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ABSTRACT

3D Image Reconstruction and Level Set Methods

Spencer Patty
Department of Mathematics

Master of Science

We give a concise explication of the theory of level set methods for modeling motion of
an interface as well as the numerical implementation of these methods. We then introduce
the geometry of a camera and the mathematical models for 3D reconstruction with a few
examples both simulated and from a real camera. We finally describe the model for 3D
surface reconstruction from n-camera views using level set methods.

Keywords: Level Set Method, PDE, Differential Geometry, Computer Vision, 3D Recon-
struction
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CHAPTER 1. THE LEVEL SET METHOD

We give an introduction and derivation of the level set methods that will be used. While
there are many papers and books on this subject, we have found that clear and concise
introductions to the matter are in short supply, and so we proceed in an attempt to give the

reader a clear entrance to the language and theory used in this subject.

1.1 INTRODUCTION

The level set method is concerned with the tracking of interfaces as they move according to
some physical or theoretical phenomena. These interfaces are typically assumed to be closed,
meaning there is an inside and an outside. While there are applications that don’t require
this, we will focus on those that do. This could be anything from tracking the edge of a forest
fire to image segmentation or even the sloshing of water. The key difference between this set
of models and other marker based models is that the level sets allow for simple topological
changes in the object being studied, whereas the marker models have a very difficult time

when a splicing or merging happens. For instance in a fire, there are often times when,

@@@%@O

a) Pinching Interface b) Splitting Interface

Figure 1.1: These are a few of the topological changes that an interface may experience
as it evolves. Figure 1.1(a) shows a pinching or merging of two sides with each other and
Figure 1.1(b) shows the breaking apart or splitting of the interface. With marker methods
these are nearly impossible to model, but the level set method handles any topological change
naturally.

because of wind, the edge of the fire ends up enclosing a segment of the forest and we get



an island of unburnt trees in the middle of the fire. With the level set methods this merger
and enclosure can be described easily whereas with the standard markers it is unclear how
one should separate and create two sets of connected markers. A marker method typically
involves a parameterization along the edge of the interface and evenly spaced points along
the parameterization, called markers, that are moved according to the phenomena being
described. When one of these merging or splicing instances occur, it is rarely obvious how
to join or split the two parameterizations into one. Hence it is difficult to deal with these
topological changes with marker based methods. This is easily done, however, using level
sets as seen in Figure 1.2.

The level set methods also scale with size and dimension of the objects. The method
works the same with two dimensional objects as objects in 4 or 5 dimensions. So once an
algorithm is developed, it is straight forward to adapt it to higher dimensions of objects.
Thus whether we are dealing with images as a 2D object or as projections of a 3D object
we can consider them in similar manners and the algorithms will be easily adapted for each
desired result. We now proceed to give a derivation of the level set equations and model.

The numerical solution of these equations will be discussed in Chapter 2.

1.2 DERIVATION OF MODEL

Given an initial closed n —1 dimensional hyper-surface I', we want to evolve it over time I'(¢)
as it propagates along its normal direction according to a speed function F. We thus embed
[ as the zero level set of a higher dimensional function ¢. Let ¢(Z,t = 0) , for ¥ € R", be

defined by

where d is the distance from Z to I'(t = 0), and the plus sign is chosen for & outside the

initial hyper-surface and the minus sign for 7 inside the initial hyper-surface. We call this
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(a) initial interface (b) initial surface

(c) splitting interface (d) surface shifting down

(e) split interface (f) final surface

Figure 1.2: The ease of using level sets to describe the splitting of a contour. We simulate
the contour splitting by simply moving our surface up or down. For each step, we take
the zero level set contour as our interface. Since our interface moving is only based on our
surface moving, there is no difficulty with these types of topological changes in the level set
method. As a side note, the surfaces represented here are not signed distance functions (the
class of surfaces used in the level set method) but they do demonstrate the concept and ease
of dealing with these types of topological changes with level sets.



a signed distance function and the benefits of choosing such a function will be discussed in

Section 1.4. Thus we have a function ¢(Z,t = 0) : R* — R such that

and we want to produce an equation for evolving the function ¢(Z,t) which will always
contain I'(t) as the level set ¢ = 0. In addition, we want the speed of motion in the normal

direction to be F or in other words, for each #(t) € T'(¢),

77 = F(3(0))

where 77 is normal to the front at Z(¢) and F'(Z(t)) is the speed function for that point.
We want the zero level set of ¢ to match our propagating hyper-surface, so we have the

condition

Thus

so by chain rule,

G+ Vo(Z(t), 1) - T4(t) = 0.

