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Abstract

Given images of a scene taken with a moving camera or recordings of a moving smart
phone playing a song by a microphone array, how hard is it to reconstruct the scene
structure or the moving trajectory of the phone? In this thesis, we study and solve sev-
eral fundamental geometric problems in order to provide solutions to these problems.
Of particular interests are the minimal problems, where only minimal information or
measurements are available for the problems to be solvable. In this thesis, we have
identified and solved several important minimal problems in computer vision and sen-
sor network calibration.

The key underlying technique for solving such geometric problems is solving sys-
tems of polynomial equations. In this thesis, several general techniques are developed.
We utilize numerical schemes and explore symmetric structures of polynomial equa-
tions to enable fast and stable polynomial solvers.

These enable fast and robust techniques for reconstruction of the scene structures
using different measurements. One of the examples is structure from sound. By mea-
suring the time-of-arrivals of specific time instances of a song played on a phone, one
can reconstruct the trajectory of the phone as well as the positions of the microphones
up to precision of centimeters.
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Preface

In this thesis, we focus on solving systems of polynomial equations for geometric
problems in computer vision and sensor networks. In particular, we are interested in
well-defined and solvable configurations for these geometric problems where abso-
lute minimal information are available. These minimal configurations are not only
of theoretical importance, but also crucial for robust estimation in the presence of ex-
treme noise - outliers. In many cases, these minimal problems lead to constructing and
solving systems of polynomial equations. For a particular geometric problem, there
are in general many ways to parameterize the unknowns to form polynomial systems.
Choosing a proper parameterization to reduce number of unknowns and degrees of
the polynomial equations is an essential step to solve the problem. As for solving
a polynomial system, numerical techniques are key to ensure numerical stability of
polynomial solvers. In this thesis, we study parameterization for a wide range of ge-
ometric problems as well as general techniques to improve numerical stability and
efficiency for state-of-the-art polynomial solvers.

Another topic of this thesis is optimization for image recognition. Image recog-
nition relies largely on training the machine with prior information or labelled data.
We study a formulation to encode such prior information as a continuous optimization
problem to improve the capability of the recognition pipeline.

Main Papers

This thesis is based on the materials in the following papers:

* Y. Kuang, J.E. Solem, F. Kahl and K. Astrt‘)m, Minimal Solvers for Relative
Pose with a Single Unknown Radial Distortion, accepted to IEEE Conference
on Computer Vision and Pattern Recognition, Columbus, Ohio, 2014

* Y. Kuang, Y. Zheng and K. Astrém, Partial Symmetry in Polynomial Systems
and Its Application in Computer Vision, accepted to IEEE Conference on Com-
puter Vision and Pattern Recognition, Columbus, Ohio, 2014
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Chapter 1

Introduction

Geometric problems in computer vision and sensor networks in general involve the
inverse problems of recovering certain geometric property e.g. positions and rotations
of the cameras, positions of sensors, given specific measurements. For computer vi-
sion, such geometric problems can be to estimate the scene structure and the camera
motions based on image measurements. For sensor network calibration, one of the
important geometric inverse problems is to estimate the positions of the sensors based
on time-of-arrival or time-difference-of-arrival measurements.

The main focus of this thesis is to solve such inverse problems with minimally
available measurements such that the problems are solvable. In many cases, these min-
imal problems can be formulated as systems of polynomial equations. The solvability
of these problems is then closely related to the algebraic geometry of the correspond-
ing polynomial systems. For a solvable problem, an effective and stable polynomial
solver is essential for practical application. This thesis devotes efforts both to iden-
tifying unsolved minimal problems in computer vision and sensor networks and to
deriving general techniques to improve numerical stability and efficiency of polyno-
mial solvers.

1.1 Overview

This section gives an overview of the thesis and describes the connections between
different papers.

Part I: Solving Systems of Polynomial Equations

Chapter 3 This chapter presents a scheme for optimizing the numerical stability
and efficiency of polynomial solvers which is mainly based on the work in [54]. The
optimization scheme consists two steps (i) equation removal (ii) permissible selection.
Our results show that with simple greedy schemes, one can improve the polynomial
solvers for a wide range of geometric problems in computer vision, thus outperforming
state-of-the-art polynomial solvers in terms of both speed and stability.



CHAPTER 1. INTRODUCTION

Chapter 4 The symmetric structures in the monomials are explored to enable faster
and more stable polynomial solvers. Full symmetry in the polynomial systems was
first exploited in [3] and was later generalized to partial symmetry in [63]. The impor-
tance and advantages of utilizing symmetry are demonstrated for geometric problems
in computer vision. One of the examples with full symmetry was also discussed for
the optimal pose estimation problem [104].

Part II: Geometric Problems in Computer Vision

Chapter 5 This chapter focuses on camera pose estimation problem in computer
vision. Specifically, we study and identify a new set of solvable minimal problems
of pose estimation with unknown focal length with line, points and direction features.
The results are published in [56].

Chapter 6 We study the problem of estimating relative pose with a single unknown
radial distortion on one of the two cameras. Three previously unsolved minimal prob-
lems are identified. We study ways of parameterization and develop efficient poly-
nomial solvers for these minimal problems. The materials of this chapter are based
on [62].

Part II1: Geometric Problems in Sensor Networks

Chapter 7 The minimal problems of bipartite sensor network calibration using time-
of-arrival (TOA) measurements are studied. We identify the minimal problems for
general 2D and 3D configurations. We study a new parameterization based on rank-
constraints of the measurement matrix and present a saturation scheme that is essential
to solve the underlying polynomial system [60]. For cases where the dimension of the
receivers and transmitters are different, we derive a linear solver based on factorization
for reconstructing the sensor positions [16].

Chapter 8 In this chapter, we study the problems of recovering unknown time off-
sets in sensor network calibration with time-difference-of-arrival (TDOA) measure-
ments. The key technique is to utilize the rank constraints of the measurement matrix
and to formulate the unknown offsets in terms of the determinant constraints. We
study thoroughly the minimal measurements needed to solve for the unknown off-
sets [57]. For overdetermined cases, we present a formulation that aims to minimize
the rank of the compacted measurement matrix [48].

Chapter 9 We study sensor network self-calibration in far-field setup where the
distances between the receivers are much smaller than their distances to any of the

2
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transmitters. We show that in the far-field setup, TOA self-calibration and TDOA self-
calibration are equivalent. In this setup, one can reconstruct the receivers positions and
the directions from the transmitters to the receivers. By using the rank constraints, the
minimal case of this problem can be solved linearly [53]. We also test the linear solver
on UWB signals where multipath propagation is utilized to synthesize the existence
of multiple transmitters [59].

Chapter 10 In this chapter, we extend the analysis of far-field setup to unsynchro-
nized receivers and transmitters i.e. unsynchronized time-of-arrival (UTOA) measure-
ments. We derive a minimal solver based on linear factorization that is general for 2D
and 3D problems [17].

Part IV: Optimization in Image Retrieval

Chapter 11 Given matching image patches, we study the effects of vocabulary
learning for local features in image retrieval. We integrate an entropy optimization
into the vector quantization step and derive efficient training schemes [58,61].

1.2 Contributions

All of the published papers or manuscripts during my study are collaborative works
from all the authors. I describe in this section the contributions of the author and
coauthors for all these works.

Main Papers

* Y. Kuang, J.E. Solem, F. Kahl and K. Astrém, Minimal Solvers for Relative
Pose with a Single Unknown Radial Distortion, accepted to IEEE Conference
on Computer Vision and Pattern Recognition, Columbus, Ohio, 2014

In the process of solving two-sided unknown radial distortion, I came up with
the problems of radial distortion calibration with a single unknown radial dis-
tortion. I was responsible for all the algorithms, codes, experiments as well as
the writing. Jan Erik Solem, Kalle Astrom and Fredrik Kahl worked on real
data collection and provided helpful discussions on several issues of the paper.

* Y. Kuang, Y. Zheng and K. Astrém, Partial Symmetry in Polynomial Systems
and Its Application in Computer Vision, accepted to IEEE Conference on Com-
puter Vision and Pattern Recognition, Columbus, Ohio, 2014

I developed the algorithms and wrote the solvers for partial symmetric prob-
lems. Yinqgiang Zheng first brought up the partially symmetric examples in

3



CHAPTER 1. INTRODUCTION

computer vision and worked on the experiments. Kalle Astrém and I derived
the theoretical part of partial symmetry. I have written most of the paper and
run half of the experiments.

* Y. Kuang, K. Astrﬁm, Pose Estimation with Unknown Focal Length using Points,
Directions and Lines, International Conference on Computer Vision, Sydney,
Australia, 2013

I and Kalle Astrom had the idea to extend the minimal solvers with richer fea-
tures. I developed algorithms for all the solvers and most of the experiments.
Kalle Astrom worked on generating reconstruction from real data.

* Y. Kuang, S. Burgess, A. Torstensson and K. Astrbm, A Complete Character-
ization and Solution to Microphone Position Self-Calibration Problem, Inter-
national Conference on Acoustics, Speech and Signal Processing, Vancouver,
Canada, 2013.

Kalle Astrom, I and Anna Torstensson developed the algorithms together. I
implemented and optimized the solvers and did all the synthetic experiments. I
wrote most of the paper and Simon Burgess worked on real experiments.

* Y. Kuang and K. Astr‘dm, Stratified sensor network self-calibration from TDOA
Measurements, European Signal Processing Conference, Morocco, 2013.

I first developed the linear solver. Kalle Astrom came up with the concept of
rank constraints and I developed all the minimal solvers based on rank con-
straints. I did all the synthetic experiments. Kalle Astrém and I worked together
on the writing as well as real experiments.

* Y. Kuang, K. Astrom, Single Antenna Anchor-Free UWB Positioning based
on Multipath Propagation, International Conference on Communications, Bu-
dapest, Hungary, 2013

I worked on the algorithmic part and RANSAC experiments for the paper. Kalle
Astrom processed the data and did the reconstruction. Fredrik Tufvesson col-
lected the data and wrote the signal processing part of the paper.

* Fliang, Y Kuang, K. Astrom, Time Delay Estimation for TDOA Self-Calibration
using Truncated Nuclear Norm, International Conference on Acoustics, Speech
and Signal Processing, Vancouver, Canada, 2013

I developed the algorithm with truncated nuclear norm and ran most of the
experiments based on Kalle Astrom’s suggestions of utilizing nuclear norm.
Fangyuan Jiang was responsible for both the experiments and writing.

¢ S. Burgess, Y. Kuang, J. Wendeberg, K. Astrﬁm, Minimal Solvers for Unsyn-
chronized TDOA Sensor Network Calibration using Far Field Approximation,
ALGOSENSOR 2013
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I came up with the idea of a linear solver for the minimal problem and developed
the algorithm together with Simon Burgess. I wrote most of codes and the
section for the linear solver. Simon Burgess and Johannes Wendeberg did most
of analysis, writing and experiments.

Y. Kuang and K. Astrom, Numerically Stable Optimization of Polynomial Solvers
for Minimal Problems, European Conference on Computer Vision, Florence,
Italy, 2012

Kalle Astrom first had the idea of optimizing polynomial solver. We developed
and implemented the algorithms and theories together. I wrote most of the paper
and conducted most of the experiments.

E. Ask, Y. Kuang and K. Astrom, Exploiting p-Fold Symmetries for Faster
Polynomial Equation Solving, International Conference in Pattern Recognition,
Japan, 2012

Erik Ask and Kalle Astrom developed the main theory and methods. I was
involved in developing the method at a later stage. I worked on optimizing the
solvers and was responsible for one of synthetic experiments and optimization
of the solvers.

Y. Kuang, E. Ask, S. Bugeress, K. Astrém, Understanding TOA and TDOA
Network Calibration using Far Field Approximation as Initial Estimate, in Proc.
International Conference on Pattern Recognition Applications and Methods,
Vilamoura, Algarve, Portugal, 2012

Kalle Astrém first came to the linear solution. I worked on the alternating op-
timization and other experiments. Erik Ask, and Simon Burgess were also re-
sponsible for the experiments.

Y. Kuang, M. Byrdd and K. Astrom, Supervised Feature Quantization with En-
tropy Optimization, IEEE Workshop on Information Theory in Computer Vision
and Pattern Recognition, Barcelona, Spain, 2011.

I implemented the algorithms and did all the experiments and writing. Martin
Byrod came up with the speed-up scheme.

Y. Kuang, K. Astrom, L. Kopp, M. Oskarsson and M. Byrod, Optimizing Visual
Vocabularies Using Soft Assignment Entropies, Asian Conference in Computer
Vision, Queens Town, New Zealand, 2010.

Kalle Astrém and I developed the formulation and implemented the algorithm
together. I was responsible for most of experiments. Other coauthors con-
tributed in comments and discussions.
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Subsidiary Papers

L]

Z. Shimayijiang, S. Burgess, Y. Kuang and K. Astrém, Minimal Solutions for
Dual Microphone Rig Self-calibration, submitted to European Signal Process-
ing Conference, 2014

I came up with the formulation of dual-microphone sensors and developed two
of the minimal solvers myself. Together with Zhayida Shimayijiang, Simon
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Chapter 2

Preliminaries

To attack any problems in the real world in a mathematical way, a proper abstraction
or modeling of the real world is essential. For geometric problems in computer vision
and sensor networks, the key is to build up mathematical models between sensors
(e.g. cameras, microphones) and the corresponding measurements. In this chapter,
we introduce several geometric concepts and models in computer vision and sensor
network calibration. Then we review the key concepts in algebraic geometry and the
action matrix method for solving systems of polynomial equations.

2.1 Geometry in Computer Vision

2.1.1 Camera Model

We consider the standard pinhole camera model widely used in computer vision [43].
In the pinhole camera model, it is assumed that all light-rays towards the camera
pass through a common point C in space. Here C is also called the camera center.
An image is formed by the intersection of these light-rays with the image plane II.

For a 3D point X = [a: Yy oz 1}T and its corresponding 2D image projections

X = [u v 1} "in homogeneous coordinates, the projection equation is,
nx = PX. 2.1

Here, the scalar 7 is the depth of the 3D point X and P is a 3 x 4 camera matrix which
can be factorized as,

P:K[R|t]. 2.2)
The rotation matrix R encodes the orientational part of the camera pose specifying in
which direction the camera is pointing and t relates to the coordinate of the camera

center t = —RC. Here, K is the calibration matrix that compensates for the intrinsic
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setup of the camera as follows:

f a wu
K=|0 ~vf v]. (2.3)
0 0 1

Here f is the focal length that indicates the distance of the camera center to the image
plane. In most applications, it is assumed that the image coordinate system is perpen-
dicular such that o = 0 (no skew), the pixels are square i.e. aspect ratio v = 1 and the
position of the principle point (u,v) is at the center of the image. A camera if said to
be calibrated is the calibration matrix K is completely known. Otherwise, the camera
is uncalibrated.

2.1.2 Epipolar Geometry

In computer vision, epipolar geometry relates to geometric relations of the image
points of a 3D scene between two camera views. Given two image projections x =

T T .
[u v 1] and x' = [u’ v 1] of the same 3D world point from two cameras
P and P/, there exist bilinear constraints between the corresponding points x and x’.
Specifically, if both cameras are uncalibrated, then the epipolar constraint is

xTFx = 0, 2.4

where F € R3*3 is the fundamental matrix. A fundamental matrix F is only defined
up to scale and it satisfies det(F) = 0.

As for calibrated cameras, the bilinear constraint is determined by an essential
matrix E € R3*3, The corresponding points x and x’ satisfy

x'TEx = 0. 2.5)

It is shown in [43] that a 3 x 3 matrix E is an essential matrix if and only if det(E) = 0
and it satisfies the trace constraints

2EE’E — t(EET)E = 0,

which indicate that the two non-zero singular values of E are equal.

2.1.3 Radial Distortion

With the presence of radial distortion from camera lens, the linear pinhole camera
model in (2.1) is not valid any more for image projections. To model the nonlinear

effects of radial distortion, the undistorted image projection x,, = [xu Y 1} " and

. . L T
distorted image projection x4 = [md Yd 1] are related as

Xq = L’,(r(xu))xu. (2.6)

10
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Here L£(r) = 1+ kv + kor? + ksr3 + kyr* + ... which can be seen as a Taylor
expansion of an arbitrary smooth function and r(x,,) is the distance of the undistorted
image points to the principle point. In this thesis, we assume a one-parameter division
model for radial distortion as in [36] which is an effective approximation of the gen-
eral smooth function. Under the one-parameter radial distortion model, the relation
between undistorted point coordinates x,, and radially distorted point coordinates x4
can be written as

Loy Tq
Yu| ~ | WY |, 2.7)
1 14 Ar3

where ) is the distortion coefficient and 4 is the distance of x4 to the distortion center.

2.2 Geometry in Bipartite Sensor Networks

We consider a particular type of sensor networks where the graph structure is bipartite.
A graph is bipartite if the vertices of the graph can be divided into two independent
sets (such that there are no edges between vertices within each set). In sensor net-
work, these two independent sets can be regards as receivers and transmitters. Let
r;,i=1,...,mands;, j = 1,...,n be the spatial coordinates of m receivers and
n transmitters, respectively. In this thesis, we consider the problem of reconstructing
the spatial positions of the receivers {r;} and the transmitters {s;} by measuring the
arrival time instances {t;; } of signals for the receivers. Here we assume that the speed
of the signal v is known and constant. We further assume that each receiver r; has its
own clock offset 7; (time of transmission) and the same applies to each transmitter s
with clock offset j1; (time of recording). Then we have the following model between
the positions and the measurements

[rs = sjlly = vty + 76 — py)
= fij + @ + o5, (2.8)
where f;; = vt;j, ¢; = v and o; = —vpu;. We call this unsynchronized time-of-
arrive (UTOA) measurements. If the receivers are synchronized i.e. 7 = 1 = 7o =
..., we have
l[ei = s;ll, = fij + 05, 2.9

where 0; = v(T — ;). Then we know the relative arrival time or fime difference of
arrival (TDOA) of the signals from different transmitters to receivers. If we further
assume that the transmitters and receivers are synchronized under the same clock, i.e.

11
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B Receiver
O Transmitter

Figure 2.1: A configuration of 3 transmitters (circles) and 3 receivers (squares) with
known pairwise distances d;; in 2D.

L =To =+-+= 41 = U2 = ..., then based on (2.8), we have time of arrival (TOA)
measurements

l|lr; — Sj||2 = d;j, (2.10)

where d;; = vt;; is the absolute distance between the receiver 7 and transmitter j
(Figure 2.1). We have the following calibration problems to consider:

Problem 2.2.1 (UTOA Bipartite Network Calibration)  Given relative distance mea-
surements f;; determine receiver positions r; , ¢ = 1,...,m, transmitter positions
sj,j = 1,...,n, offsets ¢;,7 = 1,...,m and 0;,j = 1,...,n such that f;; =
[ri —s;lly + g + 0j.

Problem 2.2.2 (TDOA Bipartite Network Calibration)  Given relative distance mea-
surements f;; determine receiver positions r; , 7 = 1, ..., m, transmitter positions s;,
j=1,...,nand offsets 0;, j = 1,...,n such that f;; = |[r; — s;||, + o;.

Problem 2.2.3 (TOA Bipartite Network Calibration)  Given absolute distance mea-
surements d;; determine receiver positions r; , 4 = 1,...,m and transmitter positions
Sj,j = 1, o, n such that dij = ||I‘Z — Ssz.

For all these problems, one can only reconstruct positions of receivers and trans-
mitters up to an Euclidean transformation and mirroring.

12
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B Receiver
O Transmitter

Figure 2.2: Approximation of distance between receivers and transmitters in far-field
configuration.

2.2.1 Far-Field Approximation

In practice, there are spatial configurations for the sensors such that distances between
receivers are small and transmitters are all very far away from the receivers. In this
case, a good approximation is to assume that the directions from transmitter to each
of the receivers are parallel and independent of the positions of the receivers. If we
denote these directions as n, then we have the following far-field approximation of the
distance measurement between r and s

d =r—sl,
Iro = sl + (r —ro)"m;
=r'n+ (|ro —s|, — rgn), (2.11)

Q

c

where r is a reference receiver position (Figure 2.2). Here, we can see that the dis-
tance d can be approximately expressed as inner product of the receivers position r
and its direction form transmitter n and a constant c that is related to the position of
transmitter. Using this approximation, the inverse problems of interests are to recon-
struct the receiver positions and the directions of transmitters to the receivers given
TOA, TDOA or UDOA measurements.
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2.3 Minimal Cases

We define a minimal case to a problem as follows:

Definition 2.3.1. A minimal case to a problem is the case that consists of the minimal
set of constraints or equations such that the problem generally has finite number of
solutions.

Minimal cases to different geometric problems are of particular interests. First
of all, identifying such minimal cases as well as understanding the solution space of
these cases shed light on the intrinsic structures of a problem. In practice, solving these
minimal cases are essential for robust parameter estimation in computer vision [95]
and sensor network calibration.

2.4 Algebraic Geometry

Many of the geometric problems studied in this thesis lead to systems of polynomial
equations. Tools and techniques in algebraic geometry are key to derive solvers for
polynomial systems. In this section, we review some of the key definitions in alge-
braic geometry as well as techniques to solve polynomial systems based on algebraic
geometry. For general introduction or detailed proofs of the concepts discussed in this
section, one can refer to [26] and [28]. To start with, we consider solving polynomial
system as the following problem:

Problem 2.4.1 Given a set of m polynomials f;(x) € C(x) in n variables x =

(z1,...,2n), determine the complete set of solutions to
fl (X) = 07
: 2.12)
fm(x) =0.

where C(x) denotes the collection of all polynomials with coefficients of the monomi-
als in the field of complex numbers C. We denote a monomial x” = z]'z3> ... z)",
where v = (71,72, - - -, ¥n) is the vector of exponents. The degree of x” is defined as
the sum of the exponents |y| =1 + -+ + Yn.

To solve multivariate polynomial systems, we utilize results and techniques from
algebraic geometry. We start by introducing several concepts in algebraic geometry
that are closely related to polynomial solving. The zero set (solution set) of a sys-
tem of polynomial equations defines an affine variety V. In this thesis, we focus on
solving systems of a finite variety i.e. problems with finite number of solutions. The
implication of infinite-dimensional variety is also of interest in a theoretical point of

14
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view. The set of polynomials {f;(x)} generates an ideal I = > m;(x) f;(x), where
m;(x) € C(x). Anideal I is said to be radical if I is identical to the set of all polyno-
mials that vanish on V. The equivalence of two polynomials with respect to ideal I is
defined as : if two polynomials f and g is equivalent modulo [ iff f — g € I denoted
as f ~ g. With this, we can define the quotient space C(x)/I as all the equivalence
classes modulo /. For a finite and radical ideal I, it is shown in [28] that C(x)/I is
isomorphic to C", where r = |V/| is the number of solutions to the set of polynomials
that form 1.

2.4.1 The Action Matrix

The action matrix method is a multivariate extension of the companion matrix for
solving uni-variate polynomial equations. To start with, we consider first the linear
mapping Tp,(x) : f(x) — a(x)f(x) in the 7-dimensional C[x]/I where a(x) € C(x).
In this thesis, we limit the choice of a(x) to be a monomial instead of any polynomial
and we call a(x) as action monomial. Given that C(x)/I is finite dimensional, one
can choose a linear basis of monomials B = {x®*,...,x% } for C(x)/I. Now the
mapping 75, can be represented as a r X 7 matrix M, which is the so-called action
matrix. The solutions of the polynomial system are closely related to the action matrix.
The eigenvalues of M, are the values of a(x) evaluated at the solution points i.e. V.
Also, the eigenvectors of M are the values of the basis monomials in B evaluated at
the solution points.

2.4.2 Constructing Action Matrix

In this section, we describe several important techniques for constructing the action
matrix in a numerically stable manner including the single eliminate scheme and the
basis selection technique.

Single Elimination

The single elimination technique has been widely adapted e.g. [20, 64]. It starts by
multiplying the equations in (2.13) by a set of multiplication monomials and produces
an equivalent and expanded set of equations. This is in contrast to the Buchberger’s
algorithm for computing Grobner bases where equations are generated incrementally.
By stacking the coefficients of the expanded set of equations in a coefficient matrix
Cexp Which is usually called elimination template, we have

CexpXexp = 0. (2.13)

where X, is a vector of the set of monomials in the expanded equations. In general,
the set of multiplication monomials can be chosen such that the resulting equations
are all up to a certain degree.
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Basis Selection

To select B in a numerically stable way, several techniques for basis selection were
described in [20]. In the following, we present the column-pivoting scheme for basis
selection which has been shown to be a good tradeoff between speed and numerical
stability. For all the polynomial solvers derived in this thesis, we have applied the
column-pivoting basis selection to improve the numerical stability of solvers.

To enable basis selection, one first partition the set of all monomials M occurring
in the expanded set of equations as M = E|JR|JP. Specifically, P represent a
subset of the set of monomials (permissible set) that remain in M after multiplying
with a(x). The reducible set a(x)x** ¢ P for x** € P is denoted as R. We denote
the remaining monomials as the excessive set £. By reordering the monomials such
that £ > R > P, we obtain

Xe
[Ce Cr Cp] |Xr| =0 (2.14)
Xp

Traditionally, the Grobner bases are used to generate B3 for some ordering on the
monomials (e.g. grevlex [64]). In this case, the permissible set is the same as basis set.
The key idea of of [19] is to select /3 adaptively from a permissible set P where |P| >
r. Note that, in practice, the subset P is chosen from the permissible set as the last
np (> ) monomials based on greviex ordering. To achieve this, a scheme involving
two linear elimination steps was proposed. The first step eliminate the monomials in
&:

Ugl CRl Cpl Xg
0 Ug, Cp| |Xzr| =0, (2.15)
0 0 Cp,| |Xp

where Ug, and Uy, are upper triangular. One can safely remove the top rows of the
coefficient matrix involving the £, which gives

URQ C'Pz X'R _
|: 0 Cpg] |: } =0. (2.16)

In the second elimination step, the goal is to reduce Cp, into upper triangular ma-
trix. In [19], column-pivoting QR is utilized, which introduces a permutation Cp,II,
where II is a permutation matrix. With such permutation, the numerical stability is
improved. The basis is thus selected as the last » monomials after the reordering of I1

ie. [Xp Xg|'. This gives

Xr
Ur, Cp. Cs Xp | =0. (2.17)
0 U733 CBz X5
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To this end, monomials in R and P’ are linear combinations of monomials in 3:

-1
Xr| Ugr, Cp, Cp,
[Xp/] _ [ ; UPJ {CBJ Xz, @.18)

By finding the corresponding indices of the monomials {a(x)x“* | Vx* € B} in
[X®r Xp/], the action matrix M, can be extracted from the linear mapping (2.18).
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Solving Systems of Polynomials
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Chapter 3

Optimizing Polynomial Solvers

The state-of-the-art method for constructing polynomial solvers is based on the use
of numerical linear algebra on large but sparse coefficient matrix that represents the
original equations multiplied with a set of monomials. The key observation in this
chapter is that the speed and numerical stability of a solver depends heavily on (i) the
set of multiplication monomials (ii) the set of so called permissible monomials from
the basis monomials of the corresponding quotient ring are chosen. We show in this
chapter that, optimizing with respect to these two factors can gain both computational
efficiency and significant improvements in numerical stability compared to state-of-
the-art polynomial solvers.

3.1 Motivation

The single elimination template and the column-pivoting basis selection techniques
discussed in Section 2.4.2 give generally good performance with respect to speed
and numerical accuracy for most minimal problems in computer vision [20]. How-
ever, there are two parameters that are chosen adaptively for different problems (1)
the set of multiplication monomials and (2) the set of permissible monomials. For
different problems, there is no general criterion on how to choose the set of mul-
tiplication monomials to construct the single elimination template. In [19, 20], an
elimination template is constructed for a specific problem by fine tuning manually the
set of monomials based on numerical stability. On the other hand, in [64], the multi-
plication monomials are chosen automatically by removing equations from an initial
large elimination template while keeping the solver well-conditioned. For the permis-
sible set, it was suggested that one should choose it as large as possible, since this in
theory should provide better chance getting stable column-pivoting QR. One may ask,
will we gain more numerical stabilities by adding more equations to an elimination
template or using a smaller set of permissible monomials?

We present here an example to show the effects of these two factors on current
state-of-the-art polynomial solvers. The problem we study is the estimation of fun-
damental matrix for uncalibrated cameras with radial distortion [21], which will be
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Figure 3.1: Numerical accuracy (mean of logjg(errors) ) of the solver in [21] for
uncalibrated camera with radial distortion. Left: With multiplication monomials of
degree 5 (393 x 390), 6 (680 x 595), 7 (1096 x 865) and 8 (1675 x 1212). The numbers
in the parenthesis are the sizes of corresponding Cex,. Right: Vary the number of
permissible monomials. Note the minimal size of the permissible set is 24 which is
the number of solutions.

discussed in more details in Section 3.3.1. In [21], the original equations are mul-
tiplied with set of monomials so that the highest degree of resulting equations is 5.
To shed light on the effects of more equations, we allow the highest degree to be
8. We note that adding equations by simply increased degrees will actually hurt the
overall numerical accuracy (Figure 3.1, Left). On the other hand, we also vary the
size of permissible set used in the solver, where we choose the last few monomials in
grevlex order similar to [21]. We can see in Figure 3.1 (Right), by reducing the size
of permissible set in this way, the solver retains numerical stability for permissible set
of large sizes, while lose its accuracy for smaller permissible set (in this case when
size is smaller than 36). We will show in the next few sections that one can actually
gain numerical accuracy by adding equation if we carefully choose the multiplication
monomials. Similarly, we can also achieve similar or even improved accuracy with
smaller permissible set.

3.2 Optimizing Size and Accuracy for Solvers

In this section, we describe our method for optimizing numerical accuracy of poly-
nomial solvers. We focus on improving the numerical accuracy of the basis selection
method in [19] with respect to the permissible set and the equations of the template.
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3.2.1 Permissible Selection

As discussed in 2.4.2, the permissible set P is the set of monomials where the optimal
basis can be selected from. In [19], it is suggested to choose the permissible set as large
as possible. Specifically, the permissible set is usually chosen as last few monomials
with grevlex order. In general, larger permissible set will gives better accuracy since it
gives high freedom in choosing the optimal basis. However, for some problems, it is
possible to obtain slightly better numerical accuracy with smaller set of permissible as
indicated by the local minima in Figure 3.1 (Right) . However, it is not clear how the
size of permissible set will affect the overall numerical accuracy of the final solvers.
On the other hand, it should also be noted that the larger the permissible set is, we need
in theory more equations for the template to be solvable. This is related to the fact that
we need at least [P| + |R| — r equations to yield the system in (2.17). Therefore, to
generate solvers with smaller elimination template, one step to go is to select a set of
permissible monomials that is more compact while keeping the solvers numerically
stable.

Choosing the optimal permissible set of size K is a combinatorial problem, and it
is difficult to fully access the optimality of such sets with respect to numerical accu-
racy. Our approach here is to start with a over-complete set of permissible monomials.
We then run the solvers as in [19] with basis selection for N random problem exam-
ples. We collect for each run the basis monomials selected for the specific problem in
B = {By,...,Bn}. Inthis way, we have information of what monomials are selected
as basis monomials for random problems. Typically, in our experiments, we find no
unique optimal set of monomials among the permissibles, which are selected by all
the random problems. One criterion for selecting a smaller permissible set of size K
is to choose the most selected KX monomials. The drawback of this is that such mono-
mials as a set might have never been selected as basis in any random runs. To avoid
such cases, we formulate this as a optimization problem. Essentially, a subset P* of P
would retain numerical accuracy if it is a superset of as many as basis sets as possible.
Therefore, for optimal P* of size K, we have the following optimization problem.

