B, B, B3, B1)T. As shown in Figure B.3, 3; and f3, are for neighbors which are one
pixel apart horizontally and vertically, and 33 and (3, for diagonally adjacent neighbors in
southeast and southwest directions [84]. The local conditional probability density function
(pdf) is defined as

Hij|Hy,, ~ A (wi;H) B,0°), (B.10)

with

(wigH) = [(Hijo1 + Hign)s (Hirg + Hivrg)s (Hiongon+ Higgo), (Hipngo + Hiogan)]'
(B.11)
where w; ; is an indicator matrix which selects the neighbors of pixel (7, 7) and o is the
local variance which is usually assumed to be known.
For GMRF parameter estimation, Maximum likelihood estimation (MLE) is compu-
tationally demanding particularly for large lattices. Besag [85, 86] proposed the Maxi-
mum pseudo-likelihood estimation (MPLE) as an alternative to MLE, where the pseudo-
likelihood (PL) is defined as the product of the local conditional pdfs of each pixel given
the neighbors [84—87]. In our approach, we employ the MPLE method to estimate the 3

GMRF parameters. Note that the MPLE approach is used to estimate the 3 parameters
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only. The log-PL is defined as

1 1
InPL(H) = —éMNln (2ma?) ~ 53 Z G — wi,jH)T/B)27

=1 j=1

and, given this model, the GMRF parameter update equations are

and

B3 | B2 | Ba
B b1
Ba| B2 | B3

Figure B.3: The 2nd-order Neighborhood Structure

B.2.3 Bathymetry Profile Refinement

(B.12)

(B.14)

After parameter estimation for the distortion and GMRF models, the proposed approach

refines the bathymetry profile according to all available information; that is, find the H that

maximizes the conditional probability p(H \]:I ). Probabilistic solutions for this problem,

such as simulated annealing, the Gibbs sampler, or the Metropolis algorithm, ensure the

convergence toward a global maximum but have computational costs [88]. Thus, we em-

ploy a deterministic algorithm called Iterated Conditional Modes (ICM) [80] which lightens
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the computational burden by providing a suboptimal solution that sequentially maximizes
local conditional probabilities, p (Hi,j |H, H /Vi,j> .

From the assumptions that the observed sz are conditionally independent given H,
and that each f[i,j has the conditional density function p (ﬁ[i7j\Hi,j> dependent only on

H; ;, it follows that
y% <Hi7j|f{, HJVM.> xXp ([A{id‘lHl"j) P <H1,3|H/V”) . (BIS)

Maximizing Equation (B.15) is equivalent to minimizing the the following potential

2
2 1
Vij = 7<Hi,j - Hi,j) t53 H;; — Z BiwHik | (B.16)
LJ i,kE,/ViJ
where the first term enforces the assumption that our distortion model is Gaussian dis-
tributed and the second term minimizes the difference between neighboring pixels. ICM
evaluates the second term given H; ; from the last iteration. Using the method of Lagrange

multipliers, the update equation for H; ; at iteration (¢ + 1) is given by

2

2

t+1) O A 9ij (t)

Hiy W= s st 55 > BikHY. (B.17)
2% 1,] iJCEL/Vi,j

B.3 Experiments

In order to evaluate our estimated GMRF parameter, two sets of experiments were con-
ducted. The first experiment examined the ability for the proposed algorithm to recover true

bathymetry GMRF parameters given varying sonar aspect angles. The second experiment
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examined the ability of the proposed method to estimate parameters that can distinguish

between different sea floor types.

B.3.1 Experiment I - Invariant to SAS System Height

The first set of experiments investigates the stability of the approach to estimate the correct
GMRF parameter while varying SAS system aspect angles. With a fixed underlying true
bathymetry map, SAS imagery were simulated. Then, the proposed AO approach was
applied to each simulated image and the estimated GMRF parameters were compared to
the true values.

In this experiment, the sonar system was set to three different heights resulting three
different sensing geometries. Each sensing geometry was used to simulated SAS imagery
with two different GMRF parameter sets, namely, [0.5108, 0.4107, 0.2097, 0.2097], and
[0.5432, 0.2910, 0.1580, 0.1580]. For each parameter set, 10 simulations of 513-by-513
images were generated. Then, given these simulated data set, the proposed algorithm was
applied and the GMRF parameters were estimated. In Table B.1 and Table B.2, the average
squared error (standard deviation) is computed over 10 runs. Our proposed algorithm (de-
noted by AO(s)) is compared to three other methods, namely, MPLE, Coding method and
AO(e). This experiment shows that, even with varying sensing geometry, stable GMRF pa-
rameters for the underlying bathymetry are estimated. With respect to the estimation error,

our proposed AO algorithm achieves the best performance among the four methods.
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B.3.2 Experiment II