Now since 7 = V¢/|V¢|, we have that V¢ = 71|V ¢|, so

G+ 171+ Te(1)| Vo] =0

or in other words

o+ F|Vo| =0,

which is our level set evolution equation as derived in [19] and [17].



1.3 CURVATURE OF CURVES AND SURFACES

Before we continue, we must introduce the idea of the curvature of curves and surfaces as
studied in differential geometry. There are many different metrics of curvature for different
size spaces but since we are only concerned with two and three dimensional spaces, we
will introduce the concepts of curvature x of a curve in 2D, Gaussian curvature kg of a
surface in 3D (often denoted K'), and mean curvature x,, of a surface in 3D (often denoted
H). As a note, while we mention k¢, it is not prevalent in our applications so we will focus
most of our attention on the other two curvatures.

The idea of curvature is essentially to describe how much a curve or surface deviates from
its tangent plane or how sensitive the tangent line is as we move along the curve or surface.
Thus if the curve or surface is flat, we say the curvature is zero. Essentially, the higher the
magnitude of the curvature at a point, the more quickly the curve or surface changes as you

move away from that point.

1.3.1 Curvature in 2D. Curvature s of a curve is most simply described as the inverse
of the radius of curvature at that point, i.e. kK = 1/R, where the radius of curvature, R, is
the radius of the best fitting circle (called the osculating circle) to the curve at that point.
This is theoretically done as the limit of the radius of the circle that goes through the point
of interest and one on either side as they slide towards the point where we are measuring
the curvature. Hence it is the circle that best fits the curve at that point.

The curvature of a curve, ¢(x,y) = ¢, in 2D is calculated to be

o — Qb:m(bz - 2¢z¢y¢xy + (byy(b?g
T @rapn




o(z,y)

Figure 1.3: Curvature, kK = 1/R, is the inverse of the radius of the osculating circle at the
point on the curve.

which has the simple representation of being the divergence of the unit normal vector,
\Y
—V- (_¢>
Vo

Example 1.1. The curvature of any straight line ¢(z,y) = 0 where ¢(x,y) =y — mx — b is

calculated by first finding the unit normal vector of ¢(z,y).

Vo —m/v1+ m?
Vol 1/VT+m?

Then the curvature is the divergence of this constant vector and so

Vo

k=V. .——=
Vol

0.

This is exactly what we would expect since the line does not deviate from its tangent line at

all.

Example 1.2. As a more interesting example, we find the curvature of the unit circle



é(z,y) = 0 where ¢(x,y) = 2*> + y*> — 1. The unit normal is given by

Vo | 20/ +4y? /\/2% + 1
Vol 2y/\/Aa? + Ay? Y/ T+ 12

Thus we calculate the curvature as the divergence of this vector

:c/\/x2+y2 1‘2—}—y2 1

K = v . = = = ]_7
yNETE | @R @

since 22 + y? = 1. So the unit circle has constant curvature x = 1. In fact for a circle of any
radius, it is it’s own osculating circle, hence the curvature is just the inverse of its radius. We
see that smaller radius circles bend more quickly and so have higher curvature than larger

radius circles.

1.3.2 Curvature in 3D. For surfaces embedded in 3D, there are two forms of curvature
that arise. We briefly explain the idea of principal curvatures of a surface and then introduce
the two forms of curvature. At any point on the surface, there are an infinite number of
curves that pass through that point along the surface. The principal curvatures, x; and ko,
are respectively the maximal and minimal curvatures of the 2D curves passing through that
point. See [2] for details.