Problem 3.2.1 Given a set P and a collection of sets B = {B1,...,Bx} where
B; CPfori={l,... N}, find P* C P,

N
max » §(B; CP*),
P
st |P*| = K, G.1)

where §(.) is 1 for true boolean expression and 0 otherwise.

This is a hard problem itself. However, since |P| is generally small for most
minimal problems, we can solve it with branch and bound in reasonable time.
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3.2.2 Equation Removal

In all previous polynomial solvers applying single elimination template, the equa-
tions in an elimination template are generated with redundancy. This will affect
both the speed and the overall numerical accuracy of the solvers. This is because
all previous methods involve steps of generating upper triangular form of partial or
full template, with LU or QR factorization or Gauss-Jordan elimination. For large
template with many equations, this step is slow and might be numerically unstable.
For [19-21], the multiplication monomials are manually tuned for different minimal
problems. Both [64] and [78] investigated the possible techniques of automatic re-
moving equations while keeping the solvers numerical stable. They showed that one
can remove equations along with corresponding monomials without losing numerical
stability and even gain better numerical performance with single precision for certain
minimal problem.

To further improve numerical stability of polynomial solvers, we apply a simple
greedy search on what equations to remove while keeping the numerical accuracy of
solvers as good as possible. Given a redundant set of equations, we try to find the
best equation to remove and then iterate until no equations can be removed i.e. when
removing any of the equations makes the template unsolvable. Specifically, we first
remove a candidate equation from the original template. We then measure the mean
logyo-errors of the resulting template on a random set of problem examples (as training
data). After running through all equations, we remove the equation without which the
resulting solver gives the lowest mean errors. Generally, we can use any polynomial
solver to evaluate the errors at each removal step. We have chosen the solver with
basis selection based on column pivoting [21] since it generally gives better numerical
accuracy.

By exploiting the fact that the set of excessive monomials do not contribute to the
construction of the action matrix, we can remove certain equations without any local
search and maintain the numerically stability of template. Specifically, when expand-
ing the equations, there can be some excessive monomials that appear only in one of
the equations. We call these excessive monomials as singular excessive monomials.
For the first elimination in (2.15), if an equation contains singular monomials, remov-
ing it will not affect the overall numerical condition of the LU or QR with proper piv-
oting. Therefore, any equation containing singular excessive can be safely removed.
One can always apply this trimming step within each local search step to speed up the
removal process.

It could be good to start with even more equations which might introduce better
numerical conditioning for the first linear elimination in (2.15). To achieve this, the
greedy removal step is crucial to select equations to improve the overall numerical
accuracy. We have not exploited the numerical routines to remove columns as in [78].
Here, we simply remove columns that become all zeros after certain equations are
removed.
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3.2.3 Optimization Scheme

Given the tools introduced in the previous sections, we should be able to optimize the
polynomial solvers by finding the best combination of permissible set and equations
for a specific problem. This is a difficult combinatorial problem. Therefore, as a first
attempt, we here first optimize the permissible set by fixing the set of equations. We
select the optimal permissible sets of different sizes on the original template (no equa-
tion removal). Then we apply greedy search to remove equations with these optimal
permissible sets. All these training are done with a fixed set of random problem exam-
ples. By investigating the error distributions of all these solvers, the size of template
(number of equations, number of monomials), we will be able to choose these opti-
mized solvers with trade-off in accuracy and speed. Generally, we have the following
steps for optimizing polynomial solver for a minimal problem:

Algorithm 3.2.1 Polynomial Solver Optimization

Input: Expanded coefficient matrix Cecyp, initial permissible set P, a training set of
problem examples, size of the permissible set / and threshold parameter e.

Output: Permissible set Pj, and elimination template Cgjip,.

1. Perform permissible selection to choose Pj; for r < K < |P| as in Problem 2.
2. For each Py, perform equation removal, initialize Cyjimy = Cexp,

(a) Remove equation(s) containing singular excessive monomials

(b) For each remaining rows 4 in Cg;p, evaluate the average errors of the
solver with Cg;p/; on a random subset of problem examples

(c) Update Cyim by removing the row ¢* that gives lowest mean error

(d) Go back to (a)-(c) if the lowest average error in (c) is less than € or a
predefined number of iterations is reached.

Note here if the resulting solver after equation removal fails during the iterations
in step 2, we set the error to be infinite. Therefore, if we choose € to be large enough,
it will be similar to using solvability as removal criterion in [64].

3.3 Experimental Validation
In this section, we apply our method on different minimal geometry problems in com-
puter vision. The first two problems are the estimation of fundamental or essential

matrix with radial distortion for uncalibrated or calibrated cameras [21, 66]. The third
problem is three-point stitching with radial distortion [18, 49, 78]. All these prob-
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Figure 3.2: Nine-point uncalibrated cameras with radial distortion. Left: Effects of
permissible selection and equation removal on numerical accuracy of the polynomi-
als solver. BS - basis selection with column-pivoting [19] , AG - automatic gener-
ator [64]), CO - permissible selection with combinatorial optimization, ERO - ours
equation removal without removing equations with singular excessive monomials, ER
- same as ERO but with extra removal on singular excessive equations. Right: Effects
of removing equations with fixed permissible (a) ER - degree 5, 393 x 390 template
and (b) ER - degree 6, 680 x 595 template.

lems has been studied before and were shown to be challenging in the sense that it
is difficult to derive numerically stable solvers. We compare our method with previ-
ous methods with respect to both numerical accuracy as well as the size of template.
The state-of-the-art method is the column-pivoting basis selection [20] which is also
the building block of our method. We also compare with other two methods [64, 78]
with template reduction procedures. In our implementation of a general solver with
column-pivoting basis selection, we have used QR factorization to perform all the
elimination steps. Our method involves a training stage where we perform equation
removal and permissible selection on a fixed set of random problem examples. For
all the comparisons, we test the resulting solvers on an independent set of random
problems.

3.3.1 Nine-Point Uncalibrated Radial Distortion

The problem of estimating fundamental matrix with radial distortion was studied
in [66]. Numerically stable solutions were provided by [21, 64]. The minimal case
for this problem is 9-point correspondences. In general, there are 10 equations and
10 unknowns. By linear elimination, one can reduced the polynomial system to 4
equations and 4 unknowns [66]. The reduced system has 24 solutions. In [64], the
equations are first expanded to 497 equations which are then reduced to 179 equations
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Figure 3.3: Histogram (left) and quantiles (right) of log¢ (errors) of different solvers
for the uncalibrated radial distortion problem BS - [19], AG - [64] and ER - equation
removal (ours) with different initial templates.

and 203 monomials. There is no basis selection in this method and the basis set is
chosen from the output of Macaulay2, which is of size 24. On the other hand, in [21],
a fine-tuned template of 393 equations and 390 monomials are used. In this case, we
use the template in [21] as our starting point. We denote this as the original template.
For the set of permissible monomials, we choose also exactly the same set as in [21]
which is of size 69. We note that further increasing the set of permissible makes the
template unsolvable.

Selecting Permissibles

Following the steps in Section 3.2.1, we first run the solver for 393 equations and 390
monomials, and with the set of permissible of size 69 on 5000 random problem exam-
ples. First of all, we notice that there are monomials that are never selected as basis
by any problem examples. Ideally, we can easily remove these monomials from the
permissible set. However, we need to force {1, 22, 3, 24, 1} to be in the permissible
set even if they are never selected. This is because without these monomials we can
not extract the solutions of the unknowns {z1, 2, 3, 4} with the method in [20]'.
Therefore, excluding {z1, x2, 3, x4, 1}, we are able to remove 8 monomials that are
never selected from the permissible set. To this end, we have the possible permissible
set of size 61. We then continue to solve the problem in (3.1) with varying K. We
manage to solve the problem for K up to 27 with branch and bound. We can see the
effects of permissible selection in Figure 3.2 (Right, blue - solid), the solver is still
stable using only smallest permissible set of size 32 (we force the 5 monomials to

Note that in general, this is not required for action matrix method e.g. see [27] or Chapter 4.
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be included) which is better than without basis selection (Figure 3.1). The improve-
ment gained by permissible selection is more significant for permissible set of smaller
size. We also note that permissible selection alone fails to improve the accuracy of the
solver consistently.

Removing Equations

We first study the interplay between equation removal and permissible selection. To
do this, we perform equation removal on the template with the optimal permissible
sets of different sizes from branch and bound. We can see that by performing several
steps of equation removal (10 steps in this case), one get consistent improvement of
solvers for different optimal permissible sets (ERO in Figure 3.2). This suggests that
one need to combine permissible selection and equation removal to get compact and
numerical stable solvers. We also show that removing equations containing singular
excessive monomials have little effect on the numerical stability (ER in Figure 3.2).
Therefore, we can always apply this to speed up the removal process.

To further understand the mechanism of removing equations, we fix the size of
permissible set to 69. We work with both template T'; (393 x 390) and the further ex-
panded template T'9 (680 x 595 up to degree 6). We then proceed to remove equations
using local search described in Section 3.2.2. For each removal step, we evaluate the
mean log-errors on 100 random samples and we remove the equation without which
gives the best numerical accuracy. We can see that the greedy search improves both
templates at the beginning, and the templates get worse when more equations are
removed (Figure 3.2, right)?. Ideally, by optimization, the large template should con-
verge to better template with smaller size. This reason that we do not achieve this
ideal situation there is because of the nature of greedy optimization as well as the
randomness involved in the training data. Nevertheless, we can see that by removing
equations using the greedy search, we can improve significantly the numerical behav-
ior of T'5. Note that the initial mean log;g(errors) of T (Figure 3.1, left - degree 6) is
around —10.10. We can reduce the size T to 585 x 572 (local minima in Figure 3.2,
right) while in the meantime improve the accuracy to —11.15. This is even slightly
better than the best template reduced from T; (356 x 367). This indicates that one
could improve numerical accuracy with large template if one carefully optimize the
set of equations. We also show the distribution of test errors for solvers producing the
lowest errors from our training comparing to state of the art in Figure 3.3. We can see
that both our optimized solvers improve over [19] on accuracy. From the iteration of
optimization, one get a spectrum of solvers which can be chosen with preference to
speed or accuracy.

2The initial errors (see Figure 3.1, left) are omitted for better visualization
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Figure 3.4: Six-point uncalibrated cameras with radial distortion. Effects of permissi-
ble selection and equation removal. BS - [19], CO - permissible selection with com-
binatorial optimization, ER - 5 steps of equation removal with permissible monomials
from CO.

3.3.2 Six-Point Calibrated Radial Distortion

For estimation of essential matrix for calibrated cameras with radial distortion, the
minimal case is 6 points [66]. The polynomial system for the minimal problem con-
sists of 16 equations in 9 unknowns. It can be reduced to 11 equations in 4 unknown
with linear elimination, which has 52 solutions. In [64], a solver with template of 238
equations and 290 monomials is automatically generated. While in [21], a template
with 320 equation and 363 monomials is used after fine tuning the degree of mono-
mials multiplied with. For this problem, we do not find the tuning parameters for the
smaller template (320 by 363). Therefore, we work with a larger template reported in
the paper (356 by 378, with monomials up to degree eight).

We notice in Figure (3.4) that the initial template (356 by 378) is fairly unstable
compared to the one reported in [21]. Here we perform first permissible selection
on the template. We observe that reducing the permissible size hurts the numerical
accuracy even with permissible selection. The equation removal step gives consis-
tent improvement on all permissible sizes. We illustrate this example here to show
that the local method can be applied to numerically unstable template and still gives
improvements.

3.3.3 Three-Point Stitching

For two cameras with common focal point, we can solve for the unknown rotation, the
unknown but common radial distortion and focal length. The minimal case for this
problem is 3 point correspondences [49]. A numerically stable solver based on action

29



CHAPTER 3. OPTIMIZING POLYNOMIAL SOLVERS

Q Original  r=25,#P 25 =——OQriginal #eq 90 #mon 132 #P 25 r=25
=95 [ IcoV'11 r=25. #P 25 0f|=——ICCV'11 #eq54 #mon 77 #P 25 r=25
—ER: r=25,#P 25 —ER #eq 48 #mon 77 #P 25 r=25
@ ER: r=22,#P 25 —ER #eq 53 #mon 93 #P 25 r=22
e 10| ==ER+PS:r=22#P 22 -
% s
=3 m] 5
2 . -
% -10.5¢ B e g’
[ o
= 5

50 60 70 80 90 0 0.2 0.8 1

0.4 0.6
Number of Equations Quantile

Figure 3.5: Performance of different polynomials solvers on three-point stitching
problem. Left: logyg (errors) with respect to number of equations. Original - 90 x 132
template as in [18], ICCV’11- optimization with sequential equation and monomial
removal [78] , ER - our equation removal and PS - permissible selection. Right: (best
view in colors) Quantile for the logyg(errors).

matrix method was proposed in [18]. The polynomial system contains 2 equations in
2 unknowns with 18 solutions. By multiplying the equations with monomials up to
degree eight, the expanded template consists of 90 equations in 132 monomials. For
this problem, a truncation technique [20] is also applied to obtain numerical solver.
It is essentially a way to gain numerical stability by allowing false solutions. Specif-
ically, instead of 18 (number of solutions), the size of the basis 7 is chosen to 25. In
this case, the size of permissible set is also 25. To further improve numerical stability
and speed, in [78], a reduction procedure is performed on the same template which is
trimmed down to 54 equation in 77 monomials. The resulting smaller template tends
to give more stable solvers that are also faster.

Removing Equations

For original solver in [18], the permissible set used was of the same size of the basis
(both are 25). Therefore, we do equation removal without permissible selection. We
will explore in the next section on possible ways for permissible selection. We can see
that one can actually remove fairly many equations and also gain numerical accuracy
compared to the original template. Note that our optimized template is also smaller
(48 x 77 for the smallest one) than the one in [78] with slightly better numerical
accuracy (mean log-errors -10.56 v.s. -10.27). For fair comparison, similar to [78],
we only modify the publicly available solver from [18] with corresponding equations
and monomials removed.

For the solver in [18], it turns out the choice for dimension of the basis also affects
the numerical accuracy. We studied this by running solvers for different pairs of |P| =
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25 and r. We find that the best combination of |P| and r is using 25 permissible with
r = 22. It is shown that by simply reducing r, we gain almost one order of magnitude
of improvement on accuracy (Figure 3.5, green - dash line) . Note that this is a local
search itself and there might exist better combinations. We leave this as future research
direction. We can further reduce the size of the template by removing equations. In
this case, the smallest and actually also the best template we have obtained consists
of 53 equations in 93 monomials. The equation removal step again improves the
numerical accuracy of the solver further.

Permissible Selection

Given that we have a working solver with |P| > r ie. |P| = 25 and r = 22, we
can investigate the potential of permissible selection. By solving Problem (2) with
K = 22,23,24, we find that having a large permissible set is always better for this
problem. It is here of interest to see what numerical accuracy can we get with the
smallest set of permissible monomials. Using 22 permissible selected by branch and
bound and equation removal step, the resulting solver (Figure 3.5, red - dotted line)
is not as good as the best solver of size 53 with 25 permissibles and » = 22. It
is a slightly slimmer solver (52 x 84) with a trade-off in slight decreased numerical
stability.

3.4 Conclusions

We have made several observations on the stability of polynomial equation solving
using the action matrix method. Firstly, it is shown that adding more equations can
improve numerical accuracy, but it only does so up to a point. Adding too many
equations can actually decrease numerical accuracy. Secondly, it is shown that the
choice of permissible monomials also affects the numerical precision.

We propose two optimization schemes that exploit these observations. Thus we
are able to produce solvers that range from very compact, while still retaining good
numerical accuracy to solvers that involve larger set of multiplication monomials and
larger set of permissible monomials to optimize for numerical accuracy. Our method
is easy to implement and is general for different problems. Therefore, it can serve as
an initial tool for improving minimal problem involving large templates.

There are several interesting avenues of future research. First, the interplay be-
tween numerical linear algebra routines used and the choice of multiplication mono-
mials and permissible monomials should be better understood. Second, the under-
standing of the mechanisms for numerical accuracy could open up for further im-
provements.
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Chapter 4

Symmetries in Polynomial
Systems

In this chapter, we explore another direction for improving the stability and speed of
polynomial solvers - symmetry. By detecting and utilizing symmetry in the monomial
structure of polynomial equations, we can reduce the size of elimination template for
polynomial solvers and develop stable solution extraction techniques for the action
matrix method. We first discuss full symmetry in the polynomial systems which is
further generalized to partial symmetry i.e. where symmetry lies in a subset of the
variables. We derive theoretical results as well novel numerical schemes to utilize
these symmetries.

4.1 Full Symmetry

We first define the full symmetry with respect to a polynomial system as follows:

Definition 4.1.1. A polynomial f(x) has full symmetry of type p on the set of variables
X, if for each monomial in the polynomial, the sum of the exponents on X has the same
remainder q modulo p as

A polynomial system is said to have full symmetry of type p on x if all polynomial
equations in the system have symmetry of type p. To understand the characteristics of
the solution set to a polynomial system with full symmetry, we define the symmetry
operator SJ , on x of type p as

S (x) = eim/rx, .1

where j € Z*. By definition, we have S% »(x) = x. With this, we can define full
symmetry of a solution set as follows:

Definition 4.1.2. A solution set is said to have full symmetry of type p on X if for each
solution x*, the point S,jcﬁp(x*) is also a solution.
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Example 1. We illustrate the full symmetry of type-2 in the following polynomial
system:

2 2
Jil _332 = O
{ e+l = 0 4-2)

This polynomial system has obviously two real solutions, (1, —1) and (—1,1). We
see that the two solutions are symmetric and only differ in sign.

4.2 Partial Symmetry

In the following, we introduce the concepts of partial symmetry in a polynomial and
in a solution set, respectively. To facilitate the discussion, for each polynomial f(x)
we divide the variables into two sets x = {xs, X} such that

f(x)= Z erxexE, (4.3)
k

Here, ¢;, € C are the coefficients of monomials.

Definition 4.2.1. A polynomial f(x) has partial symmetry of type p on a subset of
variables x4 if for each monomial in the polynomial, the sum of the exponents corre-
sponding to X has the same remainder q modulo p.

Before we discuss partial symmetry of a solution set, we define the partial sym-
metry operator on X, of type p:

ST (x) = (e™™/Pxg %), (4.4)

Xs,P
where j € Z". By definition, we have SL_ (x) = x.

Definition 4.2.2. A solution set is said to have partial symmetry of type p on a subset
of variables x if for each solution x*, the point Sy, 7p(x*) is also a solution.

Example 2. The following polynomial system has partial symmetry (p = 2) to zy,
and there is no symmetry for the unknown zs.

2 _ .2 —
ri—25—2 =0

2?2 =3z, =0 4.5)

For this system, the two pairs of partial symmetric solutions are {[/6 2]T, [-V6 Q}T}

T
and {[v3 1]}",[-V3 1] }.

With the definitions and theorem of partial symmetry, we can interpret that full
symmetry is a special case of partial symmetry. Specifically, it corresponds to the
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cases where x; = x. The following theorem shows that partial symmetry in a poly-
nomial system has a solution set that is partially symmetric. On the other hand, the
existence of a partially symmetric solution set implies that the polynomial system is
partially symmetric.

Theorem 4.2.1. A system of polynomial equations, where every polynomial has par-
tial symmetry of type p on the subset of variables X has a solution set with partial
symmetry of type p on Xs. Vice versa, each system of polynomial equations, whose so-
lution set has partial symmetry of type p on X, can be written as a set of polynomial
equations with partial symmetry of type p on Xs.

Proof. We first prove that partial symmetry in polynomial systems indicates partially
symmetric solution sets. Assume that for a polynomial equation f(x) = 0 in the
system, the sum of the exponents || has constant remainder ¢ modulo p i.e. Vk,
q¢ = |y mod p. Let b = €®™/P, we have b7l = ¢?27l/P = pdi. Then for
f(S}cb »(X)) = f((bxs, %)), we have

£ ((bxs, 1)) ch (bxs) V"
- th’”lckx”’“ B
_ quCkXA”“ Bk
X Z erxlEx, B
= bqf( )- (4.6)
Thus if f(x*) = 0, then f((bx},x})) = b%f(x*) = 0. One can prove the same

for f(S%. ,(x*)) = f((b/x4,%;)) by induction. This proves the assertion in one
direction.

We then prove the existence of partially symmetric solutions indicates partial sym-
metry in the corresponding polynomial systems. Assume for a certain p that for every
solution x* = (x%,x;) holds also

f(Ex: %)) =0, j=0,...,p— 1L 4.7)
Divide the polynomial into p parts according to |y | mod p so that

f(x) = go(x) + g1(x) + ... + gp—1(x). (4.8)
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Then we have

f(xsyxe)) = go(x) +g1(%) + ... + gp1(x),
F((bxe,x1)) = go(X) +bgr(x) + ... + b gy_1(x),

FIOP %, x0)) = go(x) + 0" gu(x) + ... + bgp—1(x).

which is equivalent to the following linear system

F(x) = H,G(x) (49)
where
F(x) = [f((xex) F((0xex0)) o F(0Px0x0))]", (4.10)
Gx) =[0x) g ... g @.11)
and
1 1 1 1
1 b 2 ...l
H,=|. N (4.12)
Lol e b

From (4.7), it can be seen that F(x*) = 0. Since H,, is invertible for all p (it is ba-
sically the matrix representing the discrete Fourier transform of p-vectors), it follows
that g;(x*) = 0, forall j = 0,...,p — 1. Thus if there exist a set of partially symmet-
ric solutions, then it follows that each polynomial f;(x) can be split into p parts i.e.
9ij(x), where each part has x* as the solution. O

With the definitions of partial symmetry in polynomial system and solution set,
we can interpret that full symmetry is a special case of partial symmetry. Specifically,
full symmetry corresponds to partial symmetry with x, = x.

4.3 Utilizing Symmetry

In this section, we present general techniques to integrate symmetry into the action
matrix method. Specifically, we discuss (i) the concept of symmetric action matrix (ii)
the construction of elimination template for problems with symmetry (iii) the solution
extraction step given a symmetric action matrix.
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4.3.1 Zero Solutions

Before we start the discussion on utilizing symmetry, we discuss a scheme for poly-
nomial systems with zero solution(s). The existence of zero solution can be common
of polynomial system with symmetry e.g. a polynomial system of type-2 symmetry
with only 1% and 3"% monomials. That is, if none of the polynomial equations in a
system has a constant term, then there always exists one zero solution. For a polyno-
mial system with 7 solutions, one can use the constant 1 as the rt" basis monomial in
B. To simplify the discussion, assume that z; is the action monomial and is chosen as
the (r— 1)th basis monomial. Then we obtain an action matrix in the form of

ai,1 e a1,r—1 0

0
M = 4.13
r-1,1 -+ Gr—1r-1 1 ( )

0 0 0

The last column of the action matrix corresponds to the mapping of the constant term
to 1. Since no other reduction involves the constant, it follows immediately that

[O ... 0 1]T is an eigenvector with eigenvalue 0, i.e. the zero solution. Fur-
thermore, any of the n — 1 eigenvectors to M, = {a;;} can be used to produce a
corresponding eigenvector to M~ . Thus without loss of generality we can consider
the eigenvalue problem for the modified action matrix M, instead. In practice if there
is a zero solution it can be extracted before solving the full system. We assume in the
following that the action matrix is reduced to the form where trivial zero solution is
removed.

4.3.2 Symmetric Action Matrix

Recall from Theorem 4.2.1 that for a type-p partially symmetric polynomial in xg,
there exist a set of type-p partially symmetric solutions in the form of (e*2™/Px,, x;)
where j = 0,...,p — 1. This suggests that there is a p-fold ambiguity in the r
solutions, which can be utilized to simplify the action matrix construction step. To
simplify the discussion, we assume that there is no zero solution or one have used
the scheme in [3] to remove the zero solution. The idea is then to construct a linear
mapping T, (x) : f(x) + a(x)f(x) that preserve the underlying partial symmetry of
the system. To achieve this, we first need to choose the action monomial a(x) such that
the sum of exponents of X in a(x) is p. This follows that the p ambiguous solutions
collapse into a single solution point in a(x) which effectively reduces the dimension
of the solution space to r, = % I, Thus, instead of considering the original solution
space, we can express the reduced solution space with a monomial basis B, of size ry,.
To this end, the size of the reduced action matrix M., with partial symmetry is rj, X 7.

It is divisible by p, if there exists no zero solution.
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The computational advantage of this reduction is that the eigenvalue decomposition
step for the action matrix is done on a much smaller matrix.

4.3.3 Elimination Template with Symmetry

The next step is to construct an elimination template with partially symmetry in mind.
The idea again is to generate the expanded set of equations that preserve the sym-
metry in xs. To facilitate the elimination step for partially symmetric systems, we
propose a scheme to achieve this: choose the multiplication monomials that results
in the same remainder modulo p (for the symmetric subset) across the set of different
equations (not only within each equation). This scheme ensures good overlapping of
the expanded monomials between different equations which improves the efficiency
(reduced size of the elimination template) and stability of the elimination step. We
will illustrate the scheme in Section 4.4.4 with detailed examples.

4.3.4 Extracting Solutions

In action matrix method, once we have constructed the action matrix M, we can ex-
tract the solutions from the eigenvectors of M”". We also know that the each eigenvec-
tor v are values of the basis monomials B evaluated at a solutions up to an unknown
scalar \. Specifically, we have for each element vy in v

v = z{F agh? ) (4.14)

To extract the solution from v, the simplest scenario is that all the first-order mono-
mials as well as the constant term i.e. {x1,...,2,, 1} are in the basis monomials. In
this case, the solutions can be extracted by reading off the corresponding values of
{A\x1,..., Az, A} from v and the solutions for {z1,...,z,} can be calculated via
division by A.

For type-p partially symmetric cases where p > 1, the general idea for solution
extraction is to find a mapping from monomials in B to ¥ fori = 1,...,n and the
p-fold ambiguity of x;’s can be solved directly. For example, if we know v; = Azjx4
and vy = )\331:6% are in the basis, one can calculate the solution values m% = vy /v1.
The two solutions of x5 can then be extracted directly. In general, this mapping is not
unique. To find one of such mappings automatically, we describe a two-step scheme
involving (i) a random sampling step and (ii) solving an integer linear system.

We first introduce an equivalent expression of (4.14). We can treat the unknown
constant A as a proxy unknown x,1 such that

vp = ] adt? L akra (4.15)

where z, 11 = 1/X and v 41 = 1.
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T . .
For x = Lxl ... @n41] and an integer matrice A € Z™*("+1)  define the
exponential x* of x : R"*!1 — R" as

x? 1= exp(A log(x)). (4.16)

Although the logarithm is ill-defined for complex numbers, the exponential is well-
defined since A has integer coefficients.

Let A be the integer matrix with elements Ay; = ~yx; as in (4.15). Then we can
express the eigenvector v in the form of exponential map, i.e. v = x*. The problem
of calculating x from v can thus be written as : find all x such that v = x*. If there
exists an integer matrix B € Z("*tD*(+1) "guch that BAg, = I, then there is only
one solution. Here, Ay, is a (n+ 1) X (n 4 1) sub-matrix of A. This solution can be

written as X = vgb, since

A )B :XBA

B __ I
Vsub = (Xsub

wb — xb = x,
where vy, the subset of v corresponding to Ag,,. One way of generating such a
matrix is to search for (n 4 1) X (n + 1) sub-matrices in A with determinant 1 or —1.
The inverse of such a sub-matrix Ay, its inverse is also an integer matrix and B is
constructed as the inverse of Agy,. When Ay, is an identity matrix, it is equivalent to
choosing the subset as {z1,...,z,, 1}.

In the general case, one may search for an invertible sub-matrix A, whose ab-
solute value of its determinant is as low as possible. For cases with full or partial
symmetry of type-p, it is possible to find a sub-matrix with p = |det(Agp)|- We
know that the inverse of A, can be written as

1 _ adj(Asub)
U det (Ag)|

where adj(.) is the adjoint operator of a matrix. By setting B = | det(A)|A_p, We
have BAy,, = pI. This gives vB, = (x/Aw)B = x(BAw) — xPI  From this, we can
recover the absolute values of x (denoted as xg). Now it is possible to solve for x up
to an unknown phase parameterized by k

x = x9 @ exp(ik27/p), 4.17)

where k € Z;“H and © denotes the element-wise multiplication. Thus the absolute
value x of x is well defined and the phase is known up to a type-p uncertainty. Given
v = x®, by plugging in (4.17) and take logarithm on both sides, we have

log(v) = Alog(xq) + Ak(i27/p) + ij2,
which can be written

Ak = p(log(v) — Alog(xo))/(i27) +pj,

z
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which can be interpreted as a system of integer linear equations Ak = z. It is straight-
forward to write a solver for such problems based on Gaussian elimination on Z,,. In
the case of p being prime is particularly simple. The solution has in general one free
parameter and can be written as

k=ko+ck*, withce Z,,

which gives the solutions after substitution in (4.17) . Note that in our discussions
above, we have chosen the mappings Ay, from monomials in B. In fact, given that
the values of monomials (up to an unknown constant) in R and P’ can be calculated
from (2.18), we can actually choose the mappings from {R,P’, B}.

The choice of A, which is found in our algorithm by randomly choosing (n -+ 1)
rows from A. Therefore, the resulting mapping for solution extraction is not unique.
It has been seen in our experiments that the stability of these mappings varies and
most of them can be very unstable. This is due to the fact that most of these mappings
involve (i) evaluation of the solutions for monomials of high degrees (ii) numerical
operations e.g. division of monomial of high degrees. Therefore, while one can eas-
ily use the general technique introduced here for symmetric cases, it is preferable to
select problem-specific mappings either by observing the structure in the problems or
post-selection step based on criterion like avoiding the existence of monomial of high
degrees in the mappings. We will discuss such selection steps for different problems
in Section 4.4.

4.3.5 Detecting Symmetry

Based on the Theorem 4.2.1, we describe a simple strategy for detecting partially
symmetric polynomial system. Specifically, if d is lowest degree of any monomials
in all the polynomial equations, we check for each subset of x5, whether type-p (2 <
p < d) partial symmetry is fulfilled. This is done by checking whether the remainders
of the sum of exponents for x, modulo p are the same for all monomials in each of the
polynomial equations. It is an exhaustive scheme and involves combinatorial search
over all subsets of variables. However, for general problems in computer vision where
the number of variables are among 2 to 10, the search is completely feasible.

4.4 Applications

In this section, we discuss full symmetry and partial symmetry in the context of geo-

metric problems in computer vision. We present several formulations of these prob-

lems that yield polynomial systems with either full symmetry or partial symmetry.
All the problems discussed below involve the rotation matrix R. One choice for
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parameterizing R is using quaternion with {a, b, ¢, d}

a?+b2—c2—d? 2bc — 2ad 2ac + 2bd
2ad + 2bc a?—b>+c2—d? 2cd — 2ab . (4.18)
2bd — 2ac 2ab + 2cd a?—b?—c2+d?

However, the scale of R can still be choose freely. There are in general two ways to
fix the scale of the parameterization. One is the Cayley representation where one of
the variable in {a,b, ¢, d} is set to 1 [45,76]. The other way is to enforce the unit-
norm constraint such that ||q||, = 1 where q = [a, b, ¢, d]”. There are advantages and
drawbacks for both choices. For the Cayley representation, it generally leads to sim-
pler polynomial systems but it can be degenerate in all cases of 180 degree rotations
around the x-, y- and z-axis (corresponding to where one of the variables in {a, b, ¢, d}
is 0). As for the fix with unit-norm constraint, it avoids the degeneracy completely but
generally results in polynomial systems that are more difficult to solve. In this sec-
tion, we explore the symmetric structures in the non-Cayley representation. While
the formulations avoid certain degeneracy, the resulting polynomial systems have not
been solved before due to the difficulty in constructing efficient and stable polynomial
solvers. We illustrate the proposed techniques in details for these examples and ob-
tain faster and more stable solvers than previous state-of-the-art general polynomial
solvers.