The second set of experiments investigates the value of the GMRF parameters with respect
to distinguishing between different seabed types. In this experiment, GMRF parameters
are estimated from several manually selected and labeled sub-images from real SAS data.
Since our data set was unlabeled with respect to seafloor type, the following labeling pro-
cess was used. Each extracted sub-image from real SAS data was labeled by three individ-
uals separately. The true label was determined to be the seafloor type that was agreed by all
the three individuals. Samples in which all three individuals did not assign the same label
were removed from the data set. Samples of two seafloor types considered are shown in
Figure B.4. The dataset contains 104 sub-images categorized into two classes: sand ripple
and hard-pack sand. The sand ripple class has 60 sub-images and the hard-pack sand class
has 44 sub-images. For each sub-image, the GMRF parameters were estimated with the
proposed approach. These GMRF parameters were then used as features in KNN classifier
trained to distinguish between the two seafloor types. For the KNN classifier, we varied K
from 3 to 9 with step-size 2 and the decision rule was majority-vote. The performance was
measured using a two-fold cross-validation scheme. The sub-images are assigned into two
equal size sets. Each set is consist of the randomly selected half samples of the two classes.
1000 rounds of validations are performed, and the validation results are averaged over the
rounds.

A practical problem in this experiment is downsampling of the sub-images. SAS images
have very high resolution (e.g., on the order of centimeters per pixel). The physical distance
between adjacent pixels in SAS imagery is very small, which indicates a high order GMRF
with a large amount of parameters. To reduce the computational complexity and make

the images fit with the proposed 2nd-order GMRE, the sub-images were downsampled.
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Since the optimal downsampling rate is hard to determine, we conducted experiments in
which the downsampling rate was varied from 1 to 10. Experimental results are shown in
Table B.3. The best classification results occur when the downsampling rate is 5 and the
classification accuracy at this rate is around 80%. This experiment validates the value of

the GMRF parameters to describe varying seafloor types.

(d) sand ripple 2 (e) hard-pack sand 2 (f) seagrass 2

Figure B.4: Samples of different seabed types.

B.4 Summary and Future Work

This work presents a set of invariant and discriminative features describing the local char-
acteristics of the bathymetry map and proposes an AO with ICM method to extract these
features. The proposed AO with ICM algorithm provides reliable GMRF parameters, and
the developed feature is shown to be invariant to the sensing geometry and applicable to

seafloor classification tasks.
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Our future work will include many extensions to and further investigation of the pro-
posed method. For example, the current distortion is modeled to be Gaussian distributed.
Future work will include expanding the distortion model to consider more applicable error
distributions. ICM methods depends highly on initialization and investigation into a bet-
ter initialization scheme will be developed in the future. Furthermore, investigation can
be conducted into the applicability of the GMRF model on the range of possible seabed
bathymetry profiles as well as the applicability of the proposed invariant features extracted

from Interferometric SAS.
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Table B.1: Average Squared Error (Standard Deviation) of Estimates Over 10 Simulations

of the 1st Parameter Set.

| Meth. [ SP | By = 0.5108 \ B2 = 0.4107 |
P | 1.06 x 107%(2.93 x 107°) | 1.96 x 10-%(2.50 x 10~3)
AO(s) | P, | 1.05 x 1074(2.30 x 107°) | 1.65 x 107%(1.70 x 107?)
P; | 1.07 x 107%(1.79 x 107°) | 2.67 x 107%(1.40 x 107?)
Py | 1.07 x 107%(2.89 x 107°) | 1.20 x 1073(2.20 x 107?)
AO(e) | P, | 1.06 x 107%(2.23 x 107°) | 1.48 x 107%(1.60 x 107%)
Py | 1.08 x 107(1.48 x 107°) | 4.07 x 107*(1.20 x 1073)
Py | 1.14 x 107%(1.49 x 107°) | 3.04 x 1072(1.60 x 107?)
MPLE | P, | 1.14 x 107%(6.95 x 107%) | 2.19 x 1072(1.40 x 1073)
Py | 1.15 x 1074(6.38 x 107%) | 1.80 x 107%(1.20 x 1073)
Py | 1.14 x 107%(1.51 x 107°) | 3.04 x 107%(1.60 x 1073)
Coding | P, | 1.14 x 107%(7.03 x 1075) | 2.19 x 1072(1.40 x 1073)
Py | 1.15 x 107%(6.48 x 1075) | 1.80 x 107%(1.20 x 1073)
| Meth. | SP | B3 = 0.2097 \ B4 = 0.2097 |
P | 1.25 x 107%(1.30 x 1073) | 1.20 x 10~%(1.50 x 1073)
AO(s) | P, | 6.79 x 1079(6.58 x 107%) | 6.09 x 10~4(1.40 x 10~?)
P; [ 1.20 x 1073(8.28 x 107%) | 1.72 x 1075(1.00 x 107?)
P | 470 x 107%(1.10 x 1073) | 4.57 x 107*(1.30 x 1073)
AO(e) | P, | 9.91 x 107°(6.16 x 107%) | 1.09 x 107*(1.30 x 10~3)
Py | 1.92 x 1074(8.68 x 107%) | 2.13 x 107%(9.13 x 107%)
P | 840 x 1073(1.10 x 1073) | 8.30 x 1073(1.00 x 1073)
MPLE | P, | 6.10 x 1073(7.15 x 107%) | 6.20 x 1073(1.20 x 107%)
Py | 5.00 x 1073(7.84 x 107%) | 5.10 x 1073(9.28 x 10~%)
Py | 840 x 1073(1.10 x 1073) | 8.30 x 1073(1.00 x 107?)
Coding | P, | 6.10 x 1073(7.15 x 107%) | 6.20 x 1073(1.20 x 107%)
Py | 5.00 x 1073(7.84 x 107*) | 5.10 x 1073(9.31 x 107%)

AO(s) is the proposed method. AO(e) is similar to AO(s) but treats reconstruction and

occlusion error equally, i.e., 0 = o7. MPLE is maximum pseudo-likelihood estimation

2

method [85] and Coding is the Coding method [89].