Gaussian curvature kg gives us an idea of how locally convex (positive value) or
locally saddle (negative value) the surface is at that point. It is calculated as the product of
the principal curvatures, kg = k1ko. Gaussian curvature is more theoretically appealing to
differential geometers since it is always the same value for a surface no matter what space the
surface is embedded in, but is not as useful to us as the mean curvature is. Some applications
using level set methods call for the use of Gaussian curvature, however most call for use of

mean curvature. The Gaussian curvature of a surface, ¢(z,y, z) = ¢, embedded in 3D space



is somewhat tedious to obtain and does not have a simple representation and so we give it

as derived in [20]

Qﬁ(ﬁsyyﬁbzz - ¢§z) + ¢§(¢zz¢zz - qbiz)_’_
¢z<¢mx¢yy - ¢3¢y) + 2[¢x¢y(¢zx¢yz - ¢xy¢zz)+

_¢y¢z(¢xy¢a:z - ¢yz¢mx) + ¢x¢z(¢xy¢yz - Qba:ngyy)]_
(0% + &5 + 02)? '

Rg =

Mean curvature, k), is defined as the average of the two principal curvatures, k), =
(k1 + k2)/2. Minimality is defined on surfaces that have either a boundary at infinity or a
closed boundary in 3D space (like a bent hanger). We say a surface is minimal if every other
surface on that same boundary has more surface area than our surface. Mean curvature gives
us an idea of how ”close” to a minimal surface we are: meaning the smaller the magnitude

of curvature, the more like a minimal surface our surface is.

Example 1.3. Some geometers play with soap film because the surfaces made by the soap
film, for instance when beginning the process of making bubbles on a bent coat hanger,
are minimal surfaces and have the property that mean curvature is zero. When you blow
through the hanger on the film the curvature becomes nonzero but still constant. When the
pressure becomes big enough, the film releases from the hanger and often a bubble is formed

which has nonzero constant mean curvature.

We lastly note that mean curvature does depend on what space we are embedded in
which is why it is not as theoretically appealing to geometers, but that very reason is why
they will work so well in many applications for us seeing as we often want our interface to be
a sort of minimal surface on our data. We caution that these next formulae are only valid

when our surface is embedded in 3D space. Mean curvature of a surface ¢(x,y, z) = ¢ in 3D



is calculated to be

¢i¢yy - 2¢x¢y¢xy + ¢32/¢xx + ¢:2c¢:cz_

2¢x¢z¢xz + ¢z¢x:ﬂ + ¢32/¢zz - 2¢y¢z¢yz + ¢z¢yy
e (2 + 0% + 1) |

which again is most easily represented as the divergence of our unit normal vector,

Vo
Km =V - <W) :
Example 1.4. Given the conic surface \/m = 2, we calculate the mean and Gaus-
sian curvatures. We note that this surface is not differentiable at the origin and so curvature
does not exist there, but everywhere else it does. As a note, this is not a problem for us as
it is undefined on a zero measure set which will not affect our using the curvature calculated
for any subsequent analysis. We simply give it an arbitrary value of zero and move on.
We mention this because in Section 2.1 we will see that these areas of non differentiability,
called the skeleton of the surface, occur frequently but do not affect any of our results if

they occur on sets of measure zero. To proceed with calculating our mean curvature, we let

o(z,y,2) = /22 +y?> — 1 — 2z =0, from which we calculate the unit normal vector to be

x/\/§ /x2+y2
\Y
o = | VAT
_1/\/5



Then our mean curvature is half the divergence of this vector and so

I
=V (w)

= 211/2 ( ! - g(\/lﬂ + y2)_3/2(2x) + ; — y<m>—3/2(2y)>

NeEae Vo=

1 2 22 + 92
= 51 /22 - 2 Ty o <m2 +y2)3/2
1
21/2, /32 442
To calculate the Gaussian curvature, we use the same ¢(z,y, z) but must calculate all the

first and second derivatives. Since ¢,. = ¢,. = ¢.. = 0 the formula reduces to

(¢xaz¢yy - iy)
P2Vl

Rg =

which evaluates to be equal to 0. So the cone is a surface with zero Gaussian curvature.

Example 1.5. As another example, we calculate the curvatures for the sphere. We would
expect this to have constant Gaussian curvature and mean curvature. The surface is given

by ¢(x,y,z) = 2> + y* + 22 — a®> = 0. The unit normal is

Vo
|V—¢|: y/\/m
z2/\ 2%+ y? 4 22

Hence our mean curvature is the divergence of the unit normal

P Vo 2+ yi+22 1 1
YUUNIVE) @ e

10



Our Gaussian curvature is calculated to be

(22)*(4 — 0) + (29)*(4 — 0) + (22)*(4 = 0) + 0
((22)2 + (29)2 + (22)2)°

42(2? + y* + 2%)

42(22 + y? + 22)?