4.4.1 Optimal Perspective-n-Point

Given n (n > 3) 3D reference points in the object framework and their correspond-
ing 2D projections, determining the orientation and the position of a fully calibrated
perspective camera is known as the perspective-n-point (PnP) problem [43]. In [104],
a formulation (OPnP) that aims to find the global optimal of an algebraic error is
presented. This formulation avoids several degeneracies that are suffered by other
previous formulations and implicitly impose the normal constraints for the quaternion
parameterization.

Problem 4.4.1 (Optimal Perspective-n-Point)  Given n 3D points X,; = [:172-, Yi, zl} T,
and their corresponding projections x; = [ui, vi] T, find the optimal rotation R* and

. T
the translation t* = [t5,¢,,t.]" of the camera such that

n

~ 2
{R*, t*} = arg IIliIlRJ; Z ((1 —+ r?X)ul — I‘1Xi — tT>
1=1
n

> (i X)u - X - ty)2 (4.19)

i=1
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where r; is the i!" row of R (i = 1,2,3) and X; = X; — X with X = Z?:l X;/n
denoting the centroid of the 3D points. Given R, the optimal t* can be calculated as:

t" = |5 + rg“(ZLlnviXi) —rTX (4.20)
1-rl'X
By substituting (4.20) to (4.19) and parameterizing R with the quaternion (4.18), we
can arrive at the following optimization problem:

mind||Ma\|§ 4.21)

a,b,c,

T . .
where a = [a?, ab, ac, ad, b?,be,bd, ¢, ed,d?, 1] and M € R?"*! is a coefficient
matrix calculated based on the substitution.

4.4.2 Optimal Euclidean Registration

We then study the Euclidean registration problem given point-point, point-line or
point-plane correspondences [80]. This problem has been solved using a branch-and-
bound method that exploits the quasi-convexity property of the minimization problem.
The mixture of correspondences can be formulated into a unified error function [80].
While the symmetry as well as the solver introduced here can be applied to the unified
error function, for simplicity, we discuss the point-plane correspondences only.

Problem 4.4.2 (Optimal Euclidean Registration)  Given n 3D points X, and their
corresponding planes in another coordinate system, each of which is represented by
the normal e; and a supporting point Y, to find the optimal rotation R* and transla-
tion t* such that

* gk : - T . o . 2
{R*,t"} = argr}r{{l; (e] RX; +t-Y;))". (4.22)

Given R, the translation t can be directly solved as

n -1 n
t= (Z el—eiT) > eie] (Y —RX;). (4.23)
i=1 =1

After parameterizing R by the quaternion with norm constraints and plugging t
back into (4.22), we obtain a constraint optimization problem

**arminne-T i -Y3)"
{q'} = argmi ;MR(Q)XL* ta) = Y9)" (4.24)

2
st |lq? =1.

42



4.4. APPLICATIONS

4.4.3 PnL Problem

The Perspective-n-Line (PnL) problem is to estimate the absolute pose of a calibrated
camera by using n (n > 3) known lines and their image projections. It was studied
in [76].

Problem 4.4.3 (Perspective-n-Line)  Given n lines with direction 1; in the world
framework, and their corresponding image lines, each of which determines a plane
passing through the optical center with normal e;, to find the optimal rotation R*
such that

R*)} = argmin }  (eZRL;)°. (4.25)
R (2

i=1

After the rotation R is determined, the estimation of translation t becomes trivial.
To parameterize R by the unit quaternion g would lead to a constrained optimization
problem

{q"} = argming >, (e/R(q)L;)’, (4.26)

2
st llal? = 1.

4.4.4 Symmetric Systems and Solvers

To solve for global optimal of the geometric or algebraic errors defined in this section,
we use the first order optimality condition i.e. to find all stationary points of the error
functions [93]. To do that, we calculate the partial derivative of the error functions
with respect to the unknowns {a, b, ¢,d} in the quaternion as well as the Lagrange
multiplier w for problems with explicit unit-norm constraints. For problems where
unit-norm constraints are handled implicitly i.e. (OPnP), we will see in the following
discussion that, the resulting polynomial system is fully symmetric while the other
two problems are partially symmetric.

Full Symmetry

The resulting polynomial systems with first order optimality for the OPnP problem
(4.4.1) consist of 4 equations and can be written in the following matrix form

Uw =0, (4.27)
where U is a 4 x 24 coefficient matrix calculated for each specific problem and w =
[a®,a%b, a®c, a%d, ab?, abc, abd, ac?, acd, ad?, b®, b?c, b2d, bc?, bed, bd?, ¢, c2d, cd?,

d3 a,b,c,d].
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It is verified with algebraic geometry tools [39] that a polynomial system with
these monomial structures have 81 solutions . The state-of-the-art automatic gener-
ated solver [64] without considering symmetry has an elimination template of size
576 x 656. We observe first that there exist no constant term in any of the equations.
Therefore, there is a trivial all-zero solution. On the other hand, for all the variables
{a, b, c,d}, only monomials of 3¢ and 1% degrees appear in the equations. From
Theorem 4.2.1, we know that this polynomial system is fully symmetric of type-2.
Thus, the remaining 80 solutions consist of 40-pairs of symmetric solutions.

To construct a solver that exploit the symmetry, we have derived the following
problem-specific procedures. The general technique discussed in Section 4.3.4 for
extracting the symmetric solutions from the action matrix is unfortunately both slow
and unstable for this problem. First, we handle the zero solution implicitly by ignoring
the last row and last column of the action matrix. To extract the 40 independent
solutions, we first construct the elimination template by multiplying the 4 original
equations with monomials of even degrees. We choose the action monomial to be a
274 degree monomial to preserve the symmetry. In this way, the two-fold symmetry is
preserved. Specifically, we have found that it is sufficient to multiply all monomials of
even degrees up to degree 6. This results in an elimination template of size 520 x 420.
Using the similar strategy in [64], the size of the elimination template is reduced to
348 x 376. We have chosen ac as the action monomial. With this elimination template
and the basis selection technique, we are able to stably construct an 40 x 40 action
matrix. The size of permissible set is chosen to be 100. The eigenvectors v’s of
transpose of the action matrix are solutions to the set of basis monomials up to an
unknown constant. Note that, both the basis and permissible monomials are only of
odd degrees by construction.

For the solution extraction step, we further utilize the problem structure to improve
numerical stability and speed of the solver. We first utilize the fact that the monomial
set {a,a®,a®b,a’c,a®d} are either in the basis or permissible monomial set. This
means that we can extract the values of these monomials easily from v’s up to a
common unknown constant A. To start with, we can extract the solutions for a2 by
using values of \a and Aa3. In this way, we can trivially get the two solutions of a. To
resolve for the rest of the variables, the values for {ab, ac, ad} are calculated with the
division of {\a?b, Aa%c, A\a®d} by Aa. Given these, we can extract the corresponding
solutions for {b, ¢, d} of the two symmetric solutions of a. The same procedure for
each of the eigenvector gives the 40 pairs of symmetric solutions.

The potential issue for the aforementioned extraction step is that the division oper-
ation becomes degenerate (or unstable) when a is 0 (or close to 0). The way to fix this
potential numerical instability is to have one extra extraction step that uses the infor-
mation on other monomials. Specifically, in a similar manner, we extract another 3 sets
of (40 solutions) with the monomial set {b, b3, b%a, b%c, b?d}, {c, ¢, c*a, c?b, c*d} and
{d,d3,d?a,d?b,d*c}. Thus, we actually extract four sets of solutions. Since at least
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one of {a, b, ¢, d} is non-zero and sufficiently large in absolute value (at least so when
compared with the smallest one in absolute value), it is guaranteed that at least one set
of the solutions avoids the numerical instability issue. Though it seems that we extract
more solutions than needed, most of solutions can be discarded by checking repeti-
tiveness, keeping only the real solutions and checking the Hessian of the solutions.
The cost for computing these extra solutions is also negligible compared to the QR
factorization or eigenvalue decomposition step. We would like to emphasize that this
strategy is designed to improve numerical stability so that the developed GB solver is
stable even when some variables of a, b, ¢, d are O (or close to 0).

Partial Symmetry

For optimal Euclidean registration problem in Section 4.4.2, we have the polynomial
system of the form

[ Vv Osxa —I 041

01><24 Il1><4 01><4 —1 :| w= O’ (428)

where V is a 4 x 24 coefficient matrix calculated from a specific problem and w is a
monomial vector [a3, a®b, a®c, a®d, ab?, abc, abd, ac?, acd, ad?, b3, b%c, b*d, be?, bed,
bd?, c3, c*d,cd?, d3,a,b,c,d,a?,b%, c?, d*, wa, wb, we, wd, 1]T.

As for the PnL problem in Section 4.4.3, we have the following polynomial system

[U Osxsa  —I 04

O1x20 Tixa Oixa —1:|W0’ (4.29)

where U is a 4 x 20 coefficient matrix calculated from each specific problem and w
is a vector of monomials [a3, a?b, a’c, a’d, ab?, abe, abd, ac?, acd, ad?, b3, b%c, b*d,
be?, bed, bd?, ¢3, c?d, cd?, d?, a?,b%, c2, d?, wa, wb, we, wd, 1]7T.

By checking the monomials in both systems, we can see that the variables in the
subset x, = {a, b, c,d}, only appear with 3" and 1°¢ degree in the first 4 equations
(p = 2,q = 1), and only 2% and 0*" degree in the last equation (p = 2, ¢ = 0). Thus,
these two polynomial systems are both partially symmetric of type 2 to {a,b,c,d}
according to Theorem 4.2.1.

By using tools in algebraic geometry [33], we verify that there are in general 80
solutions to these two polynomial systems or equivalently 40 pairs of partially sym-
metric solutions. Using automatic generator in [64] which does not utilize partial
symmetry, we obtain general solvers that solve for the 80 solutions directly. The elim-
ination templates of these solvers are of size 1523 x 1603 and 688 x 788 for the
optimal Euclidean registration and the PnL, respectively. Note that the two elimi-
nation templates are obtained after the build-in optimization for template size [64].
There is little possibility to reduce the sizes of the templates further.
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Now we discuss in details the construction of our partially symmetric solver. It
turns out that the same elimination template and solution extraction scheme work
for both problems due to their similarity in structures. To start with, we can choose
any quadratic monomials in {a, b, ¢, d} as the action monomial to utilize type-2 par-
tial symmetry. There is no significant effect for the choice of action monomial on
the numerical stability for this problem. Here we use a?. The second step is to
choose the set of multiplication monomials for generating the elimination template.
The idea is to ensure the expanded set of monomials after multiplication coincide
between different equations. This will facilitate the elimination step so that the nu-
merical stability is improved. To start with, for the first 4 equations, we choose
{H1, H3, a*Hz, wHy, wHy, wa?Hsz, w?Hy, w?Hy, w?a?>Hs} as the set of multipli-
cation monomials. Here #, denotes the set of monomials in {a, b, ¢, d} where the sum
of exponents is k. In the resulting expanded set of monomials, the sum of exponents
for variables {a, b, ¢,d} in the monomials are all even. Correspondingly, the multi-
plication monomials for the last equation are chosen as {H3, Ha, a®Ha, wHo, wHa,
wa’Ha, wHo, w Ha, w?a?H,, w,w3}. This also yields a set of expanded monomi-
als where the sum of exponents for variables {a, b, ¢, d} are even. After these two
expansion, we have generated a stable elimination template of size 770 x 854, which
is already much smaller than the 1523 x 1603 elimination template for the optimal
Euclidean registration problem. With further tuning with similar equation removal
technique in [64], we obtain a more compact elimination template of size 433 x 487.
This is used for all our experiments later. With this elimination template, to further en-
hance the numerical stability, we follow the column-pivoting basis selection technique
(the size of the permissible set is set to 60) and construct a 40 x 40 action matrix.

The last remaining step is to extract solutions from eigenvectors of the transpose
of the action matrix. To enhance the numerical stability, we have derived the following
extraction scheme. The first observation is that, for these two problem, one can en-
force the constant term i.e. 1 to be in B, R or P’ without breaking the type-2 partially
symmetry. Extracting the values for the unknown constant \’s is simply reading off
the corresponding values from the vectors. We note also that {a?, ac, ab, ad} are ex-
pressible by linear combination of the basis, which means that one can obtain their val-
ues up to an common unknown constant for each solution i.e. {\a?, Aac, Aab, Aad}.
Thereafter, the solutions of a? can be calculated by division of the corresponding val-
ues of Aa? by \. We retrieve the two sets of 40 solutions for a by taking square root.
Given that A and « are known, the values for {b, ¢, d} can be extracted using division
of {\ab, Aac, Aad} by Aa. Again, the 2-fold ambiguity of the solutions are handled
naturally in the extraction step which is much simpler than solving it directly as in the
general methods. In case of Cayley degeneracy i.e. where a = 0 (a ~ 0) , the division
when we extract {b, ¢, d} is ill-conditioned. In those cases, we can extract the solu-
tions with {b2, ba, be, bd}, {c?, ca, cb, cd} or {d?, da, db, dc} in a similar way to avoid
such degeneracy. Note that these extraction steps are fast given that the bottleneck is
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Figure 4.1: Numerical stability of the polynomial system solvers. The investigated
solvers include the blind GB solver without utilizing symmetry (Blind GB), the GB
solver using two-fold symmetry (Symmetric GB), the Symmetric GB followed by
one damped Newton polishing step (Symmetric GB + Polish) and the resultant based
solver used in DLS [45]. The horizontal axis shows the log10 value of the absolute
error between the ground truth of unit-norm quaternion and the estimated quaternion
after normalization, while the vertical axis shows the counts over 5,000 independent
runs. This figure is best viewed in color.

generally in the elimination step. Therefore, we can extract all possible solutions in an
very efficient way to avoid degeneracy. This is much superior to the schemes in [45]
which requires solve several different polynomial problems with specific solvers.

4.5 Experiments

In this section, we investigate the numerical stability, speed as well as noise sensitivity
of symmetric polynomial solvers.

PnP Problem To generate synthetic examples for the PnP problem, we assume a
virtual perspective camera with image resolution of 640 x 480 pixels and focal length
800 pixels. The principle point lies in the image center and n 3D reference points are
randomly generated in the camera framework. The 3D reference points are randomly
distributed in the x, y and z with range of [—2, 2] x [—2, 2] x [4, 8]. Then, we choose the
ground-truth translation t;.,. such that the origin of the object framework coincides
with the centroid of these 3D points, and rotate these 3D points by using a randomly
generated ground-truth rotation matrix Ry, ..

To evaluate the numerical stability of the solvers, we randomly generate 50 or-
dinary 3D points and simulate their noise-free projections for fully-random, near-
Cayley-degenerate (a ~ 0) and Cayley-degenerate rotations (¢ = 0), respectively.
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We can see that the symmetric solver is superior to the general (blind) GB solver that
does not utilize the symmetry in all different configurations. The stability of the DLS
solver [45] is superior to the OPnP formulation in general random configuration. On
the other hand, the accuracy of the OPnP solver can be improve drastically with even
one step of damped Newton refinement (blue line). As degenerated configurations
for Cayley’s representation, the OPnP solver consistently better than the DLS solver
which suffers from such degeneracy. As for computation efficiency, given that the de-
generated Cayley parameterization in DLS solver yields a simpler polynomial system
(3 variables and 3"¢ degree equations), it can be solved very efficiently with resultant
method (5.8 ms). Besides the numerical stability, we can see that the solver utilizing
symmetric is much faster than the general GB solver (18.5 ms compared to 37.2 ms
on average).

Param. Solution Technique Template  Time (ms)

OPnP 81 GB (general) 576 x 656 37.2

OPnP 81 GB (Symmetry) 348 x 376 18.5
DLS [45] 27 Resultant 120 x 120 5.8

Table 4.1: Average time performance of different solvers for Perspective-n-Point
problem. The timing are measured on a MacBook Air with 1.8 Ghz i5 CPU.

Optimal Euclidean Registration For this experiment, we simulate point-to-plane
correspondence in 3D randomly. We first study the numerical stability of the general
solver generated by [64] and our solver that utilizes partial symmetry. In Figure 4.2,
we can see that our method is superior to the general solver with respect to the stability.
On the other hand, our solver is around three times faster than the general solver (Table
4.2). The formulation in [80] is a quadratic programming problem and a branch-and-
bound scheme (bnb) for the global optima was derived. It is much more difficult
problem to solve and is in general very slow with increasing number of points. Our
formulation along with our solver is much fast and guarantee to find the global optimal
of the same geometric error.

bnb* [80] General [64] Symmetric
> 1s 75ms 23ms

Table 4.2: Average time performance of different solvers for the optimal Euclidean
registration problem. (x) based on the time reported in [80]. The other timing are
measured on a MacBook Air with 1.8 Ghz i5 CPU.
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Figure 4.2: Numerical stability of the general polynomial solver [64] and our sym-
metric solver for the optimal Euclidean registration problem. The histogram of log;g
relative errors of unit quaternion for 1000 noise-free random problems is shown.

PnL Problem For the synthetic experiments in this section, we first randomly gen-
erate 3D lines at around the origin, with cameras pointing towards the origin ap-
proximately. Then we calculate 2D projections of the lines onto the image plane.
We perturb endpoints of lines to simulate noise. We will first look at the numeri-
cally stability of the proposed solvers under different configurations. In Figure 4.3,
we first observe that our partially symmetric solver is better than the general solvers
across different experiments. Our solver is also faster (23ms) compared to the general
solver (55ms) which has a larger elimination template. On the other hand, for ran-
dom configurations, we can see that the solver based on Cayley parameterization of
the quaternion [76] performs better than both the general solver and the partially sym-
metric solver with unit-norm constraints. However, when the configuration is close to
Cayley-degeneracy, the performance of such solve deteriorate drastically (Figure 4.3,
mid). And for degenerated cases (e.g. a = 0), the solver in [76] fails completely.

It is also of interest to study the performance of the solvers under noise (Figure
4.4). In this experiment, we generate camera pose in fully-random manner. With for-
mulation presented here, we can see that the solvers are much prone to degeneracy
which causes the large variance in mean errors for Cayley-based method. The RPnL
method described in [103] yields better results than Cayley-based method, but still
inferior to the formulation here. With the same formulation, our solver performs sim-
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Figure 4.3: Numerical stability of the Cayley PnL solver [76], general polynomial
solver [64] and our symmetric solver under varying configurations. The histogram of
logy relative errors of unit quaternion parameterization for 2000 noise-free random
problems is shown.

ilarly to the general solver under varying noise level and number of lines, while being
much faster.

4.6 Conclusions

We present a general framework for utilizing symmetry in solving polynomial sys-
tems. We study and prove the correspondence between symmetric polynomial sys-
tems and symmetric solution sets. We have also identified several examples in com-
puter vision that are fully symmetric or partially symmetric. We verify the advantages
of utilizing symmetry in improving both speed and numerical stability of polynomial
solvers.

As future work, it is of practical importance to achieve automatic detection and
reformation of symmetric polynomial systems. While the techniques presented in this
chapter can be combined with previous optimization schemes for polynomial solvers,
it is of interest to see whether specific optimization scheme can be derived for symmet-
ric systems. Moreover, it is important to derive schemes for automatically selecting
mapping for solution extraction in a numerically stable manner. Another direction is
to explore other types of symmetries in polynomial systems.
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Figure 4.4: Top: noise sensitivity of different PnL solvers with varying noise levels
for fixed n = 10 lines. Bottom: noise sensitivity of different PnL solvers with varying
number of lines with fixed noise level (2 pixels).

51



CHAPTER 4. SYMMETRIES IN POLYNOMIAL SYSTEMS

52



Part 11

Geometric Problems in
Computer Vision






Chapter 5

Pose Estimation

In this chapter, we study the camera pose estimation problem. Specifically, we study
the geometric problems of estimating camera pose with unknown focal length using
combination of geometric primitives. We consider points, lines and quivers, i.e. points
with one or more directions. We identify several minimal cases and formulate minimal
cases as polynomial systems where the constraints for different primitives are handled
in a unified way. We develop efficient polynomial solvers for each of the derived cases.
The availability of these solvers enables robust pose estimation with unknown focal
length for wider classes of features. Such rich features also allow for fewer feature
correspondences and generate larger inlier sets with higher probability.

5.1 Pose Estimation with Unknown Focal

To be able to estimate camera pose given 2D-3D correspondences of geometric prim-
itives e.g. points, lines etc. is of great interest to applications like vision-based local-
ization [46]. In typical scenarios, focal length of the camera is the only unknown that
is most difficult to determine accurately (exif-tag could provide erroneous estimate)
and can render large errors in the pose estimation. All previous methods for pose es-
timation with unknown focal length use point correspondences. The contribution of
this chapter is to enable a wider class of geometric features (combinations of points,
lines and n-quivers, Figure 5.1) for simultaneous pose estimation and focal length
calibration.

Related Works The problem of camera pose estimation has been studied exten-
sively in the computer vision community. The minimal case of pose estimation using
3 points was studied in [35] and several other formulations are compared and reviewed
in [40]. For line-to-line correspondences, solutions are derived for minimal of 3 lines
in [25,32]. Recently, the minimal cases using combination of points and lines are
solved in [89]. In [34] a solver is derived for a minimal problem of 2 points and
their corresponding tangent directions (equivalently any direction vector through each
of the points). The required correspondence is reduce to a single local patch corre-
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2-qyiver
|

Figure 5.1: The figure illustrates three examples of image features in an image, a
point with 2 degrees of freedom, a line with 2 degrees of freedom and a 2-quiver with
4 degrees of freedom. The 2-quiver consists of a point and two directions out from the
point.

spondence in [52] . However, this specific setting is unfortunately very sensitive to
measurement noise of the patches.

For camera pose estimation with unknown focal length, the planar case was stud-
ied and solved in [1]. For general non-planar cases, the close to minimal case using
4 2D-3D correspondences was first studied in [96]. Efficient and numerically stable
solvers are developed in [12]. By combining 2D-2D and 2D-3D correspondences, [51]
investigated several minimal cases for pose estimation with unknown focal length.
Additionally, for camera with unknown radial distortion and unknown focal length,
the 4-point minimal case was solved in [14,50]. By using 5 point correspondences,
a fast but overdetermined solver with real-time RANSAC performance was proposed
in [67]

Many other works focus on solving the overdetermined problem of estimating
camera pose with more than three points [45,70,76] or lines [76]. Very recently, the
approach in [70] was extended to handle unknown focal length [82]. All of these
methods are based on a formulation that minimizes certain algebraic errors and gen-
erally assume that there exist no outliers in the data. Minimal solvers are the key
components of the preprocessing steps for such overconstrained solvers to robustly
remove outliers.

5.2 Problem Formulation

We start with the pinhole camera model. The projection equations for a 3D point X
and its corresponding 2D image projections X is,

nx = PX, 6D

where 7 is the depth of X and the projection matrix can be decomposed as P =
K [R t]. In practical camera setups, it is generally assumed that the cameras have
centered principle points, square pixels with zero skew. We thereafter assume that the
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W
Rt o
camera coordinate e world coordinate

Figure 5.2: Camera coordinate, world coordinate, and the geometric relations between
point, line and direction correspondences.

calibration matrix K only involves the unknown focal length f. Based on (2.3), the
matrix K can be written equivalently as

1 0 0
K=|0 1 0f, 5.2)
0 0 w

where w = 1/f. Therefore, the problem of determining camera pose with unknown
focal length has in total 7 degrees of freedom (3 in rotation R, 3 in translation t and 1

in f).
5.2.1 Number of Constraints
In this section, we discuss in details the constraints given by different geometric prim-

itives.

Point Constraints. Given a known 3D point X and its corresponding image point
x, it is well known that there are two constraints on P [41]. The two constraints can
be chosen from the three linearly dependent equations based on (5.1) :

x] PX =0, (5.3)
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where
0 -1 w
xl,=luv 0 -1
v u 0

Line Constraints. Given a known 3D line L and its corresponding image line 1,
there are also two constraints on P. If the 3D line L is represented as a 3D point X
and the direction of the line D, one can obtain two equations for the two points in the
following form based on (5.1):

1"PX =0,
1"TP(X + kD) =0, (5.4)

where k is an arbitrary constant.

Quiver Constraints. For a known 3D point X and a directional measurement D
through X, given the corresponding image projection x and d, there are 3 constraints
on P. We hereafter call the geometric primitive with a point and n directions passing
through the point as an n-quiver. For a 1-quiver, we first obtain two constraints from
the point correspondence according to (5.3). The other constraint comes from the
directional measurement. To see this, we first convert the measurement d along with
x to a line measurement 1. Then we utilize the equations in the form of (5.4) and take
the difference between them. Equivalently, we have

I”PD =0. (5.5)

For a 2-quiver, we have in total four constraints including two point constraints and
two constraints in the form of (5.5). In general, there are n + 2 constraints for an
n-quiver (two constraints from the point and n constraints from the n directional cor-
respondences).

The number of constraints for points, lines and quivers are summarized in Ta-
ble 5.1.

Point Line n-Quive

2 2 n+2

Table 5.1: Number of constraints enforced by 2D-3D correspondences of different
geometric primitive for camera pose estimation.
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5.2.2 Useful Cases

With 2D-3D correspondences of points, lines and n-quivers, one can form several
novel minimal cases by searching for combination such that 2m,+2m;+(n+2)m, =
7, where m,,, m;, m, are the number of point, line, n-quiver correspondences, respec-
tively. We present and solve two of such minimal cases and also study a slightly
over-determined cases using 4 lines.
Two Points and One 1-Quiver (P2Q1) : Given three points and one direction pass-
ing through one of the points, we can form 6 equations based on (5.3) and 1 equation
based on (5.5). Thus this problem is minimal.
One 1-Quiver and One 2-Quiver (Q1Q2) : For two points, where one line passing
through one point, and two lines passing through the other point are known, we can
form 4 point equations (5.3) and 3 equations with respect to the directions (5.5). This
yields also a minimal problem.
Four Lines (P4L) : Given 4 3D-2D line correspondences, there are in general 8
independent constraints. Thus, the problem of camera pose with unknown focal length
is over-determined with 4 lines. We can choose 7 from the 8 equations, and use the
eighth equation to verify a unique solution.

In a similar manner, other minimal cases include the setups: (i) one point, one line
and one 1-quiver (ii) two lines and one 1-quiver which can be solved in similar manner
as the presented solvers.

5.2.3 Parameterization

There are many ways to parameterize the problems related to camera pose estimation.
In [96], Triggs first parameterizes the camera as an arbitrary matrix with 12 unknowns,
the solutions then lie in the null space of the linear constraints given by the point
constraints. Then the quadratic constraints (orthogonality and equal norm) on the
rotational part of the camera matrix are enforced afterwards. The benefits of this
formulation is that one needs to solve only quadratic polynomial systems. Once the
rotational part is recovered, the focal length can easily be calculated using the ratios
between the norms of the third and the first two rows of R. The drawback of this
formulation is that non-planar and planar scenes need to be handled separately and
explicitly as shown also in [14].

On the other hand, Bujnak et al. [12] formulate the P4P problem with unknown
focal length using the invariance of the ratios of distances between the 3D points under
rigid transformation. For directional correspondences, one can similarly make use of
the invariance of the angles between the directions [34]. Here, we discuss briefly the
application of such geometric invariance to the P2Q1 problem i.e. two points (X1, X5)
and one point (X3) with a known direction (D). To start with, we can use the three
points to form 2 independent distance ratio equations involving three unknowns (two
relative stretch ratios o, and f) as in [12]. Then for the known direction, one can
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form equations using the invariance of angles for (D, X35 — X;) and (D, X35 — X5).
This again produces two independent equations involving all 4 unknowns (o, ae, as,
f). Thus, we obtain 4 equations with 4 unknowns. However, the resulting equations
consists at least one equation of degree 6 (after substitution and simplification), which
makes the resulting polynomial system very difficult to solve. While the use of ge-
ometric invariance might yield polynomial system with fewer solutions for the P4P
problem with unknown focal length, it is not straightforward to see that such property
is preserved for other primitives like directions with unknown focal length.

Here, we choose to parameterize the rotation matrix R with quaternion and con-
struct equations directly based on (5.3), (5.4) and (5.5). It turns out that this straight-
forward parameterization, produces polynomial systems that are relatively easy to
solve and general for both planar and non-planar scenes. In the rest of discussions,
the rotation matrix R is parameterized with quaternion as

a2+ -2 —d? 2bc — 2ad 2ac + 2bd
2ad + 2bc a?—b*+c%—d? 2cd — 2ab . (5.6)
2bd — 2ac 2ab + 2cd a?—b%2—c24+d?

To fix the scale of the quaternion, we can choose Cayley’s representation by setting
a = 1. By setting a = 1, we reduce the number of unknowns which eases the
polynomial system solving. As discussed in Chapter 4, this will in general introduces
degenerated rotations (a = 0) or potential numerical instability (a ~ 0). To avoid this
degeneracy, one can alternatively fix the scale with the unit-norm constraint a2 + b +
c? 4+ d? = 1. Then the problem is partially symmetric to {a, b, ¢, d} of type-2 and the
techniques in Chapter 4 can be applied. Here, we present the solvers with Cayley’s
parameterization. Due to the rare occurrences of degenerate configurations, we will
demonstrate in the experimental section such degeneracy does not affect the practical
usage of the solvers.
From the factorization in (2.2), we know that P = K[R t] can be rewritten as

a2+ —2—d?  2bc —2ad 2ac+2bd te
2ad + 2bc a’>— b2+ —d? 2cd—2ab ty
w(2bd — 2ac) w(2ab+ 2cd) w(a®—b*—c*+d? wt,

where t = [t, t, t.]7. If we additionally set ¢/, = wt, we have in total 7 unknowns
{b,c,d,t;,t,,t.,w}. Given different geometric primitives, the constraints (5.3), (5.4)
and (5.5) are linear to {t¢,,%,,t.}. Thus, we can conveniently eliminate all three
of them and rewrite the equations with respect to the 4 unknowns {b, ¢, d, w} only.
Specifically, for all the useful cases presented in Section 2.2, we can choose 3 of
the equations to eliminate {¢,,t,,t.} and obtain 4 cubic equations with 4 unknowns
(for P4L, there are 5 such cubic equations). In the next section, we will discuss the
solutions to these polynomial systems.
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5.3 Polynomial Solvers

We utilize the techniques based on Grobner basis to solve the resulting polynomial
systems. Instead of using the automatic solver generator [64], we choose to use the
techniques in [20] with column pivoting basis selection for better numerical stability.
For polynomial systems with small number of unknowns, Grobner basis methods are
generally fast and numerically stable.

We start by verifying the number of solutions. For instance, for minimal prob-
lem of two points and one 1-quiver (P2Q1), we verify using algebraic geometry tools
Macaulay2 [38] in Z,, that there are in general 20 solutions. Recall from Section 2.3
that, after linear elimination, we are left with 4 equations with 4 unknowns {b, ¢, d, w}.
To solve the polynomial system, we first multiply the 4 equations with all the mono-
mials of total degree up to 6 and maximum degree of each variable as [2,2,2, 3],
respectively. In this way, we obtain an elimination template of 372 equations and 386
monomials. To enhance numerical stability, we employ the basis selection technique
by choosing the permissible set to be the last 35 monomials in greviex ordering. After
the QR factorization with column pivoting, we can construct the action matrix of size
20 x 20 from which the solutions can be obtained by eigenvalue decomposition. After
we solve for {b, ¢,d, w}, we can calculate the values of other unknowns using linear
substitution.

For the other two minimal cases Q1Q2 and P4L, we find that the number of
solutions to the corresponding polynomial systems is also 20 and the same elimination
template and choice of permissible monomials give very similar numerical stability.
This could be due to the similar structures in the constraints of these problems.

5.4 Experiments

In this section, we study the performance of polynomial solvers on both synthetic and
real data.