144



Table B.2: Average Squared Error (Standard Deviation) of Estimates Over 10 Simulations

of the 2nd Parameter Set.

| Meth. [ SP | B = 0.5432 \ B2 = 0.2910 |
Py | 1.80 x 1073(2.95 x 107°) | 1.51 x 107°(3.60 x 107?)
AO(S) | P | 1.80 x 1073(4.22 x 107°) | 1.10 x 1073(3.40 x 107?)
Py | 1.80 x 1073(1.52 x 107°) | 5.15 x 107%(2.90 x 1073)
P | 1.80 x 1073(2.91 x 107°) | 3.42 x 107%(3.20 x 1073)
AO(e) | P, | 1.80 x 1073(4.07 x 107°) | 7.27 x 1075(3.10 x 107?)
Py | 1.80 x 1073(1.51 x 107°) | 1.13 x 1073(3.30 x 1073)
P | 1.90 x 1073(1.43 x 107°) | 1.76 x 107%(2.50 x 1073)
MPLE | P, | 1.90 x 1073(1.89 x 107°) | 1.23 x 1072(2.40 x 1073)
P; | 1.90 x 1073(8.51 x 107%) | 1.01 x 107%(2.60 x 10~3)
P | 1.80 x 1073(1.42 x 107°) | 1.76 x 1072(2.50 x 1073)
Coding | P | 1.90 x 1073(1.88 x 107%) | 1.23 x 1072(2.40 x 1073)
Py | 1.90 x 1073(8.33 x 107%) | 1.01 x 107%(2.60 x 1073)
| Meth. | SP | B3 = 0.1580 \ B4 = 0.1580 |
Py | 1.47 x 1074(2.30 x 1073) | 1.29 x 10~4(1.80 x 1073)
AOGs) | P, | 1.85 x 107%(1.60 x 1073) | 2.26 x 107%(2.20 x 107%)
P; | 3.99 x 107%(1.70 x 1073) | 4.26 x 107¢(1.80 x 1073)
P | 475 x1074(2.20 x 1073) | 4.47 x 107%(1.40 x 107?)
AO(e) | Py | 7.22 x 107%(1.60 x 1073) | 7.11 x 107°(2.00 x 10~3)
Py | 1.49 x 1074(2.00 x 1073) | 1.50 x 107*(1.80 x 1073)
P | 6.30 x 1073(1.80 x 1073) | 6.10 x 1073(1.20 x 1073)
MPLE | P, | 4.60 x 1073(1.40 x 107) | 4.60 x 1073(1.60 x 107?)
Py | 3.90 x 1073(1.70 x 1073) | 3.90 x 1073(1.50 x 10~3)
P | 6.30 x 1073(1.80 x 1073) | 6.10 x 1073(1.20 x 1073)
Coding | P, | 4.60 x 1073(1.40 x 1073) | 4.60 x 1073(1.70 x 10~3)
P; | 3.90 x 1073(1.70 x 1073) | 3.90 x 1073(1.40 x 10~3)
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Table B.3: Validation Results with Different & and Downsampling Rates

Downsampling 1(%) 2(%) 3(%) 4(%) 5(%)
Rate
K =3 | 56.12(55.55) 54.06(54.23) 62.04(61.62) 76.87(75.29) 79.38(77.82)
K=5 |57.20(56.20) 56.06(54.89) 62.77(61.57) 79.09(77.49) 80.45(78.71)
K=7 | 5825(57.00)| 55.70(54.73) 62.15(60.43)| 79.87(78.39) 80.97(79.12)
K=9 |5805(56.82)| 55.56(54.14) 61.23(59.90)| 81.04(79.15) 81.21(79.71)
Downsampling|  6(%) (%) 8(%) 9(%) 10(%)
Rate
K =3 | 76.53(75.42) 78.63(77.74) 78.60(77.80)| 76.32(75.09) 76.18(74.59)
K=5 | 78.15(76.94) 79.67(78.04) 79.41(77.85) 74.05(72.41) 72.22(70.87)
K=7 | 7891(77.42) 80.01(78.62) 79.21(77.86) 71.79(70.10)| 68.41(67.16)
K=9 | 79.16(77.74) 80.92(78.65) 79.32(77.59) 70.61(69.58) 65.72(64.56)

Numbers outside parentheses are classification accuracy for the first fold, and numbers in
parentheses are for the second fold.
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