5.4.1 Synthetic Data

For the synthetic experiments, we choose the size of image to be 1024 x 800. Random
scenes were generated by drawing points uniformly from a cube with side length 800
centered at the origin. Then the directions through points were chosen randomly (ei-
ther in planar or in non-planar fashion). A camera was placed at a distance of around
1000 from the origin, pointing approximately at the center. The camera was calibrated
except for the focal length.
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Figure 5.3: Two point and one 1-quiver (P2Q1), synthetic experiments for 5000 ran-
dom problems on noise-free data with focal length set to approximately 1000. Left:
Histogram of relative errors for rotation, translation, focal length; Right: Histogram
of number solutions with real and positive focal lengths.

Stability and Number of Solutions

We evaluate first the solvers on noise-free data to check the numerical stability of the
solvers and distribution of number of valid solutions. For P2Q1, in Figure 6.2 (left),
we can see that the numerical errors are fairly low for most of the random cases. We
note that the solutions to w are coupled i.e. if w is solution, so is —f, which also
corresponds to equivalent pairs of camera matrices P and —P!. Since only the real
and positive f are geometrically valid, one can safely remove the other solutions. In
the simulation, it is shown that there are up to 8 solutions with real and positive f
while in most of the cases only 2 or 4 solutions (Figure 6.2, right).

The boxplot in Figure 5.4 shows the medians, 25 percentiles and 75 percentiles of
the distribution of the relative errors. We can see that for noise-free data, the Grobner
basis solver for (P2Q1) is consistently stable for different focal lengths for both planar
and non-planar scenes (Figure 5.4). Similar numerical behaviors are observed for the
solver using lines (P4L, Figure 5.5). Given that the performance of other solvers are
similar, related figures are not shown individually here.

The solvers implemented in MATLAB take approximately 15ms. The computa-
tion is dominated by the first elimination using QR factorization. For comparison, the
optimized P4P solver in [12] runs at around 2ms. Our solvers can also be further
optimized for speed using strategies in [54,64]. The time performance is measured on
a Macbook Air with 1.8 GHz Intel Core i5 and 8 GB memory.

I This seems to indicate the partial symmetry of type-2 discussed in Chapter 4. In fact, there exists no
symmetry for the variable w in the monomials. We conjecture that such symmetry is either induced by the
coefficients or another kind of symmetry in the underlying system.
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Figure 5.4: Synthetic experiments of P2Q1 on noise-free data with varying focal
lengths. Left: Boxplot of relative errors of focal lengths for non-planar points and
directions; Right: planar cases.

Noise Sensitivity

To study the behaviors of the solvers with noisy measurements, we add noise of dif-
ferent levels both to the image point positions and the angles of the directions. In Fig-
ure 5.6, it is shown that the P2Q1 solver gives fairly good estimates for focal lengths
with small noise, and is still able to provide (though not as frequently) reasonably
good initial solutions when the noise is around 5 pixels. We have also noticed that the
solvers can be sensitive to errors in the direction measurements. We also test the P4L
solvers for noisy line measurements by perturbing the intersections between the lines
and the z, y axis. From Figure 5.7, we can see that the P4L solver is capable of re-
covering the focal length accurately for small perturbation and can become unreliable
for large perturbation. To further understand the noise sensitivity, we demonstrate the
performance of the solvers on real image measurements in Section 5.4.2.

RANSAC Experiments

To test the advantage of the proposed solvers for different geometric primitives, we
simulate data with outliers and RANSAC is used to obtain robust initial solution. For
a fixed camera with focal length 1000, we generate randomly 1000 scene points as
in the previous section, directions through points are also generated randomly. Then
both the image point positions and projected directions are perturbed with random
noise. A subset of the points (30%) are chosen as outliers with large perturbations on
both the positions and angles of the directions. We compare the solvers for two points
and one 1-quiver (P2Q1) and one 1-quiver and one 2-quiver (Q1Q2) with the P4P
solver in [12]. For each of the solvers, we choose the minimal set of data required for
RANSAGC, the distribution of the ratio of inliers of each RANSAC loop in shown in
Figure 5.8. Here we define the inliers as the image points with reprojection errors less
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than a predefined threshold. It is not surprising to see that the Q2Q1 solver performs
the best with respect to recovering inliers since it only requires two points. While
(P2Q1) performs slightly worse, it still gives better results than the P4P solver which
needs at least 4 point correspondences.

5.4.2 Real Data

We took 16 images of seven cardboards placed in a non-planar configuration with
varying focal lengths (Figure 5.9), using a standard Canon EOS 50D camera. Each
cardboard is attached with a pattern with dark and light squares for the ease of line
detection. The automatic line detection algorithm detected 6 lines for each of the card
board, and 9 points as the intersections of those lines. Thus, we have in total 63 points,
42 lines and 63 2-quivers.

We used these images to verify the applicability of the proposed solvers on real
images with point, line and quiver features. The lines were estimated by sub-pixel
edge-detection, cf. [4]. This makes it possible to both estimate edge positions and
edge position uncertainty. Lines as well as the uncertainty in their parameters were
then obtained by fitting to these data. Finally points and their uncertainty were esti-
mated by intersection of two or more such lines. For 16 images, there are in total 621
visible measurements of the points (2-quivers) and 456 measurements of lines. The
output is thus a number of image points, image lines, and image quivers as illustrated
in Figure 5.1. Given correspondences of these image features, we reconstructed both
scene structure, camera motion as well as the focal length. The resulting reconstruc-
tion of the 3D points and the camera poses as well as the focal lengths after bundle
adjustment are fairly accurate and thus serves as ground truth. In the bundle adjust-
ment we have also used the estimated uncertainties in the image features.

65



CHAPTER 5. POSE ESTIMATION

250

i == P4P

2001

Frequency
@
o

—

o

o
T

501

Figure 5.8: Distribution of inlier proportions for 1000 RANSAC runs for different
solvers P4P, P2Q1 and Q1Q2.

Given the correspondences between the image features and 3D reconstruction,
we use the proposed solvers to estimate both the camera pose and the focal length
for each of the image. The estimations are then compared with the results given by
the reconstruction. Due to the high quality of the reconstruction, the data can be
seen as outlier-free. We first look at the reprojection errors for the camera poses
and focal lengths estimated using different solvers and investigate whether the solvers
adapt to real image noisy measurements. To measure the reprojection errors, we run
different solvers in a RANSAC manner by choosing random minimal measurements.
The average reprojection errors of image points for different solvers are reported in
Table 5.2. We can see from Table 5.2 that the errors of all our proposed solvers are
similar to the P4P solver.

PP P2Q1 QIQ2 PiL

Errors 2.463 2531 3.123 3.141

Table 5.2: Average reprojection errors (in pixels) of image points with camera poses
and focal lengths of the 16 images estimated with different solvers.

To further test the performance of the solvers, we also generate outliers by adding
large synthetic perturbations to a random subset (30%) of image point positions,
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Figure 5.9: One of the Images of cardboards with detected lines and points.

quiver directions and lines. We then run RANSAC (1000 runs for each image) on
the perturbed data. For the inlier threshold of 3 pixels, the number of inliers (among
in total 621 measurements) and the average reprojection errors for inliers are reported
in Table 5.3. For this specific example, P4P and P2Q1 output higher count of inliers
and in the meantime give lower average reprojection errors. The slightly inferior per-
formance of Q1Q2 and P4L solvers might be due to the sensitivity of these solvers to
measurement errors in the directions of quivers or lines.

PP P2Q1 QIQ2 PiL

Inliers 309 298 253 223
Errors 1.502 1330 1402 1.633

Table 5.3: Number of inliers and average reprojection errors (in pixels) of inliers with
30% synthetic outliers for the cardboard dataset.

To evaluate the accuracy of the solvers, we compare the best focal length esti-
mated (the one with maximum number of inliers) for each solver against the output
from bundle adjustment as well as those extracted from EXIF-tag (conversion from
35mm film equivalent). We set the inlier threshold to be 2 pixels and run RANSAC on
the original data without synthetic perturbation. The statistics of the estimated focal
lengths are shown in Figure 5.10. It is noted that the focal lengths given by the exif
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Figure 5.10: Statistics of focal length estimation of different solvers, bundle adjust-
ment and exif-tag for the Cardboard dataset.

information seems to be very coarse compared to those estimates from image data di-
rectly. We can also see that all solvers give fairly similar estimates to the results from
bundle adjustment.

5.5 Discussions

For the calibrated pose estimation problem where focal length is known, we see the
potential of combining the simplicity the quaternion parameterization and the stabil-
ity of Grobner basis solvers. In [34], the minimal case of equivalently two 1-quivers
(the direction is detected as the tangent to curves instead of arbitrary direction) for
pose estimation was studied. A closed form solution for a polynomial equation of
degree 16 was derived through rather involved calculation. With the quaternion for-
mulation, we directly arrive at 3 quadratic equations on 3 unknowns {b, ¢, d} which
is extremely fast to solve using Grobner basis solver (approximately 1ms) compared
to a few milliseconds of the released implementation for [34]. Though it is not fair
to compare the time performance for unoptimized codes (both of them), it could still
suggest superiority of the easy formulation and implementation of the Grobner basis
based solvers.
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5.6 Conclusions

In this chapter, we present several novel cases for pose estimation with unknown focal
length with combinations of points, lines and quivers. Pose estimation from mixtures
of features allow for fewer feature correspondences and generate larger inlier sets with
higher probability.

One of the key directions in research is to evaluate the application of new solvers to
discriminative feature like SIFT to ease the correspondence problem for edges (direc-
tion of a quiver and line). One potential way is to make use of the dominant gradient
directions given by SIFT and treat them as quiver directions. In this way, the corre-
spondence problem is made relatively easier. In this case, one need to verify whether
the solvers are robust against noisy estimation of the gradient directions. To improve
the speed and numerical stability of the solvers, it is of interest to resolve the intrinsic
symmetry in the quaternion parameterization either by algebraic manipulation or by
deriving alternative set of constraints using geometric invariances.
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Chapter 6
Radial Distortion

In this chapter, we study the problems of estimating relative pose between two cam-
eras in the presence of radial distortion. Specifically, we consider minimal problems
where one of the cameras has no or known radial distortion. There are three useful
and previously unsolved cases for this setup with a single unknown radial distortion (i)
fundamental matrix estimation where the two cameras are uncalibrated, (ii) essential
matrix estimation for a partially calibrated camera pair, (iii) essential matrix estima-
tion for one calibrated camera and one camera with unknown focal length. We study
the parameterization of these three problems and derive fast and stable polynomial
solvers.

6.1 Single Unknown Radial

Taking radial distortion into account is important in pose estimation and structure
from motion problems. Problems for relative poses with unknown radial distortion
have been studied extensively in the past [5, 36,42, 65, 66, 68]. For all these cases,
either constant or varying radial distortion is assumed on the cameras. Such settings
are useful for self-calibrating cameras with no prior knowledge on the cameras’ in-
trinsic parameters. Estimating relative pose and the radial distortion simultaneously is
achieved by solving either a linear system or a polynomial system. Due to the diffi-
culty of these problems, they either require many point correspondences or dedicated
polynomial solvers. In fact, some of the important minimal problems have still not
been solved due to their difficulty, like estimating the relative pose with unknown fo-
cal length and radial distortion (both constant). In a general structure from motion
pipeline, however, it is common that certain seed images have pre-calibrated or al-
ready known radial distortion. For these cases, the prior on the calibration of one
of the cameras can reduce the complexity of the problem. In [13], a similar strategy
has been applied in focal length estimation where the focal length of one camera is
assumed to be known. This motivates us to study the problem of relative pose esti-
mation with a single unknown radial distortion (sometimes referred to as one-sided
radial distortion problem). We are particularly interested in solving the related mini-
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Figure 6.1: Example of modeling one-sided radial distortion for estimating relative
pose. Left: an image taken with an GoPro-Hero3 with unknown radial distortion.
Right: an image taken with a Nikon D60 camera which has known radial distortion.
Yellow diamonds are the common inliers for fundamental matrix estimation obtained
by both the standard 7-point method [41] and our minimal one-sided 8-point method.
By considering radial distortion, our method obtains many extra inliers (red circles)
while misses only a few inliers (cyan crosses) compared to the 7-point method.

mal problems for robust estimation purposes.

Related Works To model radial distortion, we have followed the one-parameter
division model proposed by Fitzgibbon [36] and assumed that the radial distortion
center is known. For fundamental matrix and constant radial distortion on both cam-
eras, Fitzgibbon proposed an overdetermined 9-point solver which involves solving a
quadratic eigenvalue problem that has two solutions. The minimal case of this problem
was solved in [65], and has in general 12 solutions. For a fundamental matrix with
varying radial distortion, a linear solution using 13 point correspondences was pro-
posed in [5]. An efficient and stable 9-point minimal solver was later derived in [68]
with 24 solutions. For an essential matrix with constant radial distortion, which re-
quires minimally 6 point correspondences, there are in general 56 solutions. It was
also solved in [68]. The most related work is [11], which considered the one-sided
fundamental matrix estimation problem. Instead of solving the minimal case with 8
point correspondences, 9 point correspondences were used to simplify the problem
into solving a cubic equation. While obtaining a simple overdetermined solver is use-
ful, the study of the minimal cases is of both of theoretical interest and of great practi-
cal importance in robust estimation, for example using RANSAC [35]. Non-iterative
solvers for estimating the radial distortion center (both one-sided and two-sided cases)
were also studied in [9, 10,71]. Even though the additional modeling of radial distor-
tion center is useful, it has been shown that the estimation can be very sensitive to
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noise [10].

Contributions In this chapter, we study the three unsolved minimal cases for rela-
tive pose estimation with a single unknown radial distortion: (i) 8-point fundamental
matrix and radial distortion, (ii) 7-point essential matrix, focal length and radial dis-
tortion, and (iii) 6 point essential matrix and radial distortion. For each of these cases,
we derive a parameterization and a linear elimination scheme to simplify the polyno-
mial systems. We study the polynomial systems and verify the number of solutions.
We then develop fast and stable polynomial solvers for all these minimal cases. These
solvers are minimal, fast and more accurate than previous non-minimal solvers, for ex-
ample [11]. The availability of these fast solvers enables the possibility of initializing
a large-scale structure from motion pipeline with radial distortion taken into account.
We demonstrate the benefits of modeling radial distortion on real images by using our
proposed solvers.

6.2 Problem Formulation

We use the pinhole camera model and assume a one-parameter division model for
radial distortion as in [36]. Under radial distortion, the relation between undistorted

point coordinates p,, = [acu Y, 1} T and radially distorted point coordinates py =

T .
(€4 ya 1] canbe written as

i Td
Y| ~ | ¥Ya |, (6.1)
1 14 Ar3

where A is the distortion coefficient and r; is the distance of py to the distortion
center. Here we assume that the distortion center is known and at the center of the
image. We further assume that the cameras have centered principal points and square
pixels. Therefore, the two unknown calibration parameters we consider here are focal
length f and radial distortion \. The calibration matrix K can be expressed as

1 0 0
K=1|01 0], (6.2)
0 0 w
where w = 1/ f. Then we have the undistorted image point coordinates

In two-view geometry, it is well known that for uncalibrated cameras, the funda-
mental matrix F has 7 degrees of freedom, and for calibrated cameras, the essential
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matrix E has 5 degrees of freedom [41]. On the other hand, we know that each image
point correspondence gives one constraint. We consider here the one-sided case where
calibration matrix K’ and radial distortion X" is fully known for the second camera.
Note that the prior knowledge on the calibration of the second camera does not reduce
the degrees of freedom of the epipolar geometry. In Table 6.1, we summarize the re-
lated minimal problems on relative pose with radial distortion for both two-sided as
well as the one-sided cases. We also show the number of solutions to these minimal
problems in general.

Points Case Two-sided One-sided
9 F+A+ X 24 [68] -
8 F+ A\ 16 [65] 8 (this chapter)
7 E+)\+f 68* 19 (this chapter)
6 E+ )\ 52 [68] 26 (this chapter)

Table 6.1: Minimal problems and corresponding number of solutions to relative pose
with unknown radial distortion on both cameras (two-sided) and a single camera (one-
sided). (%) To the best of our knowledge, the minimal problem for two-sided E + A
+ f has not been solved before. The analysis on number of solutions is based on
Macaulay?2 [33].

In the following sections, we describe the geometric constraints for these problems
including the epipolar constraints from the point correspondences and the intrinsic
constraints on the fundamental matrix and the essential matrix.

6.2.1 Fundamental Matrix and Radial Distortion

Given n point correspondences, the epipolar constraints are
T .
p,,(NFp, =0, i=1,...,n (6.4)
where p,, and p/, are corresponding undistorted image points in the first and the sec-
ond image, respectively.

The singularity of the fundamental matrix F' is enforced as

det(F) = 0. (6.5)

6.2.2 Essential Matrix and Radial Distortion

Depending on whether the focal length f is known for the first camera, we have two
minimal cases as follows.
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Radial Distortion Only.  If two cameras are calibrated up to an unknown radial
distortion on the first camera, given n point correspondences, the epipolar constraints
on the essential matrix E are

p. (MEp), =0, i=1,...,n (6.6)

Radial Distortion and Focal Length. Here we study the case where the first cam-
era is calibrated up to an unknown focal length and an unknown radial distortion.
Based on (6.1) and the calibration matrix K, we can parameterize the undistorted case
and normalize points as a function of A and w. Similarly, the constraints are

p. (\w)Ep), =0, i=1,...,n. (6.7)

We then use the intrinsic constraints on essential matrices. The singularity of the
essential matrix is enforced as

det(E) = 0. (6.8)

The trace constraints, which indicate that the two singular values are equal, are ex-
pressed as

2EE”E — trace(EE")E = 0. (6.9)

6.3 Polynomial Solvers

In this section, we describe the numerical schemes for solving the polynomial sys-
temsFor all of these problems, the solution involves the following steps: (i) a linear
elimination step [65] to reduce the number of unknowns in the polynomial system, (ii)
solving the reduced polynomial system using Grobner basis methods [20].

6.3.1 8 Point Case: F + \

We parameterize the fundamental matrix F as

fi fa fr
F=\|f f5 fs|. (6.10)
s fo fo

To fix the scale of the fundamental matrix, we assume that fo # 0 and choose fg = 1.
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Linear Elimination. = We first look at the 8 equations in (6.4) given by 8 point
correspondences. This gives a polynomial system in matrix form as follows

Gx =0, (6.11)

where G is a 8 X 12 coefficient matrix, and x is a vector of monomials [\ f5, A fs, f1, f2,
f37f47.f55 f67f7af87>‘3 1]T Given that {f17f27f47f57f7af8} are linear in (6.11), we
can eliminate these 6 unknowns using 6 of the 8 equations. We can further choose
to eliminate one more unknown f3 or fs using the remaining 2 equations. Here we
choose to eliminate f3. To achieve this, we use the two last equations to eliminate
f3 and A\fs. To this end, we can rewrite the two equations as f3 = ¢;(fs, \) and
Afs = g2(f6, A). Thus, we obtain a new polynomial system with only 2 unknowns
i.e. f¢ and A. With the singularity constraint on F in (6.5), we can then obtain a
bivariate polynomial system

Agl(f67A) _92(f67)\) :07 (612)
det (F(fs,\) =0, 6.13)

The two equations are of degree 3 and 6, respectively.

Polynomial System. By expressing the resulting polynomial system with coeffi-
cients in Z,,, and using algebraic geometry tools [33], we find that there are in general
8 solutions for this problem. This size of the solution set is much smaller than two-
sided cases with varying (24 solutions) and constant (16 solutions) radial distortion.
Then we generate the single elimination template by multiplying the two equations
with a set of multiplication monomials. The multiplication monomials are chosen in
such a way that (i) the maximum monomial degree in the resulting polynomial equa-
tions is 7, and (ii) the highest degree of any of the two unknowns in the multiplication
monomials is 4. We arrive at an elimination template of 12 equations and 24 monomi-
als. Then we use the column-pivoting scheme to select the monomial basis to form the
8 x 8 action matrix. For this problem, we find that choosing the last 9 monomials (in
grevlex order) as the permissible set gives good stability. After we construct the action
matrix, solutions to the polynomial system can be extracted from the eigenvectors of
the transpose of the action matrix. Once we have found solutions for A and fg, the
solutions of the other unknowns can be calculated linearly.

6.3.2 7 Point Case: E+ )\ + f

For this problem, instead of parameterizing the essential matrix directly, we choose
to parameterize F' and solve for E implicitly. The reason is that, with this implicit
parameterization, we achieve a simpler elimination step.
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Linear Elimination.  Similar to Section 6.3.1, we first use point equations in (6.4)
given by 7 point correspondences. We use 6 of the equations to linearly eliminate
{f1, f2, fa, f5, f7, fs}. With the last remaining equation, we can rewrite \fg as a
quadratic function h(f3, fs, ) of f3, f¢ and A such that

Mo — h(fs, fe, ) =0. (6.14)

Now we can write the fundamental matrix F as a function of f3, fs and .

With the parameterization of K as in (6.2), we can express the essential matrix E
with respect to the fundamental matrix:

E = K(w)"F(f3, fo, VK. (6.15)

By substituting (6.15) into (6.8) and (6.9), along with (6.14), we obtain in total 11
equations in 4 unknowns f3, fg, w and A.

Polynomial System. Before verifying the number of solutions, we need to simplify
the equation system further. The first observation is that there are 4 equations where
w is the common multiplier. This will potentially introduce a set of false solutions
corresponding to w = (. To cope with this, we simply divide all these 4 equations by
w (this is done implicitly by changing the monomials in the equations). Secondly, we
find that after this division step, monomials involving w only appear in the 9 equations
from (6.9) in quadratic form as w?. We therefore substitute w? with a new variable
z = w?. To this end, we have one quadratic equation (6.14), one 5t degree equation
(6.8) and 9 equations from (6.9) (3 equations of 5th degree and 6 equations of 6th
degree).

With these simplification and using [33], we verify that in general there are 19
solutions for this system. We generate the elimination template by multiplying a set
of multiplication monomials such that (i) the maximum degree of the monomials in
the resulting equations is 8, and (ii) the highest degrees of the unknowns in the mul-
tiplication monomials are [3,4, 2, 4], respectively. The resulting elimination template
consists of 200 equations and 231 monomials. We observe that further reducing the
size of the template by limiting the degrees in the multiplication monomials generally
deteriorate the numerical stability of the solver. We then choose the last 40 monomials
in grevlex order as the permissible set for basis selection. Again, solutions to the poly-
nomial system can be extracted from the eigenvectors of the transpose of the 19 x 19
action matrix.
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6.3.3 6 Point Case: E + )\

Similar to the fundamental matrix, we parameterize the essential matrix E as

E = €y €5 €3 . (616)

and set eg = 1 to fix the scale.

Linear Elimination. = From point equations in (6.6) given by 6 point correspon-
dences, we have a polynomial system in matrix form as follows

Hx = 0, (6.17)

where H is a 6 x 12 coefficient matrix, and x is a vector of monomials [Aes, Aeg, €1, €a,
€3, 4, €5, €6, €7, €8, A, l]T. Again, since {e1, es, ey4, €5, €7, eg } are linear in (6.17), we
can eliminate these 6 unknowns using the 6 point equations.

With the two intrinsic constraints (6.8) and (6.9), we arrive at a well-defined poly-
nomial system of 10 equations (one from (6.8) and 9 from (6.9)) in 3 unknowns es, eg
and \. These equations are of degree 5 and 6.

Polynomial System.  We find that there are in general 26 solutions for this prob-
lem using [33]. In contrast, the two-sided case with constant unknown radial distor-
tion [68] has in general 52 solutions and is much more difficult to solve. To generate
the elimination template, we choose the set of multiplication monomials such that (i)
the maximum monomial degree in the resulting equations are up to degree 8, and (ii)
the highest degrees of the unknowns in the multiplication monomial set are [3, 4, 4]
respectively. We then obtain an elimination template of 48 equations and 70 mono-
mials. For the basis selection step, we have chosen the permissible set to be the last
32 monomials in grevlex order. Solutions of e3, eg and A can be extracted from the
eigenvectors of the transpose of the 26 x 26 action matrix.

6.3.4 Alternative Parameterization

In [5, 11], another way to form polynomial systems for these minimal problems is
described. Let us consider the example of estimating fundamental matrix and a single
radial distortion. Instead of parameterizing A\ and F directly, in [11], image points
are lifted to 4D space with a corresponding 4 by 3 radial distortion matrix which has
11 parameters (after fixing the scale). In this way, the point equations in (6.4) can be
written as linear equations. By parameterizing the solutions as the null space of the n
linear equations, we can eliminate n unknowns. Thus, for the one-sided 8-point case,
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we will have a polynomial system of 3 unknowns. Recall that in Section 6.3.1, using
the linear elimination scheme, we obtain a polynomial system of only 2 unknowns
which facilitates the subsequent polynomial solving step. And for the other two cases
with even fewer correspondences, straightforward adaption of such lifting technique
yields much more involved polynomial systems than the linear elimination scheme
used here.

6.3.5 Degenerated Cases

It is well-known that for planar scenes, the problem of determining the fundamen-
tal matrix from two views degenerates [43]. Therefore, both one-sided 8-point and
one-sided 9-point for estimating fundamental matrix and radial distortion degenerate
for planar scenes. On the other hand, there are two degeneracies related to our for-
mulation. The first one is the degeneracy for planar scenes for one-sided 7 point and
one-side 6 point formulation. This is caused by the rank-deficiency in the linear elim-
ination step of our formulation. The other degeneracy relates to fixing fs3 or ess to
be 1, which leads to failures of the algorithms for forward motions where f33 = 0
or e33 = 0. Using different parameterization or constructing specialized solvers for
planar scenes can resolve these problems. Further works are needed to derive general
and fast solvers that avoid these degeneracies.

6.4 Experiments

In this section, we first study numerical stability and noise sensitivity of the proposed
solvers with synthetic data. Then, we demonstrate the usefulness of the solvers on real
image data.

6.4.1 Synthetic Experiments

To simulate synthetic scenes, we randomly generate 3D points within a cube of width
1000 units centered at the origin. We place the two cameras to be around 1000 units
away from the origin with a random rotation pointing approximately to the origin.
The length of translation between the cameras is chosen to be around 300 units. The
focal lengths of the cameras are uniformly generated in the range of [1000, 2000].
Then we generate image point correspondences by projecting the 3D points onto the
image planes (1000 x 1000 pixels) of both cameras. The image point coordinates
are then distorted based on (6.1) with radial distortion coefficients chosen randomly
from the interval [—0.2,0.2]. Note that we specify the radial distortion with respect

79



CHAPTER 6. RADIAL DISTORTION

0.16
0.14

0.12

o

0.08

roportion

20.06
0.04

0.02

proportion

0.16
0.14

0.12

o

on

0.08

roporti

20.06
0.04

0.02

=10 ) -5
log, ,(relative errors)

proportion

0.16
0.14

0.12

o

on

0.08

roporti

20.06
0.04

0.02

proportion

-15

=10 ) -5
log, ,(relative errors)

0.4
0.35

o
w

0.25

o
[

0.15

10 20
number of solutions

0.15
0.1
0.05

LU,

0 5

15 20
number of solutions

o
33

o

o
o
53}

5 10 15 20
number of solutions

=

Figure 6.2: Left : Numerical stability of the different solvers (from top to bottom: 8
point, 7 point and 6 point minimal cases for one-sided radial distortion). Error distri-
bution compared with ground-truth radial distortion and focal length on synthetic ex-
periments with 5000 randomly generated problems. Right: Distribution of the number
of valid solutions.

80



6.4. EXPERIMENTS

¢ 5 Mre the To1 70 A1 gal ]
L b R o B T
TR BRI I SNt I TS
£ e D g O Eafin 1 SRR, Ha
2 Pl e L ST Ley TEE 0T Lt ]
Rt B UE IR RIS R E
o | i1 ptpt B TR Tee C T Y R . .
g : SENNNR - LI |
A4k Er-t- B B H
One-sided 6 point ——One-sided 7 point

0.0001

0.001

0.}.}1 . 0.1 1 5
noise in pixels

0.0001 0.001 1 5

0.‘01 N 0.1
noise in pixels

Figure 6.3: Noise sensitivity of different solvers in estimating radial distortion (Left)
and focal length(right) with varying noise levels. Blue box specifies the 25 and 75
percentiles for the logy( relative errors.

to normalized image point coordinates in the range [-1, 1]. Outliers are simply image
points randomly generated with a uniform distribution.

Numerical Stability.  We first look at the numerical stability of the solvers on noise-
free data. We evaluate the solvers with relative errors between the estimated f, A and
the ground truth. The distributions of log( relative errors for different solvers are
shown in Figure 6.2. We can see that both A and f are estimated with high accuracy.
For 5000 random problems, the medians of the log;( relative errors for A are -11.58,
-9.54 and -10.01 for 8-point, 7-point and 6-point cases, respectively. The median of
the logy¢ relative errors for f estimated in the 7-point algorithm is -10.65.

Number of Solutions. It is of interest to investigate the number of valid solutions
for these minimal cases under general settings. By valid solutions, here we mean
real solutions for the radial distortion A and positive solutions for f. For the 8-point
problem, we see that (Figure 6.2, right) that there can be up to 8 real solutions in
general. On the other hand, for the 7-point problem where there are in general 19
solutions, only 3-8 of those solutions are valid in most of the cases. As for the 6-point
problem which has 26 solutions, we observe that very often, only fewer or equal to
16 of those solutions are real. The small number of valid solutions compared to the
double-sided solvers further facilitates the solution verification step in RANSAC.

Noise Sensitivity. To understand the performance of the solvers in the presence of
noise, we perturb the image points with Gaussian noise of varying standard deviations
o. Here we are interested in the noise sensitivity of estimating the radial distortion.
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Figure 6.4: Sensitivity of the different solvers on calibration errors in radial distortion
(') of the second camera. Blue box specifies the 25 and 75 percentiles for the log1g
relative errors.

For small perturbations (¢ = 0.01,0.1,0.5) on the image point coordinates, we see
that all solvers give fairly good initial solutions to the radial distortion (Figure 6.3,
left). For larger perturbations, e.g. ¢ = 1, 2, the relative errors become higher. This
is similar to previous minimal solvers with radial distortion [11,68]. These solutions
from minimal configurations can be utilized in the kernel voting scheme or serve as
initial solutions (after RANSAC) for bundle adjustment. While one is not aiming for
better noise tolerance, the three minimal solvers proposed here perform marginally
better than the non-minimal 9-point solver in [1 17"

Estimating Focal Length.  We also test and compare different solvers in estimat-
ing focal lengths with noisy measurements. For the cases where only the fundamental
matrix is estimated i.e. the 9-point in [11] and our 8-point solver, we have extracted
the focal length from the fundamental matrix using the method in [11]. We can see
from Figure 6.3 (right) that all the solvers perform similarly under settings with low
noise levels. When the measurements are perturbed by noise of higher or equal to
1 pixel, our proposed solvers perform better, while requiring fewer number of corre-
spondences. This further justifies the usefulness of the new minimal solvers in robust
estimation settings. When comparing to the estimation of radial distortion, we observe
that the estimating focal length is less sensitive to the noise i.e. the errors are lower for
focal length than radial distortion under the same noise level.

Effects of Calibration Errors. In this experiment, we investigate how the errors
in the calibration of the second camera affect the estimation of A and f. We focus

'For all comparisons in this chapter, we have used the publicly available solvers at
http://www.cvg.ethz.ch/research/distortion-in-multiple-view-geometry/
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on the effects of inaccurate calibration on the radial distortion of the second camera.
To study this, we add uniform random noise to the true radial distortion A’ of the
second camera. Here, we have chosen fixed values for A and )\ such that A = —0.2
and \' = —0.1. We observe (Figure 6.4) that for all solvers, the errors of estimating
A increase approximately linearly with respect to the calibration errors in A’. On the
other hand, there is no significant difference between the sensitivity of different solvers
to the calibration errors.

Speed.  All minimal solvers have been implemented in MATLAB. On a Macbook
Air with 8GB memory and 1.8 GHz i5 CPU, the average runtime for the different
solvers are: 1.0 ms (milliseconds) for the one-sided 8-point, 8.6 ms for the one-sided
7-point and 3.2 ms for the one-sided 6-point. The solvers can be further optimized
in C or C++, e.g. with a more efficient construction of the coefficient matrix, which
is one of the current bottleneck in MATLAB. For comparison, the one-sided 9-point
method in [11] solves a cubic equation system, which takes on average 0.5 ms.

6.4.2 Real Experiments

In this section, we evaluate and validate the proposed solvers on real images. We have
used an Nikon D60 camera as the fully calibrated camera in our setup. It has been
verified that the Nikon D60 has very small radial distortion thus we assume that there
is no radial distortion in it. We have also captured images (3000 x 2292) with a GoPro
Hero3 camera, which shows significant radial distortion. To evaluate the estimation
of the essential matrix as well as focal length, we calibrated the fixed focal length
of the GoPro camera using the OpenCV calibration toolbox, which then serves as
ground truth. For the experiments, we collected in total 25 pairs of images of different
scenes with the two cameras. For each image in the dataset, we detect interest point
and extract SIFT [72] features. Then for each pair of images, we obtain tentative
descriptor matches based on Lowe’s criterion. Given these preliminary matches, we
estimate the fundamental matrix or the essential matrix using different solvers in the
RANSAC loop.

In Figure 6.5, we show several example image pairs where we compare inliers
from our minimal solvers to those obtained by the standard 7-point fundamental es-
timation. It can be seen that, by modeling radial distortion, we obtain more geomet-
rically correct inliers for the image pairs. The comparison with the standard 8-point
method [44] for fundamental matrix is very similar and thus is not shown here.

We then look at the gain of inliers for different minimal problems with the same
number of RANSAC iterations. In Table 6.2, we can see that all the one-sided radial
methods obtain around 60-70% more inliers than the baseline 7-point method. Our
proposed minimal solvers obtain slightly more (3-5%) inliers than the non-minimal
solver in [11]. We can also see that the inlier set for different one-sided solvers are
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Figure 6.5: Examples on real image pairs. Left: images taken with an GoPro-Hero3;
Right: images taken with a Nikon D60 camera. Yellow diamonds are inliers obtained
by the standard 7-point method. Cyan crosses are inliers only obtained by the 7-point
method. The others are extra inliers obtained by the specific one-sided minimal solver
from the Ist to the 3rd row: one-sided 8 point, one-sided 7 point, one-sided 6 point.
The last row is the comparison of inliers obtained by different one-side solvers where
yellow diamonds are the common inliers by the four one-sided method.
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Figure 6.6: Estimation of radial distortion and focal length for the GoPro Hero3 cam-
era from 25 image pairs.

consistent with each other (Figure 6.5, last row).

9 point [4] 8 point 7 point 6 point
1.67 1.71 1.72 1.70

Table 6.2: Average ratio of inliers obtained by different one-sided radial solvers to
inliers obtained by the standard 7-point algorithm on the dataset.

We then study the noise sensitivity and consistency of the one-sided solvers on
real images. In Figure 6.6 (Left), the estimates of the radial distortion for 25 GoPro-
Nikon pairs are shown. We can see that the estimates from all solvers are centered at
approximately —0.25. However, the variance of the estimates is fairly large due to the
presence of noise. For the focal length (6.6, right), we again observe that the estimates
for solvers are close to the ground truth from the calibration. To mitigate the effects
of noise, we can also apply the kernel voting scheme of [71] to obtain better estimates
for focal length and radial distortion. In Figure 6.7, we show an example of corrected
images according to radial distortion estimated from different one-sided methods. We
can see that most of the radial distortion are correctly reduced.

6.5 Conclusions
These minimal solvers introduced in this chapter enable calibration of a camera with
unknown radial distortion using another camera with known or no radial distortion.

More importantly, these simpler one-sided solvers enable robust estimation of radial
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Figure 6.7: Example of corrected images based on the estimated A by different solvers.
Top left: Original image. Top right, bottom left and bottom right are images corrected
according to 8-point, 7-point and 6-point one-sided method respectively.

distortion in large-scale unordered structure from motion. In large-scale unordered
structure from motion, the proposed solvers can estimate a fundamental or essential
matrix robustly with respect to seed images with known or no radial distortion. Such
estimation can be readily integrated with both sequential and non-sequential structure
from motion methods. The study of these one-sided cases could pave the way to a
deeper understanding of the previous unsolved two-sided cases as well. In particular,
our solution to the one-sided essential matrix with unknown focal length and radial
distortion shed light to the unsolved two-sided minimal problem of essential matrix
with constant unknown focal length and radial distortion. In our initial study, with the
similar elimination and parameterization for the one-sided problem, we have imple-
mented a fairly stable polynomial solver for this problem with 68 solutions.

There are several interesting avenues for one-side radial distortion calibration. Of
particular theoretical interest is the critical configuration of these minimal problems.
Solving minimal problems for essential matrix for one-sided radial with unknown
distortion center is another direction to pursue.

86



Part 111

Geometric Problems in Sensor
Networks






Chapter 7

TOA Self-Calibration

In this chapter, we study the sensor network self-calibration problem with time-of-
arrival (TOA) measurements. Traditionally, the calibration of sensor network relies
on with prior knowledge on receiver positions and local optimization. An efficient
solution to the TOA self-calibration problem opens up new technological possibilities
e.g. calibration of a sensor network on the fly, determining positions of receivers and
transmitters while moving in an unknown terrain etc. We provide a complete charac-
terization of TOA self-calibration problem and derive fast and stable minimal solvers
for different spatial configurations of receivers and transmitters.

7.1 Background

Sensor network calibration with time-of-arrival measurements arises in application
such as calibration of radio antenna networks, audio or ultra-sound arrays and WiFi
transmitter arrays. Extensive works has been done in the literature previously. For
completely connected graph i.e. given all pair-wise distances between sensor nodes,
the problem can be solved using multi-dimensional scaling [101]. For general graph,
the well-studied semi-definite programming [6, 105] is very efficient for large scale
network. However, it requires at least k 4+ 1 anchor sensors with known positions,
where k£ is the dimension of the affine span of the sensor positions. In anchor-free
setup, [88] explored graph rigidity to find a fold-free graph embedding as the initial
solution and refined the solution using local gradient method based on heuristics. The
main contribution of [88] is that it proposed a way to generate a good initial solution
based on graph rigidity. It was shown that, the method as well as other methods based
on local iterative optimization will fail drastically without a good initial solution. An-
other line of works have focused on anchor-free localization for sensor network with
bipartite structures. In [7], Bolker and Roth discussed and proved the minimal cases
in 2D and 3D. However, no numerical solutions were given. The minimal cases are
also studied by [92], where solutions to the minimal case of 3 transmitters and 3 re-
ceivers in the plane is given. However, no practical methods for general 3D positions
are given. In [87], a non-minimal linear solution to 3D TOA self-calibration problem
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is derived for 10 (4) receivers and 4 (10) transmitters. In [30,31], a solution is given
to the bipartite TOA self-calibration problem, if one may additionally assume that the
position of one of the receivers coincides with the position of one of the transmitters.

7.2 The TOA Self-Calibration Problem

Letr;,s = 1,...,mandsj, j = 1,...,n be the spatial coordinates of m receivers
(e.g. microphones) and n transmitters (e.g. sound events), respectively. For measured
time of arrival ¢;; from transmitter r; and receiver s;, we have vt;; = |r; —s;,
where v is the speed of measured signals. We assume that v is known and constant, and
that we at each receiver can distinguish which transmitter j each event is originating
from. This can be done e.g. if the signals are temporally separated or using different
frequencies. We will in the sequel work with the distance measurements d;; = vt;;.
The TOA calibration problem can then be defined as follows.

Problem 7.2.1 (TOA Self-Calibration) ~ Given absolute distance measurements d;;
determine receiver positions r;, ¢ = 1,...,m and transmitter positions s;, j =
1,...,nsuchthatd;; = |lr; —s;,.

In TOA self-calibration problem, the underlying graph is bipartite (the two disjoint
sets of vertices are the receiver nodes and transmitter nodes, respectively). Note also
that for such problems, one can only reconstruct locations of receivers and transmit-
ters up to an Euclidean transformation and mirroring, henceforth referred to as gauge
freedom. In the following discussions, we assume that the dimensionality of the affine
space spanned by r; and s; is the same and it is denoted as k. Typical value in practice
is k = 3 for transmitters and receivers in general 3D positions.

For this special type of bipartite network structure, one also aims to identify and
solve the minimal problem i.e. minimal number of receivers and transmitters required
for the problem to be well-defined (or solvable). Note that for this problem, the roles of
receivers and transmitters are equivalent. Therefore, when discussing minimal cases,
the number for receivers and transmitters are exchangeable. To identify minimal prob-
lems, a straightforward way is to calculate the number of degrees of freedom in the
measurements d,,, and the number of degrees of freedom in the manifold of unknown
parameters dy The necessary condition for a configuration or a case to be minimal is
that d,,, = dy. For TOA self-calibration problem in general R* space, d,,, = mn and
dy = k(m +n) — g(k), where g(k) = k(k + 1)/2 is the gauge freedom in general
k-dimensional space. However, to be more precise one has to study the equations us-
ing algebraic geometry and graph theory, to make certain that there are no anomalies
in the set of constraints. The corresponding statement for the minimal cases of TOA
self-calibration problem is to decide when a bipartite graph is rigid given the edge
lengths between two independent sets of m nodes and n nodes. It is known in 19th
century that (m = 3,n = 3) in R? is rigid and Bolker and Roth [7] also show that
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rigid cases in R3 are (m = 6,n = 4) and (m = 5,n = 5). We denote in the sequel the
cases with m receivers and n transmitters as mr/ns. We will in the following derive
a general parameterization for these minimal cases that yield stable numerical solvers.

7.2.1 Minimal Cases

In this section, we describe a parameterization of TOA self-calibration problem and
derive algorithms for minimal cases.

Since the distance measurements are assumed to be real and positive, one does not
lose any information by squaring the basic measurement equations d;; = ||r — s;|| on
both sides, i.e.

d'L2J = (ri - Sj)T(r’i - Sj) = I‘lTI‘Z' + S?Sj — QI'Z'S]'.

Notice that these are now polynomial equations in the unknowns. We then form new
equations by the following linear combinations of d?j:

i di, —diy ... di, —di
d2 _ d2
21 B 11 D (71)
iy — diy

where D is a (m — 1)(n — 1) matrix with entries as d;; = d7 ; —d? —d3; 4 d3,, with
t=2,...mand j = 2,...,n. These mn new equations are equivalent to the mn
equations formed by dfj. The new ones are in fact an invertible linear combinations
of the old ones.

These equations are of four types:

(A) One equation: d?; = (r; —s1)T(r; —s1).
(B) n — 1 equations: d1j d3, = s sj—sis; —2rl(s; —s1),7=2,...n.
(C) m — 1equations: d4 —d3; =rlr;, —rTr; —2(r; —r1)Ts1,i=2,...m.

D) (m — 1)(n -1) equatlons di; —d? —di; 4+ di; = —2(r; — 1) (s; — s1),
t=2,...m, j=2,.

The problem is symmetric in transmitters and receivers. Without loss of generality
we may assume that m > n. It turns out that the characterization of the problem
depends on the dimensions of the affine span of the transmitters and the receivers.

We first describe the factorization step using equations of Type D. Letr; = (r;4+1—
ri) and 8; = —2(s;j41 — s1). The equations of Type D can be written as D =R'S
with T; as columns of R and S; as columns of S. The ranks of R and S depend solely
on the dimension of the affine span of the receivers and the transmitters respectively.
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As we assume that both of these are k, then the matrix D also has rank %. This also
implies that in order to solve the problem, it is required that m > k+1andn > k+1.
We have the following lemma.

Lemma 7.1. For positions of m transmitters and n receivers in k-dimensional affine
space, the matrix D is at most of rank k.

Proof. The matrix R and S are of size k x (m — 1) and k x (n — 1) respectively. It
can be easily seen that D = R”'S is at most of rank-k as we increase m and n. O

Given that D is of rank k, we can factorize D = R”S using e.g. singular value
decomposition. Note that, using factorization, we can only determine R and S up to an
unknown full-rank & x k transformation matrix L such that D = RTL~'LS = R7S.
To determine the unknown transformation L and the unknown initial positions r; and
s1, we need to utilize the remaining constraints in equations of Type A, B and C.

First we fix the translational part of the gauge freedom by choosing the location ry
at the origin. Given that R = L~7R and S = LS, by parameterizing s; as Lb where
bisak x 1 vector, we have :

rir =0, (7.2)

si =Lb, (7.3)
rign =L T#,  i=1..m—-1, (7.4)
sjit1 =L(8;+b), j=1...n—1, (7.5)

where 8% = 8;/(—2).
We have the following constraints from the distance measurements of Type A, B
and C onr; and s;:

d% =(r; — Sl)T(I‘1 —s81) = slTsl
=b"L'Lb, (7.6)
d%H-l i, = S]TSJ' - S1TS1
=8 L"Ls; +2b"L"Ls; (1.7)
d?+1,1 —di, = zT — 2r St
=& (L"L) '8 — 2b"8;. (7.8)

Since all the equations above involve only L7L (and its inverse) and b, we can repre-

sent (LTL)~! by a symmetric matrix H parameterized with k(k + 1)/2 unknowns'.

I This introduces implicitly a non-equality constraint that FI must be positive definite denoted as H > 0.
We leave the discussion and optimization scheme on this to Section 7.5.
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The constraints in (7.6), (7.7) and (7.8) can then be simplified as

d3, =bTH 'b, (7.9)
4y —diy, =8TH '8+ 2bTH 'S, (7.10)
diy, —df = #7 Hi; — 2b" 1, (7.11)

By utilizing H=! = adj(H)/ det(H), where adj(H) is the adjoint of H, we can
multiply equations in (7.9) and (7.10) on both sides by det(H) to rewrite them as
polynomials equations. With this parameterization, we have in total k(k + 1)/2 + k
unknowns k(k + 1)/2 and k unknowns for H and b, respectively). For 3D problems
(k = 3), we have (n+m — 1) equations, among which the (m — 1) equations in (7.11)
are linear, the (n — 1) equations in (7.10) are polynomial equations of degree 3 and
Equation (7.9) is of degree 4. Thus we need n+m —1 > 9 or n+m > 10 in order to
solve for the 9 unknowns. Since both m > 4 and n > 4, there are two minimal cases
4r/6s (6r/4s) and 5r/5s. These cases correspond to the minimal cases proved in [7].

7.2.2 Solving the Polynomial Systems

In this section, we will present the related polynomial systems with unknowns H and
b for each minimal problems. We derive a necessary saturation step and study the
solution space of these systems. We then develop efficient and stable solvers based
on action matrix method for both problems. For simplicity we will in the following
presentation below concentrate on the 2 minimal cases for 3D problems. Notice, how-
ever, the method and theory are straightforward to generalize to other dimensions. A
discussion on the self-calibration problem in other dimensions is given in Section 7.3.

4 Receivers and 6 Transmitters

For the minimal case of 4 receivers and 6 transmitters (6 transmitters and 4 receivers),
there are 5 linear equations of type C. By linear elimination we can express H and b
in terms of 9 — 5 = 4 unknowns x = (z1, 2,3, x4). We now obtain four equations

det(H)d?, = b” adj(H)b, (7.12)
det(H)(d2, — d2,) = §;7 adj(H)8} + 2b” adj(H)s}, (7.13)
det(H)(d?; — d?,) = 857 adj(H)s5 + 2b” adj(H)s3, (7.14)
det(H)(d?, — d?,) = 837 adj(H)8} + 2b” adj(H)s5. (7.15)

in the four unknowns. Here both H and b depend on x. Using tools from algebraic ge-
ometry it can be shown that the solution set to equations (7.12-7.15) in general consists
of 38 points and a set of dimension 1 (a curve) of false solutions that fulfill det(H) =
0. This is done by running the system of equations in Macaulay2 [38]. To remove
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the one-dimensional curve of false solutions corresponding to z = det(H) = 0, we
employ a saturation technique similar to [93] as follows>. We rewrite the equations
using an additional unknown z and an additional equation det(H) = z, i.e.

zd?, = b’ adj(H)b, (7.16)

2(d3y — d3)) = 817 adj(H)s} + 2b” adj(H)s], (7.17)
2(d2; — d?)) = 837 adj(H)85 + 2bT adj(H)s3, (7.18)
2(d2, — d?)) = 837 adj(H)s; + 2b” adj(H)s3, (7.19)
det(H) = 2. (7.20)

We then multiply all equations with monomials such that the highest degree of mono-
mials in the expanded set of equations is up to degree 9. By doing this one can con-
struct 966 equations involving 715 monomials which do not contain z and 210 mono-
mials that do contain z. These equations can be represented by a sparse coefficient
matrix M = [My M,] of size 966 x 925, where the coefficients corresponding to
monomials without z are in M and those corresponding to monomials with z are in
M. After multiplication with QT, where QT = My is the QR-factorization of M,
we obtain
Q'™™M =T Q"M.].

Here the last 336 rows of T is zero and thus the last 336 equations can all be written in
the form of z f(x) = 0. After division with z, we obtain 336 equations of degree 6 in
x. It can be verified using algebraic geometry that the solution set to these equations
consist of 38 points.

We then use these equations for solving for the 38 solutions. To solve the poly-
nomial system, we have used the action matrix method with column-pivoting basis
selection.

Conjecture 1  (Solutions to Four (Six) Receivers and Six (Four) Transmitters)
Given four (six) receivers and six (four) transmitters in general 3D positions, if the
Euclidean distances between each receiver and each transmitter are known, there are
in general 38 solutions.

For each such solution, we then calculate H and b and then generate the solutions
for r; and s; according to (7.2), finding L by e.g. Cholesky factorization of H. L
is thus only determined up to a matrix G where GG = I, which coincides with
the gauge freedom of rotating and/or mirroring our solution. Some of the solutions
obtained are complex. Some solutions, although real, give invalid matrices H that are
not positive definite which does not have a real decomposition into (L7L)~!. The

2 Another technique to remove undesired solutions is called Rabinovich’s trick which introduces one
additional equation det H.z — 1 = 0. In our experiment, it turns out that this technique is extremely
numerically unstable. Thus, we were not able to generate any working solver with this technique.
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number of real and valid solutions varies. Typical values are shown in a histogram, cf.
Figure 7.2 (left).

5 Receivers and 5 Transmitters

The case of 5 receivers and 5 transmitters (5 transmitters and 5 receivers) is interesting.
Itis an overdetermined case in the sense that there are 25 measurements and 24 degrees
of freedom in the solutions set. There is thus one constraint that has to be satisfied,
i.e. the constraint that the 4 x 4 matrix D has determinant zero. However for all such
data, the problem of determining H and b is minimal. There are m +n —1 = 9
equations (1 of type A, 4 of type B and 4 of type C) and 9 unknowns. We follow
a similar solution scheme as for the 4r/6s case. By linear elimination using the 4
linear constraints of type C, we can express H and b in terms of 9 — 4 = 5 unknowns
x = (21, X2, X3, T4, T5). The remaining five constraints

det(H)d?, = b” adj(H)b (7.21)
det(H)(d3, — d3,) =877 adj(H)s} + 2b” adj(H)S; (7.22)
det(H)(d35 — d3;) = 83" adj(H)85 + 2b” adj(H)s; (7.23)
det(H)(d?, — d2,) = égT adj(H)s3 + 2b” adj(H)s] (7.24)
det(H)(d35 — d3,) = 83" adj(H)$; + 2b” adj(H)s; (7.25)

gives 42 solutions after a saturation procedure similar to the previous case. Specifi-
cally, we first multiply all equations in (7.21-7.25) with all possible monomials in x
such that highest degree of monomials in the resulting equations is x up to degree 8.
This expanded set of 1386 equations involving 1287 monomials which do not contain
z and 252 monomials that do contain z. These equations can be represented by a
sparse coefficient matrix M of size 1386 x 1539. After similar QR-factorization and
multiplication with QT', we obtain 420 equations that can all be written 2 f(x) = 0.
After division with z, we obtain 420 equations of degree 5 in x. Using algebraic ge-
ometriy, we verify that this solution set to these equations consists of 42 points. With
these equations, we again use the action matrix method with column-pivoting basis
selection to obtain numerically stable solutions.

Conjecture 2  (Solutions to Five (Five) Receivers and Five (Five) Transmitters)
Given five (five) receivers and five (five) transmitters in general 3D positions, if the
Euclidean distances between each receiver and each transmitter are known, there are
in general 42 solutions.

The solver for 2D minimal case (m = 3, n = 3) can be derived in a similar manner.

To summarize, the solvers for the minimal cases for TOA self-calibration problem in
general k-dimensional space consists of (i) a factorization step (ii) a polynomial solver
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Algorithm 7.2.1 Minimal Solvers for TOA Self-Calibration

Given TOA measurements D = {d;; } of m receivers and n transmitters (correspond-
ing to a minimal case in k-dimensional space), outputs the receivers positions {r;}
and transmitters positions {s;}.

1. Construct D = {d;;} where d;; = d;j — d1; — d;1 + d11.

2. Apply SVDon D = UT'V7”,§* = —V7 /2 and R = (U,T})7.
3. Solve for H and b that satisfy (7.9), (7.10) and (7.11).

4. Solve for L by Cholesky factorization on H = (LTL)~!.

5. Reconstructing {r;} and {s;}. ry = 0,s; = Lb, sy, = L(8* + Lb), and
m=L"Tt.

.....

for the unknown transformation parameterized by H and b. This is summarized in
Algorithm 7.2.13.

7.3 Lower and Higher Dimensions

The ideas presented here are relatively easy to generalize to other dimensions. The
one-dimensional case is trivial. Only one measurement is needed to solve for the
problem. In 2D planar case, the same approach can be used to solve the minimal
problem 3s/3r. The problem has in general 8 solutions. It was solved with a different
approach by Stewénius in [92]. In that approach, the positions of the receivers and
transmitters are recovered by solving for the tri-sonal tensor. The solver is also based
on Grobner basis and has a elimination template of size 31 x 35. In our approach, the
size of our elimination template for saturation is 70 x 76, and becomes 18 x 20 after
the saturation.

For 4-dimensional space, similar analysis gives constraints m > 5,n > 5,m +
n > 15. Hence we conjecture that there are three minimal cases 5r/10s, 6r/9s, 7r/8s.
Similar to the 5r/5s case in 3D, for cases 6r/9s and 7r/8s, there are additional
nonlinear constraints on the entries in D whose determinant should be zero. In [7],
it is proved formally that 67/7s which satisfies mn = 4m + 4n — 10, is in fact
an underdetermined case. This is also confirmed with our formulation such that
m +n = 13 < 15. While in practice, all such 4D measurements might be rare, we
believe the analysis here is of theoretical interest regarding hardness of the problem or
limitation of our formulation. All the cases in 4D are much more difficult to solve than

3For k = 3, the two cases are 47/6s (6r/4s) and 5r/5s. For k = 2, the minimal case is 37/3s.
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the lower dimensional problems using the same formulation. To this end, we have not
constructed any numerically stable solver for these problems. Nevertheless, we have
the following conjecture on the solutions to the 107 /5s case using algebraic geometry.

Conjecture 3  (Solutions to Five (Ten) Receivers and Ten (Five) Transmitters)
Given five (ten) receivers and ten (five) transmitters in general 4-dimensional space, if
the Euclidean distances between each receiver and each transmitter are known, there
are in general 223 solutions.

7.4 Difference in Dimension

In this section, we study a variant of the TOA self-calibration problem where the di-
mensions of the affine span of the receivers and transmitters are different. This occurs
e.g. in the configurations where the receivers lie on a common plane and the trans-
mitters are located at general 3D positions. Utilizing the same parameterization, we
derive a linear solution to the minimal cases for TOA self-calibration with difference
in dimensions. In the following, we assume that receivers lie in affine space of di-
mension k and transmitters in affine space of dimension k£ 4 1. We parameterize the
positions of receivers and transmitters as r; € Ry and s; € Ry respectively. To
fix the gauge freedom of the problem, we choose the coordinate systems such that
r; is at the origin and the (k 4 1)** coordinate of r; is 0. With this and the type D
equations used in TOA of general dimension:

Ciij = dZQJ — dzzl — d%7 + d%l = —Q(I'i — I‘l)T(Sj — Sl),

we can see that the matrix D = {d;;} is at most of rank k as we increase m and
n. Specifically, the zeros at (k + 1)th coordinates r;’s reduce the rank to the corre-
sponding lower dimension spanned by the receivers. Given at least k£ + 1 receivers and
k + 1 transmitters, we apply the linear factorization to find the projections of r; and
s; onto the lower £ dimensional space are retrieved and we denote them as f; and §;
up to unknown transformation. We can then use the set of linear equations (7.11) in a
similar manner as TOA in general dimension:
d3 —d3, = rir; —2rls;

= T Hi; — 2bT ¢ (7.26)

where H € R¥** is symmetric and positive definite. For the unknown H and b, there
are in total k(k + 1)/2 + k unknowns. Given m = k(k + 1)/2 + k + 1, we obtain
the same number of linear equations as the number of unknowns and we can solve
for H and b linearly. To this end, we can reconstruct the positions of the receivers as
well as the projections of the transmitters onto the k-dimension affine space spanned
by the receivers (up to an Euclidean transformation and mirroring). The remaining
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nonlinear equations in (7.9) and (7.10) can then be utilized to recover the distance of
the transmitters to the projected lower-dimensional space spanned by the receivers. To
summarize, the linear solver requires m = k(k+1)/2+k+1receiversandn = k+1
transmitters.

7.4.1 Minimal Problems

To identify the minimal problems of TOA self-calibration with difference in dimen-
sion, we start by counting the degrees of freedom of the problem. For m receivers in
Ry, and n transmitters in Ry 11, the degrees of freedom is dy = km+ (k+1)n — g(k)
where g(k) = (k + 1)k/2 is the gauge freedom. The necessary condition for a case
to be minimal is that the number of measurement d,,, = mn is equal to the degrees of
freedom of the problem. We can see that if m = (kK 4+ 1)k/2+1landn =k + 1, we
have d,, = dy for TOA self-calibration with difference in dimension. This shows
that the linear solver in the previous section actually solves the minimal case for
TOA self-calibration with difference in dimension. For instance, if receivers lie on
a plane and transmitters located in general 3D positions (k = 2), the minimal case is
m = 6,n = 3. Note that, in [16], the same minimal case is solved with rank-(k + 1)
factorization in a slightly more complicated manner than the algorithm presented in
this section.

7.4.2 Discussion

We have focused on the cases where the difference in dimensions of the receivers and
the transmitters is 1. For larger difference in dimension, there exist infinite number
of solution to the underlying problems. For instance, if receivers lie on a line and the
transmitters lie on general 3D space, then one can only determine the projection of
the transmitters positions onto the line, and their distances to the line. Therefore, the
solutions to the positions of the transmitters are represented as one-parameter circles.

7.5 Failure Modes

In this section, we discuss the cases where our proposed method will fail in providing
solutions. There are basically two failure modes for noise-free data. The first failure
mode relates to the rank-k constraint on the transformed measurement matrix D in
(7.1). If rank(f)) < k, then the assumption for factorization is not satisfied. Hence,
our method fails. This corresponds to cases where either the positions of receivers or
the transmitters span a affine space of dimension lower than k. Specifically, for k = 3,
the failures mode corresponds to cases when either the receivers or transmitters lie
on a plane or a line. The method for solving these degenerate cases are discussed in
Section 7.4. The second failure case relates to special configurations of positions of
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the receivers and the transmitters, which could lead to graphs that is not infinitesimal
rigid [7]. Hence, there exist infinitely many solutions to the problems. Specifically, the
bipartite graph is not infinitesimal rigid if transmitters and receivers lie on a quadratic
surface. For instance, in 2D, this corresponds to the 3 transmitters and 3 receivers lie
on a conic.

For noisy data, there exist a failure case that is related to the implicit non-equality
constraint that H must be positive definite. For noise-free data, it is always possible for
our method to recover an H that satisfies the positive definite condition. However, for
noisy data, there can be cases where no solutions for H from the minimal solvers that
are positive definite. Thus, in these cases, our minimal solvers also fail in providing
valid initial solutions. One scheme to resolve this is to formulate an intermediate semi-
definite programming (SDP) step. Specifically, we have the following minimization
problem based on (9)-(12) :

mingp  (det(H) * dyy — b"H'b)? +
> (det(H)(@3, - d3y)
j=2
2
—:7 adj(H)$! + 2b7 adj(H)s;) ,
st. H» 0. (7.27)

For this nonlinear optimization, we can use the solutions from our minimal solvers
as initial solutions. This step may be applied when there exists relatively high magni-
tude of noise in the measurements.

7.6 Overdetermined Cases

In this section, we discuss the construction of solvers for overdetermined cases.

7.6.1 General Overdetermined Solvers

The general strategy to solve overdetermined cases is a two-step procedure (i) use
minimal solvers to reconstruct robustly the positions of a subset of receivers and trans-
mitters (ii) calculate the positions of the remaining receivers and transmitters with
trilateration. Assuming that all the measurements are inliers, we use nonlinear opti-
mization (Section 7.6.3) to obtain maximum likelihood estimates. One drawback of
this approach is the accumulation of errors in the trilateration step. In the following,
we study non-iterative solvers for a subset of overdetermined cases that can be very
useful for initialization with outlier-free measurements.
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7.6.2 Specialized Overdetermined Solvers

We study a subset of overdetermined cases that are solvable in a non-iterative manner.
In 3D, these cases are (m = 4,n > 6), (m = 5,n > 5) or (m = 6,n > 4). Here,
we assume that the factorization step has been done as in Algorithm 7.2.1 and present
two methods for solving H and b for these overdetermined cases.

To solve H and b for overdetermined cases, the first scheme is to use all the
linear equations of Type C and choose only a subset of the nonlinear equations of
Type A, B. For instance, for (m = 7,n = 4) case, we can first utilize the 6 linear
equations of Type C. With linear substitution, we are left with only 3 unknowns. There
are still 1 Type A equation and 3 Type B equations. By choosing 3 equations from
the 4 equations, we can solve the resulting system of polynomials. The remaining
equation can be used to choose the solution based on the residues. Note that when
(m > 9,n =4)or (m = 4,n > 9), the solution can be extracted in one step using
only the Type C linear equations, which corresponds to the solver in [87]. This scheme
can still involve solving polynomial systems and computationally it can be expensive®.

The second method uses all available constraints and solve for H and b linearly.
The general idea is that for noise-free data, there generally exists one unique solution
given the additional constraints in overdetermined cases. For noise-free cases, the
unique solution can be extracted by finding the null space of an expanded coefficient
matrix based on the equations. For noisy measurements in overdetermined systems,
the solution to can be found directly using SVD.

To illustrate the formulation, we start by a simple overdetemined system of equa-
tions with two unknowns x = {1, x5} and coefficient vector a, b, ¢

alx‘;’ + asx1 + azxs + ay =0
b1a? + box1wg + b3z +by =0
123+ coxy +c3xo+cg =0

It can be written as matrix multiplication form between a coefficient matrix C and a
monomial vector v as follows:

aq 0 0 0 as a3z Q4 x%
0 b1 O b2 O b3 b4 X1T9 =0. (728)
0 0 ¢ 0 a1 2 ¢ 2l

4The saturation step as in the minimal cases is needed for cases (m = 6,n = 7) and (m = 5,n = 4).
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One can expand the polynomial system by multiplying the original equations with
monomials formed by the unknowns. We denote the coefficient matrix and the mono-
mial vector after the expansion as Cey;, and veyy,, respectively. Assuming there are [,
equations and [,,, monomials after expansion i.e. Cexp iS a le X [, matrix and v is a
l;m x 1 vector. By ignoring the constraints between the monomials in v, (e.g. for v
in (7.28), vsvg = 122 = vy4), we have a linear system Ceyp Vexp = 0. For noise-free
overdetermined systems, it can be shown that rank(Cexp) < 5. Since there exists
a unique solution to the system, if one choose a proper set of monomials to multiply
with, one will get a Cey,, that is of rank-(,,, — 1). Therefore, the unique solution can
be found by first computing the row null space of C.yp,. Then after normalizing the
solution such that the last entry is 1, one can read off the solutions to x from the nor-
malized solution. For noisy data, the rank-deficiency generally does not preserve and
the solution can be obtained with SVD. In this case, the constraints between mono-
mials in the solutions are also not satisfied. The effects of noise on this approach are
studied in details in the experiment section. With this formulation, the overdetermined
systems is solved linearly. For the TOA self-calibration problem studied here, we first
use max{m,n} — 1 Type C linear equations to reduce the number of unknowns as
much as possible. By using all nonlinear equations of Type A and B for the remaining
unknowns, we can then derive linear solvers for H and b.

7.6.3 Nonlinear Optimization

In the presence of noise, the best parameter estimate is obtained by maximum likeli-
hood estimates based on measurement noise model. The solutions obtained from the
minimal solvers or the over-determined solvers can be used as initial solutions to the
following nonlinear optimization problem:

. 2
min > (dij = e = s;1,)"
vJ

which minimizes the sum of square deviation between the TOA measurements and the
reconstruction. This minimization problem is solved using standard local optimization
algorithm (Levenberg-Marquardt) and can be easily extended to measurements with
missing data.

7.7 Experiments
In this section, we present extensive experimental results for our proposed solvers on

both synthetic and real data. In particular, we investigate the numerical stability of the
solvers, efficiency of the solvers as well as the sensitivity of the solvers to noise.
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Figure 7.1: Synthetic experiment on 5000 noise-free random 2D TOA problems. Left:
Distribution of the number of real and valid solutions each run produces by our solver,
showing the relative frequency of number of real and valid solutions among the 8
solutions. Right: Performance of [92] (black, dotted line) and our solver (blue, solid
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Figure 7.2: Synthetic experiment on 5000 noise-free random 3D TOA problems. Left:
Distribution of the number of real and valid solutions among the 38 (or 42) solutions.
Right: the error distribution (RMSE) of reconstructed positions of microphone and

sound sources.

102



7.7. EXPERIMENTS

7.7.1 Synthetic Experiments

For synthetic data, we simulate the positions of receivers and transmitters as 2D or 3D
points with independent Gaussian distribution of zero mean and identity covariance
matrix. For noise-free synthetic data, we can see in Figure 7.2 (Right) that both the
4r/6s solver and 5r/5s solver are numerically stable. For 2D solver with 3r/3s, we
also compare our solver with the publicly available solver by Stewénius [92]. We can
see in Figure 7.1 that, our solver is superior in numerical stability both in terms of
average and worst case performance. To investigate sensitivity of the minimal solvers
to noise, we also test 47/6s and 5r/5s solvers on data under different relative mag-
nitudes of noise and we observe that the solvers gives fairly good solutions under
reasonable level of noise (Figure 7.3, left, solid lines). Using the solutions from the
minimal solvers as initial solutions, we also apply nonlinear optimization step (Fig-
ure 7.3, dash lines). With respect to the failure cases, the two 3D solvers encounter
relatively high count of failures when the noise level reaches 1073, Specifically,
for different noise magnitudes at {1076, 107°,10~4,1073,1072,1071}, the failure
percentages are approximately {0.4%,0.8%, 2%, 5%, 20%, 60%}. We also test the
solvers on over-determined cases with fixed noise level, m = 10 and varying n (Fig-
ure 7.3, right). Both minimal solvers give fairly good initial solutions. We can see
that as n increases, the reconstruction errors after nonlinear optimization also become
smaller.

As for the linear solvers based on SVD for slightly overdetermined cases, we also
run these solvers on both noise-free and noisy data. We can see that (Figure 7.4) the
linear solvers for 4r /ns (n>6) are fairly stable numerically. In our experiments, the
solvers for 5r/ns (n>5) perform similarly. With respect to varying noise levels, the
linear solvers show similar behaviors to the minimal cases with 5r/ns solvers perform
slightly better than 4 /ns solvers as showed in Figure 7.5.

Regarding the speed of the minimal solvers, the current implementation in Matlab
takes on average 800ms, 300ms and 8ms for the 47 /6s, 5r/5s and 3r/3s solvers,
respectively, on a Macbook Air with 1.8 GHz Intel Core i5 and 8 GB memory. The
most expensive part of the computation is the saturation step which involves a QR-
factorization for a relative large matrix. One may replace the QR-factorization with
other elimination methods e.g. LU-factorization. In our experiments, QR-factorization
gives the best numerical stability with a tradeoff of slightly slower performance. The
computation time can be improved by using efficient C implementation or utilizing
schemes of optimizing polynomial solvers (e.g. [55]). For overdetermined solvers, the
linear solvers run approximately 5ms since only a SVD on small coefficient matrices
are performed.
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Figure 7.3: Performance of minimal solvers on noisy 3D synthetic TOA data - average
errors (RMSE) of reconstructed positions of receivers and transmitters. Left: minimal
solvers (4r/6s and 51/5s) on corresponding minimal cases under varying noise magni-
tudes. Right: 10 receivers and varying number of transmitters under Gaussian noise
with standard deviation 2 x 1073,
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Figure 7.4: Performance of overdetermined linear solvers on 3D synthetic TOA data.
Left: linear solvers 4r /ns (n>6) with corresponding setups on noise-free data Right:
5r/ns (n>5).
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Figure 7.5: Performance of overdetermined linear solvers on 3D synthetic TOA data
under varying noise magnitudes.

7.7.2 Real Experiments

For real experiments, we have first verify the solvers in a publicly available dataset
[30]. In the dataset [30], the distances between the 8 microphones and 21 sounds are
estimated based on the time-of-arrival measurements. The first microphone is assumed
to be at the same location as first sound. For our formulation, no such assumption is
needed. To verify this, we simply remove the distance measurements corresponding
to the first microphone and first sound, which gives us a 7 x 20 matrix. For this re-
duced set of measurements, the root mean square errors (RMSE) of our reconstructed
positions of microphones and sound sources after nonlinear iterative optimization are
0.0083m and 0.0108m, respectively. This is similar to the accuracy [30] achieves
(0.0091m for microphones and 0.0111m for sound sources) with the additional as-
sumption. For the full set of data (8 microphones and 21 sounds), our solvers also
gives similar errors as in [30].

Another set of real data was obtained using seven T-bone MM-1 microphones
and five Roxcore portable speakers, connected to a Fast Track Ultra 8R sound card
in an indoor environment, with speakers and microphones placed in an approximate
1.5 x 1.5 x 1.5 m> volume (Figure 7.6, Left). TOA measurements were obtained
by heuristically matching sounds from different speakers to sound flanks recorded
from different microphones. To convert TOA measurements to distances, we assume
the speed of sound during our measurement condition is 343 m/s. For this set of
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Figure 7.6: Real microphone and speaker calibration setup. Left: the setup of micro-
phones and speakers in an office, Right: the reconstructed microphone positions using
TOA measurements (red) aligned with the positions estimated based on computer vi-
sion (blue).

measurements, we also reconstructed the positions of the microphones using computer
vision based algorithms as ground truth. The reconstruction based on sound (Figure
7.6, Right) when compared to the vision-based reconstruction has RMSE 0.0088m
and 0.0131m for microphones and speakers respectively.

7.8 Conclusions

In this chapter, we completely characterize the TOA self-calibration problem. We first
solve the minimal problems and identify the failure modes for receivers and trans-
mitters with k-dimensional affine span. We have also studied a linear technique for
solving over-determined cases. For the degenerate cases where there exists difference
in the dimensions of receivers and transmitters, we derive a linear solver that recon-
struct the projections of the sensor positions onto the lower-dimensional affine space.
The theoretical results as well as practical algorithms described in this chapter should
serve as a building block for solving robustly large-scale TOA sensor network calibra-
tion problem. On the other hand, as we will see in the next Chapter that the solution
to the TOA self-calibration problem is also essential to understanding and solving the
TDOA self-calibration problem.
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Chapter 8

TDOA Self-Calibration

This chapter studies the problem of sensor network self-calibration from time-difference-
of-arrival (TDOA) measurements. To solve this problem, a stratified approach is to
first recover the unknown offsets and then solve the remaining TOA calibration prob-
lem. In this chapter, we focus on solving the unknown offsets and the methods dis-
cussed in Chapter 7 are used to solve the TOA self-calibration problem. Based on the
rank constraints of the measurement matrix, we present two methods to estimate the
unknown time offsets (i) a non-iterative algorithm that uses a set of rank constraints
(i1) an iterative method suitable for overdetermined cases that seeks for minimal rank
of the compacted matrix over the unknown offsets.

8.1 Background

Self-calibration of bipartite sensor networks using TDOA measurements is a nonlinear
optimization problem, for which proper initialization is essential. The minimal prob-
lems for the complete 2D TDOA self-calibration have been studied in [92]. Given the
difficulty of TDOA self-calibration problem, there is no existing non-iterative method
to find all the solutions to the minimal problems in general affine space even for 2D
cases. Several efforts to find all solution in a non-iterative manner has been made. A
non-iterative linear solver based on matrix factorization was studied in [87], where so-
lutions were given to non-minimal cases (e.g. 10 receivers, 5 transmitters in 3D). For
2D TDOA calibration, a recursive search algorithm was proposed in [98]. In [2], the
minimal problems where all receivers lie on a line are solved for both TOA and TDOA.
On the other hand, extensive works have been done on iterative methods. For instance,
in [37], the rank constraint was explored and the unknown offsets are solved itera-
tively as a nonlinear alternating optimization with rank constraint enforced. In [81],
an iterative method based on auxiliary functions is proposed to solve the full TDOA
self-calibration problem.
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8.2 Minimal Cases for Unknown Offsets

To recall, the TDOA self-calibration problem for bipartite networks is defined as

Problem 8.2.1 (TDOA Bipartite Network Calibration)  Given relative distance mea-
surements f;;, determine receiver positionsr; , ¢ = 1,...,m, transmitter positions s,
j=1,...,nandoffsets 0j, j = 1,...,n such that f;; = ||r; —s;||, + 0;.

In this section, we study two schemes to estimate the offsets {0, } based on the
intrinsic rank constraints on the TDOA measurement matrix. With a slightly looser
rank constraint, we first derive a linear factorization scheme to estimate the unknown
offsets. By tightening the rank constraints, we arrive at several minimal problems for
determine unknown offsets. In the following, we assume that both the m receivers r;
and n transmitters s; lie in general affine space of dimension k. Note that if the offsets
{0, } are known or recovered, the TDOA self-calibration problem can be converted to
a TOA self-calibration problem i.e. d;; = fi; — 0; = |[r; — s;,.

8.2.1 Rank-(k + 1) Constraint

In this section, we present a linear solver that utilizes rank-(k + 1) constraints of the
TDOA measurement matrix. To illustrate this, we first rewrite the constraints into
matrix form. From the basic measurement equation, we know that

(fij = 05)? = (ri —5;)" (ri —sj) = r{r; — 2r]'sj + 5] s;.

And we have
2 _ T T T. 2
fij — 20i; = r;ri —2r; s; + (s 85 — 0j).

By constructing

t;=[1 r] rlr]
and
8, = [sTs; —0? —2s7 1]",
we obtain

2 _ sTa.
ij = 2f’LJ0J =r; Sj.

By collecting #; and §; into matrix R € R*+2X™ and § € R*+2*" we have
F = R”S, where F € R”*™ with entries { ffj — 2f;;0;}. This suggests that matrix
F is at most of rank k + 2 as we increase m and n. This is the rank-(k + 2) constraint
used in [87]. Based on this constraint, in 3D, a linear solver requiring at least 10
receivers and 5 transmitters was derived.

We show that one can further reduce the rank-constraint to k£ + 1 and reduce the
required number of receivers by 1. The idea is to exploit the structure of S - ones
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in the last row. By multiplying F from the right by a matrix C,, € R"*("~1) of the
form [-1,,1 In,l]T where 1,,_; € R(=1Dx*1 5 a vector with all 1’s and I,,_ is the
(n—1) x (n — 1) identity matrix. This operation subtracts the first column from each

column of S and results in a matrix with all zeros at the last row. Equivalently, this
gives F = FC,, = RTS, where F € R™*("~1) with

: 2
fig = Fijp1 — 2 —2fi iv10j41 + 2fn01

and

8= [sTy18j01 — 02 — (1 —0})  —2(sj0 —s)7]" .
We can see that the columns of both R and S are in R**!. This effectively gives
a constraint that the matrix F is at most of rank k + 1. Let A € R™*("=1) with
Q5 = fi2,j+1 — fi21, B e Rmx(nil) with bij = _2fi,j+1a c € R™*! with Cc; = 2f11
ande = [01,...,01]T € R(*=Dx1 and T € RC=D*(=1) i5 a diagonal matrix with
{04},-, as diagonal entries. We have

In—l
=R"S=[A B (] T (8.1)
e

1

Given that the first column of R” are all ones, there exist (k+1) columns of F whose
linear combination forms a column of ones. If we choose m = 2k + 3 ([A B c}
is of full rank) and n = k + 2 (F is of rank k£ + 1), we can find a unique solution for
u to the following linear system

In—l
Fw:[A B c} T W:[A B c]u:ﬂ2k+3. (8.2)
eT
Then we can recover the offsets {o;} from u as 0; = E,fﬁjs - and o = u”’“ for
j=1 Wi J

j = 2,...,k + 2. Specifically, we need at least 9 receivers and 5 transmlttef in 3D
(k = 3) and at least 7 receivers and 4 transmitters in 2D (k = 2) to solve for the
unknown offsets.

8.2.2 Rank-% Constraint

In this section, we further exploit the tighter rank-£ constraints. This is done by
utilizing the similar structure in R. By multiplying F from the left with C,,
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m\n 4 5 6 7 8 9 m\n 3 4 5 6
5 - - - - 1 4 - - 1 -
6 - - I - I - I ||
7 - 1 m - - - 6 1 - - -
8 - - - - o 7 - om - -
9 - m - - - - 8§ - m - -
o 1o o- - - - 9 - - o

Table 8.1: Cases for TDOA problem for 3D (left) and 2D (right). (I) minimal cases,
(IT) solvable cases for [87] and (III) solvable cases based on methods in this chapter.

[j]lm_l Im_l]T, we have correspondingly fi = C,Tn]?‘Cn = (RCm)T(QCn). Here

F ¢ R(m=1Dx(=1) and the entries fij of F can be expressed with respect to the
unknown {0, } as

fii = 9i5 = 9oy — G0 + Goo (8.3)

where g;; = fi%rmJrl — 2fit1,j+10j4+1. Given that the first row of lflCm and the
last row of SC,, are all zeros, we have equivalently F = R”'S, where the columns
of R € RF¥(m=1 and § € R¥*(=D are v; = r;yy —r; and §; = s;41 — s1,
respectively. It is clear that the matrix F' is at most of rank k. Therefore, given that
each entry of F is a function of the unknown offsets {o1,...,0,}, we can solve for
the offsets by enforcing these rank constraints on the sub-matrices of F. Specifically,
all (k+ 1) x (k + 1) sub-matrices of F (if there exist any) will be rank-deficient
and have rank k. This gives equivalently constraints on the determinants of the set of
(k+1) x (k+ 1) sub-matrices A1 :

det Q = 0, VQ € Agy1. (8.4)

For a (m — 1) x (n — 1) matrix F of rank k, there exist N. = |[Ax. | =
(?—kll ) <Z+ i) constraints among which (m — 1 — k)(n — 1 — k) constraints
are linearly independent. Each constraint is a polynomial equation of degree k + 1 in
{01, ...,0,}. For different choices of m and n, this system of polynomial equations
can either be well-defined, overdetermined or underdetermined. To resolve this, we
rely on algebraic geometry tools and make use of Macaulay2 [39]. It turns out that
there are several choices for m and n that produce well-defined and solvable polyno-
mial systems. We summarize those cases and the number of solutions of the related
polynomial systems for £k = 3 and k = 2 in Table 8.1. In the following discussions,
we denote the case with m receivers and n transmitters as mr/ns. Given these solvable
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k Rank m n Ngy
3 5 10 5 1
3 4 9 5 1

3 3 7 6 5

3 3 6 8 14
2 4 8 4 1

2 3 7 4 1

2 2 5 6 5

Table 8.2: Number of solutions to the polynomial systems given by constraints on
unknown offsets for different cases (3D and 2D).

cases, we have developed numerically stable polynomial solvers for the unknown off-
sets. Note that we can verify the number of solutions and sufficiency for rank-(k + 2)
and rank-(k + 1) constraints in a similar manner. For those cases, the algebraic tools
indicate that all those cases have only 1 solution. For example, the two cases with
only 1 solution: 9r/5s in 3D and 7r/4s in 2D correspond to the linearly solvable cases
discussed in Section 8.2.1.

8.2.3 Discussions

One could say that we are using necessary rank constraint on the calibrated matrix D
with entries dfj = (fij — 0j)? to determine the offsets. Notice, however, the rank
constraint is necessary, but not sufficient condition on D coming from TOA measure-
ments. For instance, although 7r/6s is a minimal case for determining the offsets
from the rank(Cgﬁ‘Cn) = 3, the remaining TOA problem after we compensate for
the offsets is actually overdetermined, where the minimal problems for TOA is 4r/6s,
6r/4s and 5r/5s (Chapter 7). From Table 8.1, it can be seen that the solvers based on
tighter constraints in this chapter yield cases that are closer to the minimal cases for
the TDOA self-calibration problem.

8.3 Rank Optimization

In this section, we study an iterative method for determining the unknown offsets. This
method is suitable for overdetermined cases as well as measurements with missing
data. The idea is to utilize the rank-k constraint on the measurement matrix and to
formulate a rank-constrained optimization problem with respect to unknown offsets.
To start with, we know from Section 8.2 that the modified measurement matrix F
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is of rank k. When we have an overdetermined case, we can formulate the following
optimization problem for finding the unknown offsets o = {0, }

minO,X ||XH*7

n
st.  Bp+)» oB; =X (8.5)
j=1
Here ||.||« is the nuclear norm of a matrix X defined as | X]|. = Z;n:irf(m’") T
where o, is the it" singular value of a matrix X in R™*". By,...,B, are con-
stant matrices in R("=1*("=1) derived from (8.3). Specifically, B, = CLFC,,
B; = [by,...,bi] and B; (j > 2) is a matrix with (n — 2) columns of zeros and the
. h .
(j — 1)t column is —b]‘ where bj = [2(f2j — flj) e 2(fm,1 — flj)]T.
Due to the existence of noise in real measurements, we relax the strict equality
constraints on the measurements as

. U - )
min X, + §||B0 + Z:loij - X%, (8.6)
=

where p is some positive constant scalar parameter and ||.|| # is the Frobenius norm.
When minimizing the nuclear norm of X, instead of getting a low rank approxima-
tion of X, one might minimize the singular values evenly'. To avoid this, we ap-
ply the same strategy in [102] called truncated nuclear norm, where the sum of the
(min{m,n} — k) smallest singular values is minimized. To achieve this, the mini-
mization problem in (8.6) is modified as

min_ ||X]|, — Tr(UXV7T)
0,X, U,V

M n
+§HBo+ZOij — X7 (8.7)

j=1

where U € RF*m VvV ¢ RFx7 and UUT = I, and VV7T = I,. It was shown
in [102] that adding the term — Tr(UXV7) in the minimization is equivalent to min-
imizing the truncated nuclear norm. Now (8.7) is a non-convex optimization problem
and an optimization scheme for obtaining local minima is presented in the next sec-
tion.

8.3.1 Optimization Scheme

In the section, we discuss the optimization scheme for the proposed problems. We use
a two-step iterative scheme as in [102]. In Step 1, we fix o, X and solve for U and

IThis is indeed what happens for this problem in our initial implementation without the term
—Tr(UXVTY)
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'V as an outer loop and in Step 2, with U,V fixed, we optimize over o, X iteratively
in an inner loop until X converges. The first step is relatively simple (as shown in
Algorithm 8.3.1) and we will discuss in details the optimization in Step 2.

Algorithm 8.3.1 Nuclear Norm Regularization for TDOA Unknown Offsets

Input: TDOA measurements { f;;} of m receivers and n transmitters, threshold e :
Output: The offsets 0 = {01, ...,0,}.

Initialize: Construct {B,}, j = 0,...,n based on (8.3), seto = 0, X; = X,
Y=F

Repeat at iteration k:

1. Solve for Uy and V, given X, .

(@) (Ag, Xy, Cr) = svd(Xy)
where Ak = (alﬂ Tt 7am71) S R(’m—l)x(m—l) and Ck =
(C17 . 7Cn—1) c R(n—l)x(n—l)

(b) Uy = (a1, az,a3)", Vi = (c1,ca,¢3)7

2. Solve {Xj41,0541} = argmingx [X|, — Tr(UpXVY) + £|By +
> 0B — X[ %

Until: \/||X;€+1 - Xk|\2f + [|ok+1 — 0k||2f <€

Optimization using ADMM

To optimize w.rt X, 0 with U,V fixed in Step 2, we use the alternating direction
methods of multipliers (ADMM) [8]. First, by introducing a new variable X, we
rewrite (8.6) as

min, 5 x [ X]l, - Te(UXV7)
p - .
+51Bo + > 0B, —X|%,
j=1

s.t. X=X (8.8)
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We can see that the augmented Lagrange function of (8.8) is as follows

L(0,X,X,Y) = ||X], - T{(UXVT)

7 & . A .
FE B+ 0B, - X3+ S 1X - X
j=1

+Tr ((YT(X - X)) , (8.9)

where A is a positive scalar. With the schemes in ADMM, we alternate the optimiza-
tion on a subset set of variables by fixing the rest of the variables. Specifically, starting
with initial values that oy = 0, X; = Xl =Y = ]§‘, we have the following three
iterative steps for iteration k£ + 1:

Computing X 1: Given oy, X, and Y}, we minimize L(og, X, Xk,Yk, A)
over X,

X1 = argminy (HXH* — Tr(UX, VT

[ S . A -
+51Bo+ > _ 05, Bj = X3+ S IX = X%
j=1

T (YkT(Xka))), (8.10)
which is equivalent to the following by ignoring the constants
. A A 1
X1 = arg ming (||X||* + SIIX = (X - XYk)HfT). @8.11)

This can be solved via Singular Value Thresholding theorem [23]. X
Computing oy 1, X1 : Fix X1 and Yy, we can calculate o1 and Xy as
follows:

{Ok+1, Xk+1} = argminox(gHBo + ZOij — XH_%:
j=1
1

A -
+5 Xk = (X = Y15, (8.12)

which is sum of two quadratic functions and can be solved by finding {0, X} such
that aL(O7 Xg+t1, X, Yk) =0.
Computing Y1 : Y can be updated as
Y1 = Yi + A X1 — Xppa). (8.13)

We iterate the steps described above in an inner loop until X converges. Then we feed
the updated X to the outer loop as in Step 1 of the algorithm to update U, V. The

. 2 2 .
outer loop runs until \/HXI+1 — X% + [loi41 — 01| < € or a maximum number
of iterations is reached.
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Missing Data The previous iterative steps can be easily modified for TDOA mea-
surements with missing data. In this case, we only need to replace the term in the
above [|[Bo +>_7_; 0;B; — X||% by [[Bo + >_7_, 0;B; — X||% (. where Q is set of
measurements that have been observed”. This modification will only change slightly
the iterative updating step for oy 1, X1 and the other steps remain the same.

8.4 Solving TDOA Self-Calibration

We can combine the steps for unknown offsets and the TOA problem to solve the full
TDOA problem. To this end, we have devised a set of close-to-minimal solvers as
well as an iterative method to solve for unknown offsets TDOA self-calibration prob-
lem. For overdetermined measurements, we can apply similar strategy as incremental
structure from motion in computer vision. One starts by choosing m™ receivers that
have largest number of correspondences from n* transmitters and solves for the off-
sets. Then the offsets of remaining transmitters can then be solved incrementally with
least square followed by also a nonlinear optimization to refine the solution. We can
then recover the positions of the chosen receivers and transmitters. The positions of
remaining receivers and transmitters are calculated by trilateration e.g. [24]. In the
presence of outliers, our proposed solvers can be utilized for robust fitting technique
e.g. RANSAC. The parameters obtained can then be used as initial estimates to local
optimization of the nonlinear least squares

. 2
i, 3 (= (= sl +0)

using standard techniques (Levenberg-Marquart) in order to obtain the maximal like-
lihood estimate of the parameters.

8.5 Experiments

8.5.1 Synthetic Data

In this section, we study the numerical behaviors of the TDOA solvers on synthetic
data. We simulate the positions of receivers and transmitters as 3D points with in-
dependent Gaussian distribution of zero mean and identity covariance matrix. We
generate the offsets randomly with independent Gaussian distribution with zero mean
and standard deviation 10. We study the effects of zero-mean Gaussian noise on the
solvers, where we vary the standard deviation of the Gaussian noise added to the

2Here we can assume that there is one receiver that has complement measurements of the n transmitters,
and one transmitter that is measured by all m receivers.
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Figure 8.1: Numerical stability of different solvers on 500 noise-free synthetic exam-
ples. Errors compared to ground truth are shown (left) Offsets (right) Positions of the
Sensors.

TDOA measurements. When solving TOA problem, we have used the methods pre-
sented in the Chapter 7. To compare the reconstructed positions of receivers and
transmitters with the true positions, we rotate and translate the coordinate system and
register the solutions with the ground truth positions, accordingly.

Minimal Solvers

We first study the numerical stability of the solvers on noise-free synthetic data. From
Figure 8.1, we can see that both linear solvers 107 /5s and 9r/5s perform very well in
terms stability. The solvers 7r/6s and 61 /8s are stable enough but are not as good as
the linear ones. This is mainly due to the high degree and large number of unknowns
in the corresponding polynomial systems.

We then study the effects of zero-mean Gaussian noise on the solvers. In this
experiment, we vary the standard deviation of the Gaussian noise added to the TDOA
measurements. We can see from Figure 8.2 that, our proposed solvers for 3D space i.e.
9r/5s, Tr/6s and 6r/8s give numerically similar results as the 107/5s case in [87]
for both minimal settings and overdetermined cases (m = 20,n = 20). Specifically,
we also observe that for noise level lower then 102, the errors of the estimated offsets
and positions are approximately the same scale as the noise level. As the noise level
increases, the errors of the initial estimates from the all the solvers are slightly larger.

Rank Optimization

First of all, we study the convergence of the algorithm for noise free cases. For well-
constrained over-determined cases, we can see that in Figure 8.3 (left) that the ADMM
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Figure 8.2: Synthetic experiments for TDOA solvers on 3D under Gaussian noise.
The errors of estimated time offsets (left) and reconstructed positions of microphones
and sounds (right) are shown. (Top) Performance of different solvers (10r/5s [87],
9r/5s, 7r/6s and 6r/8s) with their corresponding minimal settings for solving offsets;
(Bottom) with 20 receivers and 20 microphones.
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Figure 8.3: Synthetic TDOA measurements with no noise ( m = n = 50). Left:

Singular values of the matrix X after optimization; Right : Speed of convergence
([lo — 04¢| ) for the ADMM algorithm (pn = 10, A = 1,e = 10712).

algorithm converges to a rank-3 matrix X and the ground truth offsets oy in a few
outer iterations.

To further understand the effects of increasing number of measurements, we run
the algorithm on noise-free data for different fixed number of receivers m and varying
number of transmitters n. For this experiment, we set € = 10712 and the maximum
number of iterations to 5000. We observe that in Figure 8.4 (left) for small m e.g.
m = 5, the method does not converge to a reliable initial solution for the offsets. This
can be related to results for minimal cases for offsets in 3D (see Table 8.1) where at
least 6 receivers are needed to recover the unknown offsets. For larger m’s (m > 6),
we can see that the relative errors of recovered offsets decrease as we have more
transmitters, suggesting the benefits of increasing number of measurements. Due to
the fact that the function we are optimizing are non-convex, over-constrained case
with more measurements might reduce the number of local minima, thus gives better
convergence behavior for random initialization. It is also noted that for a fixed m,
when 7 is larger than 20, the convergence of the method does not change much.

We also test the method under different levels of noise with increasing number of
measurements. We see that in Figure 8.4 (right) the errors of the recovered offsets
decrease as the number of measurement increases. Up to certain number of measure-
ments, we see that the method does not give better performance e.g. m = n = 30
gives similar errors as m = n = 100. It is also observed that when the noise level
reaches standard deviation of 10~} the method performs poorly no matter how much
the number of measurements increases.

While the previous experiments assume that measurements are complete, it would
be of interest to see how the algorithm performs with missing data. In this experiment,
we run the algorithm on noise-free synthetic TDOA examples where we randomly
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Figure 8.5: Synthetic TDOA measurements with varying percentage of missing data.
Left : noisy-free data for different m and n; Right : noisy data with Gaussian noise of
standard deviation 10~2.
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remove certain percentage of entries in the measurements. We vary the percentage
of the missing entries in the measurement matrix, we can see that in Figure 8.5 for
relatively large m and n, the algorithm only breaks down when more than 50% of the
measurements are missing (m = n = 30). For smaller m and n (m = n = 10), the
method fails to provide good estimate when there are more than 20% missing entries.
For noisy measurements with missing data, with noise level as 10~2, which is typical
in practice, for m = n = 20, the algorithm works well until there are more than 30%
missing data (Figure8.5, right). For cases that have more constraints i.e. m = n = 30,
the algorithm is more robust to increasing number of missing entries (up to 50%) and
it gives fairly good initial guess of the offsets even under noise.

8.5.2 Real Data

To collect real TDOA data, we work with sound signals and microphones. We placed
8 synchronized microphones (Shure SV100) recorded at 44.1kHz in an office. They
are approximately 0.3-1.5 meters away from each other and placed in a non-planar
fashion. We connected them to an audio interface (M-Audio Fast Track Ultra 8R),
which was connected to a computer. We generated sounds by moving around in the
room and clapping approximately 1-2 meters from the microphones. We collected
5 independent recordings of approximately 20s. Each recording contains roughly 30
claps (transmitters).

To obtain TDOA measurements, we coarsely matched sounds of the claps to sound
flanks (edges between periods with low energy and periods with high energy) recorded
from different microphones. For the experiment, we used only those claps that were
detected in all 8 channels. We run both the 7r/6s and 6r/8s solvers to determine the
offsets followed by an alternating optimization as in [87] that refines the offset estima-
tion. After calibrating the TDOA measurements with the unknown offsets, we recover
an initial euclidean reconstruction for the locations of microphones and claps using the
TOA solvers described in the last Chapter. Finally we refine the reconstruction with
nonlinear optimization. The result of one of these 5 reconstructions are shown in Fig-
ure 8.6 (middle). The reconstructed microphone positions from these 5 independent
multi-channel recordings were put in a common coordinate system and compared to
each other. The average distance from each microphone to its corresponding mean po-
sition (estimated from corresponding reconstruction of the 5 recordings) is 2.60 cm.
It is important to point out that without proper initialization using our methods, the
solutions we get converge poorly (with large reconstruction errors). Previous solvers
do not work here due to either insufficient number of receivers (10 receivers needed
in [87]) or violating the assumption that one of the microphones collocates with one
of the claps [31] .

As an additional evaluation, we have also reconstructed the locations of the micro-
phones based on computer vision techniques. We took 11 images of the experimental
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Figure 8.6: Results on TDOA with microphones and sounds. Left : Reconstruction
of microphone (8, red - 0’) and sound (21, blue - ’¢’) positions for one the 5 record-
ings; Right : Reconstructed microphone positions estimated from 5 different tracks
of TDOA measurements and the corresponding reconstruction from computer vision
(black - ’+”)

setup. Figure 8.6 (left) shows one of the 11 images used. We manually detected the
8 microphone center positions in these 11 images and used standard structure from
motion algorithms to estimate the positions of the 8 microphones. The resulting re-
construction is also compared to that of the five structure-from-sound reconstructions.
The comparison is shown in Figure 8.6 (right). We can see the TDOA-based recon-
structions are consistent with the vision-based reconstruction.

8.6 Conclusions

In this chapter we have studied the sensor network self-calibration problem in the
time-difference-of-arrival (TDOA) setting, where only relative distances between the
transmitters and receivers are given. To solve for the unknown time offsets, we uti-
lize the rank constraints on the measurements. We have derived several non-iterative
solvers that require minimal information on the measurements. We also have studied
an iterative scheme with nuclear norm regularizer.

There are several interesting avenues of future research. Although, the presented
non-iterative solvers improve on the state-of-the-art, the minimal cases for bipartite
TDOA self-calibration have not been solved. It would be interesting to solve these
cases, to study the failure modes, both generic failure modes (or critical configura-
tions) for the generic problem, and also if there are additional failure modes of the
presented algorithms. For the iterative method, it is of interest to improve the ro-
bustness by using Li-norm ||Bg + E?Zl 0j,,Bj — Xk||1 in the cost function. An
extension to optimization for UTOA problems will also enable wider application of
the scheme.
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Chapter 9

Far-Field TDOA

This chapter presents a study of the far-field approximation to sensor network self-
calibration from TDOA measurements. The problem can be present in many applica-
tions e.g. calibration of microphone, WiFi-transmitter arrays and cellular base stations.
In the far-field approximation, we assume that the relative motion of the receiver or
the inter-distances between different receivers are small in comparison to their dis-
tances to the transmitters. In far-field setup, we aim to reconstruct the positions or
motions of the receivers and the directions from the transmitters to the receivers. We
derive a linear method to solve the minimal problems in general dimensions and study
the failure modes for the algorithms. For overdetermined cases, the linear method is
also applicable to provide an initial solution to the refinement step using nonlinear
optimization.

9.1 Far-Field TDOA Self-Calibration

We consider the far-field setup that the receivers are moving or placed in a small area,
and the transmitters are far away from the receivers. A moving receiver can be seen
as virtual receivers at varying positions. In the following discussion, we make no
difference between real and virtual receivers or transmitters. To model this formally,
we assume that two receivers at positions rg and r, and a transmitter at location s. We
assume that both the receivers and transmitters have affine span of dimension £ i.e.
r € R¥ and s € R*. For far-field setup, we have the distances ||rg — s||, > [|r — ro],
and ||r —s||, > |lr —ro|l,. If we assume that the direction n from s to the two
receivers is parallel (see also Section 2.2.1), we have the following approximation for
the distance between r and s

d =|r—sl,
~ [lro — sll, + (r —ro)"n
:rTnJr(Hrosz2 frgn) 9.1)

o
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Here n is the direction vector with unit length. For TDOA measurements, we have
f=llr—=sll, +o,

where 0 is the unknown offset related to unknown clock of the transmitter. By setting
0 = 0+ 0, one obtains the far-field approximation for TDOA measurements

f~rn+o.

Note that the offset o is only related to the transmitter and the reference position rg.
To put it more formally, the far-field TDOA (FFTDOA) problem that arises from this
approximate relative distance measurement is the following

Problem 9.1.1  Given measurements f;;, ¢ =1,...,m and j=1,...,n from the
receiver at m different positions to n transmitters, determine both the positions r; of
the receivers and the directions n; from the transmitters so that for each (i, j) pair:

fij= rin;+o; 9.2)
st |ngl,=1

where o0; is a constant distance offset for transmitter 1.

From the formulation above, we can see that unknowns offsets exist for both
FFTOA and FFTDOA problems, thus the TOA and TDOA problems are equivalent
in far-field setting. In the following, we will focus on the discussions in terms of
FFTDOA.

Lemma 9.1. A problem with m measurements to n transmitters with unknown offset
o; can without loss of generality be converted to a problem with m — 1 measurements
to n transmitters with known offset.

Proof. Because of the unknown constant o;, the problem does not change in character
by modification f;; = fiy1,; —c; where c; is an arbitrary constant. If we setc; = fi ;,
then

fis = fivrs— f
= (ri—i-l — I'l)TIlj
By also setting r; = O which is equivalent to choosing the first receiver’s position
ry to be at the origin to fix the gauge freedom of the unknown coordinate system,

we get fi; = r;ﬂlnj. This is essentially a problem with known offsets for m — 1
receivers. [

For the original problem, this is equivalent to setting o; = fi;. For simplicity we
will in the sequel assume that o; = 0 and assume that the measurements of one of
receivers has already been used to resolve the ambiguity. With the modified measure-
ment fij = fi+1,j — ij’ we have
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Problem 9.1.2  Given measurements f,;j, i=1,...,mand j = 1,...,n from the
receiver at m different positions to n transmitters, determine both the positions r; of
the receiver during the relative motion and the direction from the transmitters n; so
that

fij= rin; 9.3)
st |ngll, =1

Lemma 9.2. The matrix F € R™*" with elements ﬁ-j is of rank at most k.

Proof. The measurement equations are f; ; = r’ n;. By setting

R = [rl rs ... rm]
and

N = [nl n, ... nn]
we see that F = R”N where R € R**™ and N € R¥*". Both R and N have at
most rank &, therefore the same holds for F. O

In the following, we focus on the 3D problems (k = 3). The algorithm as well
as the theory can be generalized to 2D. Assuming that m and n are large enough and
assuming that the motion r; and the directions to transmitters n; are in general enough
constellation, the matrix F will have rank 3. In that case, it is possible to reconstruct
both R and N up to an unknown transformation. This can be done using singular
value decomposition, F = UX V7. By setting e.g. R = U?Y and N = S; VI, we get
all possible solutions by and R = RA~! and N = AN, with A a general full rank
3 x 3 matrix. Changing A corresponds to rotating, affinely stretching and possibly
mirroring the coordinate system. The true reconstruction also fulfills nfnj =1,
which gives constraints on A of type

TAT _
n; A" An; =1,
which after substitution B = AT A becomes linear
T _
n; Bn; =1

in the unknown elements of B. Since symmetric 3 X 3 matrices have 6 degrees of
freedom we need at least 6 transmitters to determine the matrix uniquely. Once B
has been determined A can be determined by Cholesky factorization. This gives the
transformation A up to an unknown rotation and possible mirroring of the coordinate
system. We summarize the above in the following theorem.
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Theorem 9.1.1. The minimal case for reconstructing m positions r; and n directions
n; from relative distance measurements f; ; as formulated in Problem 9.1.2 is m = 4
andn = 6.

Accordingly, we have the following algorithm for the minimal case of the problem.
Note that using minimal information m = 4 and n = 6 results in estimates that fulfill
the measurements exactly (up to machine precision) even if the measurements are
disturbed by noise.

Algorithm 9.1.1 Far-Field TDOA in 3D - Linear Method

Given the measurement matrix F € R%*5, outputs the receivers positions {r;} and
transmitter directions {n;}.

1. Construct matrix F such that f; j = fit1; — f1
2. Calculate a singular value decomposition F = UX VT,
3. Set R to first 3 rows of UZ and N to first 3 rows of XV 7.

4. Solve for the six unknowns in the symmetric matrix B using the 6 linear con-
straints i} Bn; = 1.

5. Calculate A by Cholesky factorization of B, so that AT A = B.

6. Calculate receiver position as r; = A T3, and transmitter direction as n; =
An;.

9.1.1 Failure Modes of the Algorithm

The algorithm fails in certain configurations of the positions of receivers and transmit-
ters. This is captured by the following theorem.

Theorem 9.1.2. The minimal case for reconstructing m positions r; and n directions
n; from relative distance measurements f” as formulated in Problem 9.1.2 is for
m = 4 and n = 6. As long as the orientations n; do not lie on a common quadratic
cone n]Tan = 0 and the measurement positions r; do not lie on a plane, there will
not be more than one solution to the problem of determining both r; and n; up to an
unknown translation, orientation and reflection of the coordinate system.

Proof. The algorithm can fail if the measurement matrix F has rank 2 or lower. This
could e.g. happen if either all measurement positions r; lie in a plane or if all directions
n; lie in a plane (or both). The algorithm can also fail if there are two solutions to the
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matrix B in anan = 1. But then the difference 2 = B* — B of these two solutions

is a 3 x 3 matrix for which
nfﬂnj =0,

which in turn implies that the directions n; lie on a common conic as represented by
the matrix €2. O

Another type of failure mode of the algorithm related to the existence of noise in
measurements and the far-field approximation. If the data is corrupted by noise or far-
field approximation is not valid, it could lead to an estimate of the matrix B that is not
positive definite. Then the algorithm fails because there is no Cholesky factorization
of Binto AT A. If B is unique, then there are no real solutions to the problem in this
case.

Further Analysis of Failure Modes

If the rank of the matrix F is 2, this could be because the points r; lie on a plane
or that n; lie on a plane. In the case of coplanar r;, it is still possible to estimate
the planar coordinates R = UsA~! and N = AS, VY up to an unknown 2 x 2
matrix A representing a choice of affine coordinate system. Here we do get inequality

Constl‘aints that
35y

Each such A is a potential solution. It is possible to extend with a third coordinate in
the normal direction according to

<1

n;.=+,/1-n?, —n? .

Another possibility is that the directions n; lie on a plane. In this case it is possible
to reconstruct two of the coordinates for both the positions r; and the directions n;.
Since the normals are assumed to lie in a plane, we can exploit the equality constraints
ni A" An; = 1 similar to the rank 3 case. In this particular case we only need three
directions n;, i.e. the minimal case is for m = 3 and n = 3. This gives the full
reconstruction of both points and directions up to an unknown choice of Euclidean
coordinate system and unknown choice of z-coordinate for receiver positions r;.

If the rank of F is 1, this could be because the directions are parallel or the re-
ceivers lie on a line. In the case of parallel directions, similar to the discussions above
we can obtain one of the coordinates of the positions r;, but this is trivial since the
measurements f; ; are such coordinates by definition. As for cases when receivers lie
on a line, we obtain a one-parameter family of reconstructions based on R = Uja
and N = aElV{, where a is an unknown constant that has to fulfill a < 1/, where
| = max; |3,V ;|. For each such a it is possible to extend the directions n; so that
they have length one, but there are several such choices.
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9.1.2 Overdetermined Cases

When more measurements are available than the minimal case discussed in the pre-
vious section, we need to solve an overdetermined system in least-square sense or
with robust error measures e.g. L;-norm. Here we focus on the following least-square
formulation of the problem.

Problem 9.1.3  Given measurement matrix F = { f;;} from receivers at m different
positions to n transmitters, determine both the relative motion of the receiver r; and
the direction to the transmitters n; so that

. — 2
ming N ||F — RTN||, 9.4)

st ngly =1,

where ||.|| = denotes the Frobenius norm.

For the overdetermined cases, it is possible to modify Algorithm 9.1.1 to obtain
an efficient but not necessarily optimal algorithm that finds a reconstruction using
the following three modifications (i) the best rank 3 approximation can still be found
in Step 4-5 using the singular value decomposition, (ii) the estimate of B in step 6
can be performed in a least squares sense and (iii) re-normalize the columns of IN
to length 1. This results in a reconstruction that differs from the measurements, but
both steps are relatively robust to noise. The problem of B not being positive semi-
definite can be attacked by nonlinear optimization. Here we try to optimize A so that
Z?:l (nJTATAnj — 1)? is minimized. This can be achieved e.g. by initializing with
A =T and then using nonlinear optimization of the error function.

Clearly, we lose any guarantee on the optimality of the solution when we enforce
the constraints as in step (iii). However, the solution can serve as a good initialization
for subsequent optimization algorithms we present in this section. We discuss how
to use alternating optimization and Levenberg-Marquardt algorithm (LMA) to obtain
better solution. The first algorithm starts with an initial feasible solution for R and
N, and then it alternates between optimizing R given N and vice versa. In the latter
approach, the directions are parameterized in a way such that the norm constraints are
preserved. For both methods, we need to treat the constraints on the direction vectors
properly to ensure convergence.

Alternating Optimization

In order to find the local minima of Problem 9.1.3, we can use a coordinate descent
scheme. Specifically, we would like to iteratively optimize the cost function in Prob-
lem 9.1.3 with respect to R given N, and then find the optimal feasible N with fixed
R. If we initialize N such that it satisfies the norm constraints, we can easily see that
the alternating procedure is converging.
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To enable the alternating optimization, we need to solve two separate optimization
problems. The first one is to find the optimal R given N. This is the classic least-
square problem and is known to be convex and can be solved linearly. On the other
hand, solving for optimal n; given R is not convex due to the additional constraints
on the n;’s. In this case, we seek the local minima for each n; as a constrained
minimization problem. We solve each small constrained minimization problems (3
variables each) independently with interior point method. Alternatively, we can solve
the constrained optimization as solving polynomial equations. This can be related
to the fact that for a given R, level sets of the cost function with respect to n; are
surfaces of a ellipsoid in R? (the centers are in this case the solution from singular
value decomposition). The norm 1 constraints on n; geometrically means that the
feasible solutions lie on the unit sphere centered at origin. Therefore, the optimal
solution of n; is one of the points that the ellipsoid is tangent to the unit sphere,
which can be found by solving polynomial equations. While there could exist multiple
solutions, we can choose the one with minimum Euclidean distances to the center
of the ellipsoid. Unlike interior point solver, we always find the global optimum.
However, in practice, we found that in the alternating procedure, interior point method
and polynomial solving give similar performance.

Levenberg-Marquardt Algorithm

It is well-known that alternating optimization as a coordinate descent scheme con-
verges slowly in practice. Alternatively, we can solve the minimization problem by
iteratively finding the best descent direction for N and Z simultaneously. Given
that Problem 9.1.3 is a nonlinear least-square problem with constraints, Levenberg-
Marquardt algorithm can be applied. The difficulty here is again the constraints on
the direction vectors n;. The key idea here is to re-parameterize the direction vectors.
Given a direction vector n having unit length, any direction vectors can be represented
by exp(S)n, where S is a 3 x 3 skew-symmetric matrix. This is due to the fact that
the exponential map of any such matrix is a rotation matrix. In this case, if we use
the (current) direction n as axis direction, any local change of the direction on the
sphere can be easily parameterized via the exponential map. Therefore, the Jacobian
with respect to n; can be expressed without any constraints. To this end, we can then
construct the Jacobian for the Levenberg-Marquardt algorithm to compute the optimal
descent direction.

9.2 Synthetic Experiments
In this section, we present experimental results for simulated data. We focus on the

performance of the minimal solver as well as verification of the far-field approxima-
tion. We also study the performance of two iterative solvers for overdetermined cases.
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Figure 9.1: Left: Performance of the minimal solver. Bars show failure rate (left y-
axis) and curve shows the errors of estimated position as a function of distance (right
y-axis). Right: Performance on non-minimal cases. In the legend, rm-sn denotes m
receivers and n transmitters. Plots are best viewed in color.

9.2.1 Minimal Solver Accuracy

The numerical performance of the algorithm was evaluated on non-degenerate ran-
dom problems where the far-field approximation is true. In essence, we generate the
directions as general 3D directions and the receiver positions r; in general 3D posi-
tions such that relative distance measurements f;; = riTnj. Specifically, the receiver
positions were selected as the corners of a tetrahedron with arc-length one. The errors
are then evaluated as the Euclidean distances between the estimated receiver positions
and the ground truth positions after registration. Average error of 10000 such tests
was 6.8 x 10715, which is close to machine epsilon.

9.2.2 Far-Field Approximation Accuracy
Minimal Case

To evaluate the effects of the far-field approximation, we first generate 3D positions
for both transmitters and receivers with different ratio between the transmitter-receiver
distances and the intra-receiver distances. The constellation of receivers is a unit-
length tetrahedron centered at the origin and transmitters are randomly placed on a
sphere also centered at the origin. We study the errors as a function of radius of the
sphere (that is relative distance of the transmitters to the receivers). As expected, the
far-field approximation gets better (smaller errors when compared to ground truth) as
the relative distance increases (Figure 9.1, Left). We also investigate the failure rate of
the minimal solver with respect to the far-field approximation. A failure corresponds
to a case in which the B matrix in Algorithm 9.1.1 is not positive definite. As can
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Figure 9.2: Convergence of alternating optimization and LMA on simulated TDOA
measurements with Gaussian noise 0 = 0.1. Here m = 10 and n = 10.

be seen (Figure 9.1, Left), this is infrequent even at small relative distances when one
would not expect a far-field approximation to work.

Initialization for Overdetermined Cases

As described in Section 9.1.2, Algorithm 9.1.1 can be used for overdetermined cases.
In these situations, these solutions can serve as initial guess for the nonlinear opti-
mization problems. The additional constraints should however affect the numerical
stability and it is interesting to evaluate the algorithm for initial estimates in overde-
termined cases. In this experiment, we generate the positions of the receivers in a
unit-cube, while the transmitters are placed on a sphere centered at the origin with
varying radius. In 9.1 (right), we can see that as we increase the number of m and n,
the failure rate drops, in some of the cases to zero. We can also see that adding more
measurements will in general result in smaller errors.

9.2.3 Overdetermined Cases

We also investigate the performance of the two iterative schemes for over-determined
cases. In all experiments below, we initialize both the alternating optimization and
LMA based on the linear solver. The simulated data is of a true far-field approximation
with Gaussian white noise, i.e. measurements are simulated as f; ; = r;n; 4+ o0; + €;;
where the i.i.d Gaussian noise €;; € N (0, o). In Figure 9.2, we can see that alternating
optimization and LMA all decrease the reconstruction errors after initialized by the
linear solver. On the other hand, from figure 9.2, we can see that LMA converges in
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Figure 9.3: Performance on non-minimal cases with simulated TDOA measurements
with Gaussian white noise. The mean errors in positions of the receivers are plotted
against standard deviations of the noise. Here m = 5,n = 10 and the relative dis-
tance to receivers and transmitters are 107 (left) and 102 (right). Failure rates for the
initialization are also shown for completeness.

around 20 iterations which is much faster than alternating scheme (150 iterations) and
results in relatively lower reconstruction errors. This verifies the superiority of LMA
over coordinate descent. This observation is consistent over different m and n as well
as a variety of noise levels. Note that here for all the experiments, we set the damping
factor \ for LMA to 1.

It it also of interest to view the complete system when the measurements f; ;
does not fulfill the far-field approximation and when the measurements are corrupted
by noise. The relative distances of the simulated transmitters and receivers are set to
102 for a mediocre far-field approximation and 107 for a good far-field approximation.
TDOA measurements f;; are then simulated and perturbed with Gaussian white noise.
It is shown in Figure 9.3, the solution of the linear method as initialization is fairly
good, and in many cases the LMA further decreases the position errors. The system is
also fairly robust to noise.

9.3 Real Experiment

In this section, we apply the far-field TDOA self-calibration algorithm to anchor free
positioning using UWB measurements from one single transmitter to a single mov-
ing receiver. Base on estimated time delay of multipath components (MPC) on the
receivers, simultaneous estimation of both receiver motion and transmitter positions
and its reflections are performed using the factorization based approach followed by
nonlinear least squares optimization.
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9.3.1 Signal model

If we assume that pulse distortion can be neglected, the impulse response of the UWB
channel can be modeled as [74]

h(r,t) = Z ag()d (T — 7(t)), 9.5)
1

where ¢ denotes time, §(-) is the Kronecker delta function, «;(t) and 7;(¢) are the
channel gain and delay of the /" multipath component (MPC), respectively. We as-
sume that the scatterers in the environment and the transmitter (Tx) are fixed during
the movement of the receiver (Rx), and hence that the only change of the impulse is
due to movements of the Rx (or vice versa). The impulse response is sampled at dif-
ferent positions in space, and we replace the time continuous variable ¢ with a sample
index ¢. For the tracking method described later on, we further assume that there is a
maximum movement between the samples of the impulse response. For the position
tracking, for each 7 we extract the gains, «;;, and delays, 7; ;, of the 100 strongest
MPCs from the impulse responses by the method described in [90]. This method is
basically is a variant of the CLEAN algorithm [29], and is based on a detect and sub-
tract approach when extracting the MPCs. The major MPCs typically stem from the
dominating scatterers in the environment and the change of delay between successive
samples of a particular MPC reflects the movement of the antenna in relation to this
scatterer.

9.3.2 Finding Correspondences among MPCs

After multiplication with the speed of light ¢, each delay corresponds to a propagation
distance d; ,, = c7; 1, between the transmitter and receiver for that particular MPC,
possibly as it has been scattered and reflected in the surroundings. Each scatterer,
being a planar surface or a smaller reflecting object, gives rise to a virtual transmitter
position s;. If one can find the correspondences, i.e. for each virtual transmitter s;
can find all those distances d; ;, then one obtains a structure from motion problem
of the following type: given measurements d; ; determine both transmitter positions
s; and receiver positions r; such that d; ; = ||r; — s;l[,. As we will see in the next
section, the far-field approximation (9.1) can be safely applied to our experiment setup
where receiver motions is constrained within a small region in space while the virtual
transmitters are sufficiently far away.

9.3.3 Measurement Setup

Measurements were conducted in a furnished lecture room of size 8.1 x 6.3 x 2.6 m>
(Figure 9.4). A transmit antenna at a height of 1.47 m was put in the middle of the
lecture room. The receiver antenna is put at a distance on a straight line of sight away
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from the transmit antenna, the x direction. The motion of the receiver is controlled by a
3D positioner which gives ground truth motion with an accuracy of 50 um. As a proof
of concept, and due to practical constraints with the positioner, the movements are
limited to a cube measuring 0.30 x 0.30 x 0.30 m3. The receiving antenna first moves
linearly in x, y, z directions and then moves on the surface of xy, xz and yz, making
a shape of square on each surface. The steps between successive antenna positions
are 1 cm each, but not that we make no assumptions on the movements other than
that there is a maximum distance between measurements. The measurements were
performed with an HP 8720C vector analyzer (VNA) using SkyCross UWB antennas
SMT-3TO10M-A at both the Tx and Rx end. The VNA measures S>1, the channel
transfer function, for 1601 frequency points, sweeping the whole bandwidth of 3.1
GHz to 10.6 GHz. Note that the expected delay resolution, as measured by the inverse
of the bandwidth is 133 ps, corresponding to a distance of 4 cm. The IF bandwidth
was set to 100 Hz in order to minimize the impact of noise. The environment was
static during the measurements and except for the moving receiver there are no other
movements in the close environment. The measurements of the matching strength
between transmitted and received signal are shown in Figure 9.5 (Left).

9.3.4 Data Processing

The results from the signal matching are the travel times 7;; for the 100 strongest
peaks: = 1,...,100 at each of the 404 measurements positions where [ = 1, ...,404.
These are shown in Figure 9.5 (right). We used a semi-automatic tracking method to
find as long and as complete matched tracks as possible, for 6 of the most prominent
tracks in the data, j = 1,...,6, i.e. d; ; = d;;(; j)- As can be seen in Figure 9.5, it is
relatively straightforward to determine the travel times for the direct path from the sin-
gle stationary transmitter to the moving receiver. As we will see later on the five other
tracks correspond to reflections in roughly planar structures (walls) in the building.
Each such path can thus be considered as originating from a stationary transmitter
in an unknown (reflected) position. For 387 of these 404 time instants ¢ a matched
distance can be found to all 6 (real or virtual) transmitters. After computing D as in
Algorithm 9.1.1 from the 387 x 6 measurement matrix, it is observed that D is almost
of rank 2, which indicates that either (i) the receiver motion is roughly planar or (ii) the
directions n; to the transmitters are roughly planar. The planar version of Algorithm
9.1.1 (planar version) is then used to obtain an initial estimate of (r;, n;, 0;), which is
used as a starting point for a nonlinear least squares refinement of the parameters

(ri’ nj, Oj) = arglninri7nj,o]~7\|njH2:1 Z ”diJ - (r;'rnj + Oj) ||2a 9.6)
i,

using the Levenberg-Marquart algorithm.
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Figure 9.4: Overview of the measured scenario. Tx antenna in front and Rx antenna
in the back.

9.3.5 Position Estimates

The results of estimated receiver motion is shown in Figure 9.7 (left). Note that since
the tracked paths all correspond to reflections in the horizontal plane (mainly walls),
we found no reflections in the floor or ceiling, only the planar coordinates of the mo-
tion can be estimated. We believe that the reason that we find no reflections from the
ceiling or floor is that the antenna patterns are fairly omnidirectional in the horizontal
plane, but have a very low gain in the elevation angles close to 0 or 180 degrees. Due
to this, the vertical motion cannot be obtained.

Once the initial estimate has been found for 387 of the 404 receiver positions, it is
straightforward to extend the solution to all receiver positions and to additional trans-
mitter positions. In our experiments, assuming the motion of the receiver is smooth,
we initialized these additional 17 receiver positions by linear interpolation and refined
the whole reconstruction using nonlinear minimization. Notice that for the nonlin-
ear optimization it is possible to refine all parameters even if there are missing data
simply by letting the sum in (9.6) be over all index pairs (4, j) for which there are
measurements.

As a final step, we implemented a RANSAC approach, cf. [35], for finding ad-
ditional multipath component matches. In this step we exploited the fact that such
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Figure 9.6: Residuals between the estimated distances r} n; + o; and the measured
distances d; ; after nonlinear least squares optimization. Notice that the residuals are
in the order of one centimeter.
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multipath component tracks are constrained to two parameters (6, w), i.e.

d; ~ 17 <C°S 9) +w. 9.7)

sin 6

Here the changing the parameter w corresponds to horizontal translations in Figure 9.5
(right) and changing parameter 6 corresponds to changing the shape of the matched
curve. In the RANSAC loop, one iterates on (i) hypothesizing that two peaks corre-
spond to the same transmitter, (ii) for such a hypothesis one then calculates the two
parameters (6, w) and thus the corresponding matched curve and finally (iii) assessing
how many additional matches this curve contains within a threshold. By iterating (i)-
(iii) and choosing the matched curve with the most inliers one can obtain additional
multipath component matches. Again once a good inlier set has been found it is re-
fined with nonlinear optimization. Unfortunately, no additional multipath component
was found with the RANSAC step.

The final reconstruction is shown in Figure 9.7 (right). In the figure is shown
both the real transmitter location s; as a square, the reflected transmitter locations
So ... Sg as circles and the receiver positions r; as dots. Note that the receiver motion
is relatively small and difficult to perceive in this figure. In the figure we have also
illustrated the geometry of the reflective surfaces, which in this case act as the major
scatterers.

In order to make a comparison between ground truth motion rg. ; and the esti-
mated motion r;, we first rotate and translate the ground truth motion, i.e. we optimize

(R, b) = argmianb’RTR:I Z ||ri - (thrue,i + l))”2 (9.8)

and then set
Ifit,; = thrue,i +b. (99)

In Figure 9.7 (left) we show both the estimated receiver positions r; and overlaid the
fit rg ; of the ground truth motion. The estimated standard deviation (RMS error) for
n = 404 receiver positions

* ]‘ -
ot = mz\\rﬁm —— (9.10)
=1

was 1.34 cm. Notice that most residuals (cf. Figure 9.6) are in the order of £1 cm,
whereas the residuals corresponding to transmitter j = 4 and receivers ¢ ~ 50...120
there are significantly larger residuals. One hypothesis here is there are matching
errors here that influence the reconstruction. The receiver positions ¢ ~ 50...120,
correspond to the wiggly upper part in Figure 9.7 (left).
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Figure 9.7: Left: ground truth motion (red circles) and the estimated receiver posi-
tions r; (blue dots, 387 of the 404 measurement positions). In the figure is also shown
the directions to the real and virtual antenna positions (—n;’s). Right: Positions of
the ’source’ (red square) and virtual (reflected) transmitters (black circles). The hy-
pothesized reflective wall positions based on the relative positions between source and
reflections are also plotted.

9.3.6 Discussions

In this real experiment, we have showed that how the far-field approximation TDOA
calibration scheme can be applied to anchor-free indoor localization. We achieve with
roughly centimeter precision using UWB measurements from a single transmitter in
an unknown environment to a moving antenna. The absolute travel times of the MPCs
from the transmitter to the receivers are measured using a VNA both for the direct
path and for reflections in natural indoor features, such as walls. The reconstruction
of both receiver positions and real and virtual (reflected) transmitters is cast as a struc-
ture from motion problem. Such problems have received increased attention lately
and the knowledge on how to solve such problems are refined. Using a combina-
tion of factorization, calibration and nonlinear least squares optimization we obtain
such estimates of receiver and transmitter positions. A crucial problem here is also
the correspondence problem, i.e. the matching of identified distances to transmitter
ids. We have used a semi-automatic approach to get an initial estimate. We have also
shown how such structure from motion algorithms can be used in a RANSAC fash-
ion to obtain additional matched tracks. Future research includes the development of
algorithms for automatic matching already for the initial estimate.
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Far-Field UTOA

In this chapter, we extend the far-field approximation to a more general setting where
the clocks for both receivers and transmitters are unsynchronized i.e. far-field unsyn-
chronized time-of-arrival (FFUTOA) problem. By utilizing the same approximation
formulation, we describe an extension to the linear factorization technique that recover
unknown offsets for both receivers and transmitters.

10.1 Far-Field UTOA Self-Calibration

To start with, we first recall the regular UTOA problem where neither receivers nor
transmitters are synchronized. Specifically, the measurements between the receiver
i and transmitter j will be of the form f;; = ||r; — s;|| + ¢; + 6, where ¢;,0; are
unknown offsets for receivers and transmitters respectively. Following the derivation
in (9.3), UTOA measurements in far-field setup can be approximated by

fis = lvi =8l + ¢ +0;
~ ey =85l + (v = 1) "0y + g5 + 65
=r1/n;+0; +q +06; 10.1)
where 6; = |lr1 — s;|| — r{ n; and n; is the direction of unit length from transmitter

Jj to the receivers. By setting 0; = 0; + 6; we get the far field approximation
T
fij ~r; n; + q; + 0j.

When the far-field approximation is valid, we will call f;; far-field UTOA (FFUTOA)
measurements.

Problem 10.1.1  Given FFUTOA measurements f;; taken from m receivers and
n transmitters, estimate receiver positions r;, directions n; from transmitter j to re-
ceivers, receiver and transmitter offsets ¢;, o; such that

fij =rin;+q +oj, (10.2)
st |ngll, = 1.
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Note that the problem is symmetric in receivers and transmitters, i.e. if each re-
ceiver instead could be viewed as having a common direction to all transmitters, the
same problem can be solved. We denote q = [q1, .. ., ¢m]?, 0 = [01,...,0,]T, R =
[r1,...,rp] and N = [ny,...,n,]. In the following discussion, we assume that the
receivers and transmitters are in general affine space of dimension £, i.e. r; € Ry and
n; € Ry. The unknown parameters (R, N, g, o) have certain degrees of freedom that
does not change the measurements i.e. gauge freedom. Based on (10.2), any transla-
tion t, rotation matrix R, of coordinate system and offset change c can be applied to
the solution as follows without changing the measurements f;;.

¢ Translation

rjtrans —Tg +t
T
Ojtrans — Oj — t n;
¢ Rotation
Tirot = Rrotria
Njrt = Rrotnj
e Offset

GQioffs = {4 +c

Ojoffs = 05 —C

Thus, we can only reconstruct the unknowns up to these degrees of freedom.

10.2 A Matrix Factorization Method

In this section, we utilize the bilinear expression and derive a linear technique to
solve Problem 10.1.1 for receiver positions, transmitter directions and offsets. With-
out loss of generality we assume that the solution is partially normalized for gauge
freedom as the first receiver r; = 0 and ¢; = 0, see Section 10.1.

Using the FFUTOA measurements f;;, collected in the matrix F = { f;;}, we can
obtain unknowns o; based on f; ; = rIn; + q; + 0; = 0j, sincer; = 0 and ¢; = 0.
We then form F = {f;;} where f;; = fit1,; — f1,; This is done by subtracting the
first row containing o; from all other rows of F and removing the first row of zeros to
obtain a new matrix that fulfill

F=[RT ¢ H\H (10.3)

140



10.2. A MATRIX FACTORIZATION METHOD

where 1,, is a vector of n ones and R = [1‘2 rm]. Fisa product of two
matrices of rank < k + 1 and is thus itself of rank < k + 1. This is used in [15]. Here
we further reduce the rank of the factorization by subtracting the first column of F
from all the other columns. This manipulation of F' can be done using the compaction
matrix C,, of size n x (n — 1)

-1 -1 -1
1 0 ... 0
c,=|0 1 . 0 1 (10.4)
0 0 1
Then we have
e N|  arc
F=FC,=[RT (] [0} =RTN, (10.5)

where N is a k x (n — 1) matrix with the j** column fi; = n;,; — n;. Given
that R € RFX(m=1) and N € N**("=1) now we have a rank-k factorization. To
enable such rank-k factorization for F € Rm=Dx(n=1) " 4¢ least (k+1) receivers and
(k+1) transmitters are required. After applying singular value decomposition to F =
UXVT we obtain the rank-k factorization such that F = RTN where R = Uf
and N = ZkaT. Uy, ¥ and Vy, are the truncated parts of the SVD corresponding
to the k largest singular values. This factorization of F is unique up to an unknown
transformation L i.e. F = +ZL~'Ln. We will find n; = Lnie n;;; —n; = Ln;
by using the constraints that

ajn; = (njp —m)’ (0 —ny)

=2— 2nf+1n1

=2— 2(Lﬁj + Ill)Tl'll

=-2n L"ny

=n, L"Ln; . (10.6)
We apply a change of variables with a symmetric matrix H = L”L € R*** and a
k x 1 vector v = LT n;. From (10.6), we have the following equation for transmitter

J:
n) Hi; +2n] v = 0. (10.7)

These equations are linear in the elements of H and v which have in total n, =
k(k+1)/24E variables. In general, with n,, — 1 such equations (thus n,, transmitters),

141



CHAPTER 10. FAR-FIELD UTOA

We can extract the solutions for H and v from the solution to the linear equation
which is valid up to an unknown scaling factor and sign. We can determine the sign
by using that H is positive definite and compute L by applying Cholesky factorization
H=L"L.

We can find the scale by using the constraint [|n; ||, = |[L=7v]||, = 1. Note that
fixing the scale in this way will also guarantee that annj = (L"n; +n;)"(LTn; +
n;) =0, L"Li; 4+ 20 L n; +n{n; = n{n; = 1. Summarizing these steps gives

=0 by (10.6)
Algorithm 10.2.1.

Algorithm 10.2.1 Far-Field UTOA Matrix Factorization Method

Given FFUTOA measurement matrix F € R™*"™, outputs receiver positions {r;},
transmitter directions {n; }, receiver offsets q and transmitter offsets o.

1. Seto; =f, j,r1 =0,¢ =0, and form matrix F = fij where fu = fi+1,5+1—
fij+1 — fix1a + f1a

2. Calculate singular value decomposition of F = USVT and set R to first k
rows of UT and N to first k rows of V7'

3. For the unknowns in the symmetric matrix H and vector v, get the solutign
space for the equations n] Hn; + 20! v = 0 where 1i; is the j* column of N

Set the sign of the solution H, v such that hy; > 0
Calculate the Cholesky decomposition H = LTL

Fix the scale of the solutions L, v so that |[L=7v|| = 1

S A

Setn; = L_TV, njy 3 = Lﬁj +mnyandr = LTt

The condition for the validity of the algorithm is (i) F' must have rank k, (ii) the
linear equations (10.7) must only have a null space of dimension one, (iii) H must be
positive definite. To sum up, to ensure the rank-% factorization, at least k£ + 1 receivers
and transmitters are needed. On the other hand, solving for the unknown L and v, at
least k(k 4+ 1)/2 + k transmitters are required. For instance, in general 3D space i.e.
k = 3, the minimal case is 4 transmitters (receivers) and 9 receivers (transmitters).
The algorithm is general for arbitrary k.
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Figure 10.1: Mean relative error of reconstructed receiver positions for 100 runs,
plotted against the approximate distance from receivers to transmitters. Bars are +1
standard deviation for the different transmitter distances.

10.3 Experimental Validation

To verify the matrix factorization method, we evaluate its performance with both syn-
thetic and real data. We also compare its numerical stability and accuracy with two
other methods [15] and [17], respectively. Specifically, [15] uses a similar factoriza-
tion technique based on rank-(k+ 1) constraints thus requiring one more receivers and
the ellipsoid method in [17] solves the minimal problem based on a geometrical for-
mulation. In the following experiment setup, we assume k = 3. For all simulations,
offsets ¢; and o; are drawn from i.i.d. uniform distributions over [0, 10].

10.3.1 Synthetic Experiments

We first study the numerical stability of the matrix factorization method for min-
imal problems. We generated noise-free random problems where the measurement
matrix F are FFUTOA (10.2). Receivers are drawn from i.i.d. uniform distributions
in a unit cube centered around the origin. 9 transmitter directions and 4 receivers
were simulated. Here, we compared the matrix factorization method with the ellip-
soid method. The error distribution for 1000 such experiments can be seen in Figure
10.4 (left). We can see that both methods are fairly stable and the matrix factorization
method performs slightly better (fewer large errors).

To evaluate the effects of far-field assumption, we first place 4 receivers at a tetra-
hedron centered around the origin with side length 1 and the 5" receiver is uniformly
distributed in the cube of which the tetrahedron of the 4 receivers were inscribed to.
To be able to control how much further away transmitters were from receivers than the
distances between receivers, transmitter positions s; were uniformly distributed over
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Figure 10.2: Numerical stability of matrix factorization method and ellipsoid method
in 1000 simulated experiments for exact far-field measurement.

a sphere centered at the origin of radius d. In this experiments, 15 transmitters were
used. UTOA measurements were then constructed as fi; = [|r; — s;|, + ¢ + 0;.

The mean relative errors for 100 random runs with respect to different d’s can be
seen in Figure 10.1 (left) for the minimal 4 receivers and in Figure 10.1 (right) for
5 receivers. Figure 10.1 (left) shows that using only four receivers, both the matrix
factorization method and the ellipsoid method can get under 5% relative error when the
transmitters are approximately 4 times further away than the inter-distance between
receivers. In Figure 10.1 (right), we have also shown the comparison with the method
in [15] of which at least five receivers are needed. The results indicate that for varying
relative distances, the matrix factorization method presented here is in general better
than the ellipsoid method and the overdetermined solver in [15]. Mean execution time
is 2.1 ms, 8.0ms and 30 ms for matrix factorization method, the ellipsoid method and
the method in [15] each.

To test the noise sensitivity of the methods, Gaussian noise was added to the mea-
surements. In Figure 10.3.1, relative errors of reconstructed receiver positions are
plotted against the standard deviation of the noise. The results indicate that the el-
lipsoid method is slightly better with higher noise level when using 4 receivers, and
the matrix factorization method outperforms both the ellipsoid and the method in [15]
using five receivers.
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Figure 10.3: Measurements with additive Gaussian white noise. The standard devi-
ation is plotted against the mean relative error of reconstructed receiver positions for
100 runs for 4 receivers, 15 transmitters (left) and 5 receivers, 15 transmitters (right).
For this experiment, we choose d = 107,

10.3.2 Real Data

To test the solvers on real measurements, we generate the far-field UTOA measure-
ments in an indoor stadium with sound recordings. The measurements were obtained
from an experimental setup using 8 SHURE SV 100 microphones as receivers and ran-
dom distinct manually made sounds as transmitters. The microphones were connected
to a M-Audio Fast Track Ultra 8R audio interface and placed within a cube of roughly
100 x 105 x 60cm? centered in the stadium. A picture of the experiment setup can
be seen in Figure 10.4. The 19 sound sources were approximately 30 m away from
the microphones. Given that the microphones are synced, we can create TDOA mea-
surements after matching beginning of each sound across different microphones with
a heuristic cross correlation algorithm. To generate UTOA measurements, we syn-
thetically generate offsets for each microphone as i.i.d. random silence intervals of 0
to 1 second at the beginning of each sound track, effectively starting the recordings at
different unknown times.

As we have more than five microphones, we compare all three available algorithms
i.e. the matrix factorization method, ellipsoid method and the method in [15]. To eval-
uate the results, we have compared with the reconstruction of microphone positions
from computer vision. The mean reconstruction errors on the microphone positions
are 15 cm, 14 cm and 5 cm for the ellipsoid method, the method in [15] and the matrix
factorization method, respectively. Most of the error are in the floor-to-roof direction.
This can be explained by the sounds all being made close to ground level and thus the
transmitter directions will be close to being in a plane, giving poor resolution in the
floor-to-roof direction.
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Figure 10.4: Setup for indoor experiment using microphones and distinct manually
made sounds.

10.4 Conclusions

In this chapter, we have studied the problem of far-field UTOA self-calibration. We
identify the minimal cases for this problem e.g. in 3D, at least 4 receivers and 9 trans-
mitters are required. We show that in general there exists one solution to the minimal
case and present a linear solver based on matrix factorization. The linear solver is
general to 2D and 3D configurations and it is applicable to both minimal and overde-
termined problems.

From the discussion in Chapter 9 and this chapter, we can see that in far-field
setups, the bipartite self-calibration problems with TOA, TDOA and UTOA measure-
ments are solvable linearly. On the other hand, the geometric problems in near-field
settings is much more involved. So far for near-field setups, only minimal problems
for TOA self-calibration (Chapter 7) and close-to-minimal problems for TDOA mea-
surements (Chapter 8) are solved. In our initial study with near-field UTOA, we see
that the resulting polynomial systems even for the unknown offsets involve large num-
ber of unknowns and equations of very high degrees. To solve these problems, we will
require the advancements in polynomial solving or other effective and robust strategies
to initialize the corresponding non-linear optimization.
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Image Retrieval






Chapter 11

Entropy Optimization

Feature quantization is a crucial component for efficient large-scale image retrieval
and object recognition. By quantizing local features into visual words, one hopes that
features that match each other obtain the same word ID. Then, similarities between
images can be measured with respect to the corresponding histograms of visual words.
Given the appearance variations of local features, traditional quantization methods
do not take into account the distribution of matched features. In this chapter, we
investigate how to encode additional prior information on the feature distribution via
entropy optimization by leveraging ground truth correspondence data. We propose a
computationally efficient optimization scheme for large-scale vocabulary training.

11.1 Introduction

In large-scale image retrieval and object recognition, most state of the art techniques
are based on the bags of words (BOW) technique. [79,84,85,91]. By quantizing local
features (e.g. SIFT [73]) (sampled densly or from keypoints) into a visual vocabulary
it is possible to index images similarly to how documents are indexed for text retrieval.
The time-consuming exhaustive nearest neighbor search for local feature matching is
approximated by feature quantization. The main advantage of BOW for retrieval is the
efficient similarity computation between images based on histograms of visual words.
Feature quantization is the process of clustering features into discrete unordered sets
based on certain criteria. Generally, in image retrieval and object recognition, the cri-
teria can be similarity between features, labels of the features and so on, which lead to
unsupervised and supervised feature quantization. For example, k-means and its vari-
ants are widely used as unsupervised feature quantization methods to generate large
visual vocabularies from e.g. SIFT features based on Euclidean distances. For local
feature matching, such a similarity measure is generally a proper criterion. However,
due to lighting conditions, perspective transformation, etc. local features can be very
different from each other. In this case, unsupervised feature quantization based solely
on similarity might fail to capture the intra-class variation of local features. On the
other hand, supervised feature quantization utilizes correspondence labels (extracted
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as ground truth from some databases) and improves matching performance with re-
spect to such intra-class variation.

In this chapter, we study a supervised feature quantization approach based on en-
tropy optimization. By minimizing the entropy of the quantized vocabulary, we obtain
(1) higher matching true positive rate on corresponding local features and (ii) better
separation of unmatched features. While the computational complexity for the under-
lying optimization is high, we propose analytical and numerical schemes to enable
large-scale training. We explore the generalization issues of this approach by exten-
sive experiments on datasets with ground truth. Furthermore, we propose a training
formulation in the spirit of max-margin clustering that achieves better image retrieval
performance than the baseline hierarchical k-means which is widely used.

Related Work Supervised feature quantization has been studied from different per-
spectives in computer vision. For image categorization, the aim of supervised feature
quantization is to incorporate semantic categorical information into the training vo-
cabulary. In such a way, the histogram representation of images encodes the patterns
of each category more accurately. Winn et al. [100] optimized the intra-class com-
pactness and inter-class discrimination by merging words from unsupervised k-means.
In [83], Perronnin et al. modeled class-specific visual vocabularies with Gaussian mix-
ture models and combine them with a universal vocabulary. In [47], Ji et al. introduced
hidden Markov random fields for semantic embedding of local features to facilitate
large-scale categorization tasks. On the other hand, with entropy as a criterion, Moos-
mann et al. constructed random forests based on class labels [77] and Lazebnik et
al. [69] simultaneously optimized the cluster centers initialized by k-means and the
posterior class distributions. For image retrieval and object recognition, feature quan-
tization is utilized to approximate and speed up the matching process between images.
There exist several variants on utilizing existing correspondence information for su-
pervised feature quantization. One way of supervision is to learn optimal projection or
apply metric learning before quantization such that the matched pairs of features have
small distances than non-matched pairs in the new mapping [22, 86,94]. All methods
achieves substantial improvement in the retrieval tasks. Finally, there are works based
on k-means and vocabulary trees. By using a huge dataset with ground truth corre-
spondences, Mikulik et al. [75] train unsupervised vocabulary tree and the apply a su-
pervised soft-assignment of visual words based on the distribution of matched feature
points. On the other hand, in [58], initialized by k-means, entropy-based optimiza-
tion is used to improve the matching performance of the visual vocabulary. Recent
works also aim to construct discriminative hashing function for feature quantization
with ground truth information [97].

Our approach works on the original feature space and encodes the ground truth
correspondences in the process of vocabulary generation. Unlike [69], we focus on
optimizing the feature quantization for large-scale feature matching. We also extend
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the work in [58] with a formulation for image retrieval, efficient computation for finer
quantization and larger correspondence class. There are several limitations of the
work in [58]. Firstly, the ground-truth set experimented is too small to generalize.
Secondly, very coarse hierarchical quantization () = 3 at each level) is used and it
suffered clearly from the quantization errors. We see that the quantization errors can
seriously affect the overall true positive rate and false positive rate that suppress the
gain from optimization. In this work, we focus on efficient entropy optimization over
K in the order of 10? and large number of correspondence classes.

11.2 Vocabulary Optimization

In this section, we present the formulation for entropy-based vocabulary optimization.
In this formulation, we work with data with partial matching ground truth e.g. local
features with labels specifying their corresponding 3D points. To optimize the energy,
we have used gradient-descent method. We also utilize the low-rank property to speed
up the gradient computation. Finally, we discuss the connection of this formulation to
large margin clustering.

11.2.1 Formulation

Entropy traditionally used in information theory for coding has also been applied in
supervised learning of vocabulary [58,69,77]. In [58], entropy has been shown to be
a good criterion to optimize feature matching with respect to true positive rate (TPR)
and false positive rate (FPR) in the sense that minimizing the entropy increases the
TPR and in the meantime decreases FPR. Given N features of N. correspondence
classes, for a visual vocabulary of Ng words, the entropy is defined as

N N
E==> "> pjlogpj, (111
k=1 j=1

where 7, is the percentage of features in cluster £ and py; is percentage of features
belonging to correspondence class 7 that falls in word k. We have used logarithm with
base 2 here. By minimizing entropy, one can make each word in the vocabulary more
discriminative such that features belonging to the correspondence class tend to fall
into the same word.

Now let us denote the total number of features in cluster k£ as nj; and the number

of features of correpondence class j in clustering k as h;. Substituting r, = 3, and
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Pjk = h— into (11.1), we have

Nk N,
E = Z Z log pj
k=1"" j=
Nk

1

N hji log pjr (11.2)

||
I an

~
Il
—

The entropy defined above is not continuous with respect to the word assignments. To
enable optimization with gradient descent in the continuous settings, we smooth the
word assignment with soft-assignment weights. The weight of a feature x; assigned
to word k with cluster center cy, is defined as

Vik

ok (11.3)
> ik

Wik =

where v;;, = exp( and m is the size of the margin that controls the degree
of distance smoothing. ||.||, denotes the Lo norm. For each feature x;, the weights are

7”xi7CkH2)
m

normalized such that Z]kvfl wr, = 1. We can immediately see that both ny, and hy;
can be written as functions of w;;’s: ny = Zfil w;r, and hy; = Ziem w;, where
; is the set of features belonging the correspondence class j. '

Optimizing the entropy in (11.1) with respect to the N cluster centers amounts
to the following minimization problem:

mln - Z Z Zwlk log —~1— Zem ik (11.4)

j lienm; k=1 Zt 1w1k
where ¢ = [c,c3,...,c}, |".

In [69], the probability of each feature belonging to each correspondence class can
also be updated. In the case here, we assume the correspondence classes estimated
from geometry models are of high quality. Due to the fact that N, is large in our
setting, it is generally quite difficult to obtain good estimation of such probabilities,
which is also quite different from the scenario in [69] where categorical labels of
local patches obtained from image labels are generally very noisy. Therefore, we
only focus on optimizing c. Here m is seen as parameter and is determined by cross-
validation. For the non-linear optimization, we initialize the center ¢ with k-means
and use gradient descent method L-BFGS to obtain a local minima. We derive the
analytical gradient and relevant efficient implementation in the next section.
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11.2.2 Efficient Gradient Computation

The gradient of E with respect to the centers ¢ can be derived analytically. Given
(11.2), we have

AL 1
VE = -~ Z;k; <thk log pjk — ln(z)nkvpjk) (11.5)

Jj=

. N .
Since ), nppjr = |m;| is a constant, we can see that

N N
V(Z nkpjk) = anijk =0.
k=1 k=1
We then have
1 N. Nk
VE=-% > Vhirlogpj (11.6)
j=1k=1
And we know that hy; = Zz’ew,- w, therefore, we have Vh;, = Zz‘enj Vw;, and
1 N. Ng
VE = N Z Z ZVwik log pj (11.7)
j=liem; k=1
A BwikT Ow;p T T :
where Vw;;, = ( Bk s Hork )*. It can be shown that, given (11.3),
K
6wik 1 X; — Ck/
= = (Oprr Wiy — Wiy Wig) ———————— (11.8)
ocy 2( )m||xZ —crll2

where 0, = 1if k = K/, else 6 = 0.

Regarding computational complexity, Vw;y, is a vector of length d N and com-
puting it takes O(dNg ), where d is the number of dimension of the features. There-
fore, the overall computational complexity for computing VE is O(dN N, Kz). We can
enable more efficient gradient computation by utilizing the structure of the problem.
Firstly, we can observe that

Ngk

8wz- 8vi
ZVwiklog(pjk) = a—VZ 50 « (11.9)
k=1
where w; = (wit, ..., wi N )Ty Vi = (Vit,.. 0 n)? and @ = (logpji, ...,
log p;, Ny )T On the other hand, we have
ow; 1 1
L P —— (11.10)
3vi gfl Vik K ;Cv:Kl Vik * K
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Figure 11.1: The convergence of the L-BFGS with exact and approximate function
and gradient calculation. Fc..q is the convergence of the exact calculation. Epp,
and E7,, . are the convergence with approximate calculation, while evaluated for all
features and only those features within distance threshold ym. The relative difference
between the approximate and exact computation is of order 10~#, which takes 40s

and 275s respectively.

where I, v, is a identity matrix of size dNx X dNg and ]lgX Nk isa dNg x 1 vector
of all 1’s, and

ov; 01 ov; N
L a = (logpii—= ..., logp; LK T 11.11
30 « (ng 1 8(31 ) , 108D N 8CNK ) ( )

We can see that 3 = %‘;’5 « is a vector of length dNg. Substituting (11.10) and
(11.11) into (11.9), we have

Nk 1

Z Vwiplogpjr, = ——— (B—w; (17 B)) (11.12)

Ng
k=1 Dk Vik

Here both 3 and the inner product 17" 3 can be calculated in O(dN). Therefore,
by exploring calculation ordering of the terms, the overall computational complexity
for VE is reduced to O(dNNk). As N and Ny increase for large-scale training,
utilizing this scheme is crucial.
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11.2.3 Approximate Computation

In the L-BFGS iterations, both the entropy and its gradient are evaluated multiple
times. As the size of the vocabulary and the number of features increase, the opti-
mization procedure takes considerable amount of time even with the scheme discussed
in Section 11.2.2. One way to speed up the optimization to further reduce the com-
putational complexity for the energy and gradient computation. To do this, we first
observe that as N increases, only a small number of centers will contribute to the
sum Zivjl in both (11.2) and (11.6). This is because a specific feature tends to have
large euclidean distances to most of the centers which means that w;; is very small for
7’s. In this case, for each feature, we can compute the sum only over the active set of
centers ®; , = {j|w;; < wm}, where p is the parameter controlling the magnitude of
approximation. Specifically, with sufficiently large u, we have equivalently the exact
computation since then ®; , = {1,2,..., Ng}. Generally, with large Ny and small
s | D, “| < Ng. This enables fast approximate calculation, if we pre-compute ®; ,,.
However, as we update the centers, the active set is also altered for each feature. To
overcome this, we also update the active set as outer iterations. Specifically, we up-
date the active sets for all the features after a few approximate L-BFGS updates on
c. Empirically, we observe that the active set becomes relatively stable (close to those
of local minima) after 2-3 outer iterations updates. This motivate the idea of progres-
sively decrease update frequency of the active sets. For instance, for 100 approximate
L-BFGS iterations, we update the active set at 10*” and 30*" iteration respectively. As
it is shown in Figure 11.1, we achieve similar convergence as exact computation with
such approximation in significantly less amount of time.

11.2.4 Connection to Max-Margin Clustering

In this section, we discuss another application of the entropy optimization and its con-
nection to max-margin clustering. For unsupervised learning, max margin clustering
tends to have better generalization as its supervised counterpart support vector ma-
chine. In this training scenario, each feature is treated as belonging to a singular class
(with only one feature). For each feature ¢, if the weights w;’s are scattered over N
clusters, the entropy will increase. Therefore, minimizing the entropy as defined in the
previous section, we tend to refine the centers such that each single feature is close to
only a very few of centers. Due to the duality of Vononoi diagram (separating planes)
and the cluster centers, the minimization is equivalent to pulling features away from
the separating planes, which resembles the mechanism of max margin clustering.
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Figure 11.2: Patches of two correspondence classes from the Prague dataset with
lighting variation and perspective transformation

11.3 Ground-Truth Dataset

To encode the learned vocabulary with correspondence information, ground-truth data
is needed. Specifically, in this work, we focus on local descriptors e.g. SIFT of
patches around 3D points of a scene where the correspondences are already extracted
from geometric models. A good ground-truth dataset should encapsulate for each 3D
point, a set of local descriptors of large appearance variations due to viewing angles
or lighting conditions etc. This is crucial for the generalization of the vocabulary
learning.

There exist several large datasets with partial matching information e.g. the UBC
patch data [99] and Prague patch data [75]. UBC patch data contains three landmarks
(Statue of Liberty, Notredame and Yosemite) with approximately 1.5M features of
500K correspondence classes. On average, there are 2-5 features for each class in
the UBC patch set. By correspondence class, we mean features that correspond to
the same 3D point. On the other hand, Prague patch data consists of 564M features
belonging to 111M correspondences classes. Some of correspondence classes in this
dataset contains up to 102 features, which have high possibility of capturing vari-
eties of the same patch. Therefore, in our work here, we used Prague patch data for
experiments. In Figure 11.2, we show features of correspondence classes tracked by
graph-based geometry models from [75].

11.4 Experiments
We demonstrate the performance of the entropy formulation in (11.4) in different

settings. We compare its performance against widely used k-means. Generally, we
evaluate the resulting vocabularies with respect to TPR and FPR. To understand the
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Figure 11.3: The effects of iterations and m for vocabularies of different sizes (Ng =
5,10, 20, 50,100 ) (S1). Left: the effects of number of iterations when m = 5; Right:
the effects of m with 100 iterations.

generalization of the method, given a subset S of data with correspondence ground
truth, we split data into training set and test set in two ways: (S1) for each correspon-
dence class in S, we randomly select 50% of features in that class and include them
to the training set, and the others as part of test set; (S2) we construct the training
set by randomly selecting 50% of the correspondence classes in .S (i.e. all features in
those classes), and the test set consists of the features in the non-overlapping set of
correspondence classes.

For the following experiments, we generate S by randomly picking 20K tracks
from the Prague patch set. To guarantee that each correspondence class in the training
set has balanced number of features, we limit the number of features in each corre-
spondence class to be 20 to 60. To evaluate the vocabularies, we need to generate
matched pairs and non-matched pairs of features. Given the partial ground truth, all
distinct pairs of features in the each correspondence class form the matched pairs. And
we construct non-matched pairs by randomly pairing up features from two different
correspondences classes. The number of possible non-matched pairs is quadratic to
the number of correspondence classes. Therefore, we randomly construct SO0N pairs
which should sufficient to avoid bias in estimating FPR.

11.4.1 Parameter Sensitivity

We investigate the effects of different choices of parameters i.e. size of the margin
m, the number of iterations in the L-BFGS. For all experiments in this section, we
split the data according to (S1). Firstly, we would like to understand how the overall
performance is affected by the convergence of the optimization. On the left of Figure
11.3, for different Ng, we can see that as we increase the number of iteration from
50 to 100, one only gain very slightly in performance. This suggests that in large-
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Figure 11.4: Compare entropy-optimized vocabulary with k-means under non-
overlapping correspondence classes (52)

scale application, we can trade-off training time without too much loss in performance
by limiting the number of iterations. To overcome the local minima, we also try
optimization with multiple k-means initialization. In our experiments, we do not gain
much improvement with the extra initialization. On the other hand, it turns out that the
size of margin m can also affect the performance. In essence, m is dependent on the
distribution of the data e.g. the magnitude of the variances within each correspondence
class. On the right of Figure 11.3, it can be seen that during testing, one achieves the
best performance with m = 5 for the data we test on. The inferior performance when
m = 1 and m = 20, can be related to under-smoothing and over-smoothing of the
distances to centers, respectively.

11.4.2 Generalization

We can see that for training and test setting S1, by encoding matched information
into the entropy optimization gives much better performance compared to k-means.
To further understand the generalization of the method, we test the method with data
split setting (52). In this case, it is expected that the method has more difficulty to
generalize. Since in (S1), the distribution of each correspondence class is similar both
in the training set and test set. However, in (52), the distribution of the correspondence
classes in the test set can be very different from those in the training set. In Figure 11.4,
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Figure 11.5: Entropy-optimized vocabulary on subspaces [zi,...,Z32] , ... ,
[x97, ..., £128] under non-overlapping correspondence classes (S2).

we can see that the method only generalize well for vocabularies of small sizes i.e.
when Ny = 5, 10. Otherwise, for large K, the vocabulary is equivalent or worse than
the unsupervised k-means, which is a clear indication of overfitting. This behavior
could be explained by the difference of the distributions of training set and test set, as
well as the curse of dimensionality.

11.4.3 Optimization over Subspace

To gain better insight of the generalization of the method, we also try entropy opti-
mization on subspace of the SIFT features. The reason we investigate this settings is to
see how the dimensionality would alter the behavior of the method. The subspaces we
work with are simply subdivision of the 128 dimension of the SIFT feature x evenly
with a factor of s e.g. when s = 32, the subspaces are [x1, ..., Z32], ..., [T97, ..., T128].
In Figure 11.5, we can see that the entropy-based method improves over the k-means
slightly but consistently for all Nx’s for subspaces [z1, ..., z32] and [2g7, ..., Z128].
On the other hand, for subspaces [x33, ..., Zg4] and [Zgs5, ..., Tog], applying optimiza-
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Figure 11.6: Entropy-optimized vocabulary on subspaces [z1,...,Ze4] » ...
[*65, ..., £128] under non-overlapping correspondence classes (S2).

Level k-means Eopt(m =5) Eopt(m = 10)
3 0.4642 0.4738 0.4743

Table 11.1: Image retrieval performance of hierarchical k-means and entropy-
optimized vocabulary.

tion does not gain much improvement against k-means. We have similar observations
for different partitions of the SIFT feature spaces (e.g. s = 8,16, 64). Similarly, as
seen in Figure 11.6, for the subspace division with 64 dimensions [z, ..., Zs4] and
[65, ..., T128], We still only gain better matching performance for small Ng. This
suggests that it is possible to obtain better generalization by reducing the dimension-
ality of the feature space. However, further investigation is required on better subspace
projection than the natural partition here

11.4.4 Image Retrieval

To evaluate the method in a more formal setting, we use the entropy-optimized vo-
cabulary as the quantization step in bags-of-words recognition pipeline . We test the
method on the Oxford 5K dataset [84,85]. The task is to retrieve similar images to the
55 query images (5 for each of the 11 landmarks in Oxford) in the dataset of 5062 im-
ages. The performance is then evaluated with mean Average Precision (mAP) score.
Higher mAP indicates that the underlying system on average retrieves the similar cor-
responding images at the top of the ranked list.

In this case, we treat each feature as a correspondence class and the optimized
vocabulary will tend to have large margin between features. As an initial evaluation,
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to make the entropy-optimization feasible for such large-scale data, we follow the
hierarchical k-means strategy. We first applied the hierarchical k-means on the top
levels, and use entropy optimization at the last level to reduce the number of features
to optimize over. Specifically, we train a vocabulary tree with L. — 1 levels and K splits
at each level, at the level L, we apply the entropy optimization. In Table 11.1, we show
the retrieval performance of the optimize vocabulary against normal k-means with L
=3, K =100 (1M words). We can see that the entropy optimization does improve
the mAP by approximately 1% with some margin sizes (further increasing m to 20
deteriorate the performance) .The results on the same tree with L = 2, show similar
performance boost when m = 5, but are actually worse when we increase margin to
10 (the word distribution of vocabulary becomes non-uniform). We suggest that such
improvement is due to the fact that the entropy optimization increases the margins of
the dual separating planes of the k-means centers. In this way, corresponding features
(of smaller distances) would have lower probability being separated by separating
planes.

11.5 Conclusions

In this chapter, we study and extend the idea of entropy-optimized feature quantization
in large-scale training. The approach outperforms the unsupervised k-means when the
distribution of training data and test data is similar. However, our experiments show
that the gain of the optimization is less obvious due to the difference of the distribution
of training and test data. This is related to the high dimensionality of the SIFT features.
On the other hand, we explore the resemblance of the entropy optimization and max-
margin clustering. By optimizing the entropy on single-feature correspondence class,
the method tends to produce quantization that respects both the intra-cluster variation
and pair-wise distances. The effectiveness of the idea is verified in image retrieval
task.

To improve the generalization of the approach, one idea is to study the optimal
subspace projection that enables the better generalization to diverse distributions of
training data and test data. Another possibility is to quantized the local features into
coarse clusters with k-means, and then apply the entropy optimization on each cluster.
In this way, one can ensure similar distributions locally in each cluster, which might
then facilitate the generalization of the optimization.
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