1
a4y 4 22
B 1
e

since 22 + y* + 2% = a®.

1.4 SIGNED DISTANCE FUNCTIONS

The reader will notice that in Section 1.2 we have embedded our desired interface into a
one dimensional higher surface called a signed distance function as the zero level set. We
will often give names to the inside, outside and boundary of the interface I'. We typically
call the boundary or interface 02 the region inside or enclosed by our interface {2~ and the

region outside our interface Q. Then our surface is described as

(

—d(z) zel~
¢(z) =140 zedl
diz) xelt

\

Doing so allows us to immediately know whether we are inside or outside of the interface
by the sign of the function. If the value on our surface is negative, then we are inside the
interface, otherwise we are outside of it. For example, we show the signed distance function
of a coiled up snake contour in Figure 1.4. Note that the scale shows where it is inside

(negative) and outside (positive) of the contour.

11



(a) side view of signed distance function

(b) top view of signed distance function (¢) snake contour interface

Figure 1.4: The signed distance function and zero level set for the snake contour interface.
Note that negative values on the surface are inside the contour and positive values are outside.
The height of the surface represents the minimal distance to an edge of the contour.

The height of the surface gives us the minimal distance from that point in space to the
edge of our interface. Hence to find the point on the interface, x;, which is closest to our
current position, x, we travel from our current location in the normal direction to the surface
the distance of our height

x; =x — ¢(z)n.

12



Now, since we have the condition that |V¢| = 1,

s_ Vo _ Vo _
n—|v¢|— ] = Vo.

Hence on our signed distance function, the closest point on the interface is given by
v =1z —¢(z)Ve.

Likewise, on our signed distance function, mean curvature is simplified greatly to be just the

Laplacian of the surface

o (V2N _ o (V2 _ .o,
=V (w)‘v (1)_v Ve =2as

As a final note about signed distance functions. If we have two signed distance functions
¢1 and ¢, for two distinct interfaces, it is simple to create the signed distance function for

the union or intersection of those two interfaces.
¢(z) = min(¢y(z), p2()) represents the distance function for the union I'y UT'5 .
o(z) = max(¢1(z), p2(x)) represents the distance function for the intersection I'y N T .
o(z) = max(¢pr(x), —po(x)) represents the distance function for the set subtraction
TA\ly.
1.5 THE CHOICE OF FORCING FUNCTION

Now we return to finish the discussion of the use of level set models. As can be seen,
the derivation and set of definitions is rather small and concise. The real innovation and
challenge in using this model is coming up with a function F', which will cause the surface

or interface to evolve in the desired manner. Often this is given by the physics of the system

13



under observation, but many times especially with the applications in image processing, it
is not clear what the forcing function should be. There have been many applications for
smoothing that suggest the use of mean curvature based functions. For instance, if we wish

the interface to move normal to itself relative to its curvature, we might use the function,

F(x) =1—¢erp(x).

where € > 0 is a scaling constant for how fast to move by curvature. Common values are
e =.1,.01, and .001. For the snake interface, Figure 1.4, evolution under the above function
will cause the interface to unwind itself and form into a circle (a shape of constant mean

curvature) which then will continue to decrease in size until it disappears entirely as seen in

Figure 1.5.
t=0 t =300 t =600 t=900
1 1 1 1
0.5 0.5 0.5 0.5
0 0 0 0
-0.5 -0.5 -0.5 -0.5
-1 0 1 -1 0 1 -1 0 1 -1 0 1
t=1200 t=1500 t=1800 t=2100
1
05 05 05 05
° 1 © O O
05 -05 -0.5 -05
i 1 -1 -
-1 0 1 -1 0 1 -1 0 1 -1 0 1
t=2400 t=2700 t=3000 t=3300
0.5 0.5 0.5 0.5
1 O O e 1O
-0.5 -0.5 -0.5 -0.5
-1 -1 -1 -1
-1 0 1 -1 0 1 -1 0 1 -1 0 1

Figure 1.5: The evolution of the snake contour, Figure 1.4, under mean curvature, F(x) =
1 — erp(x), where € > 0 is a small scaling constant.

14



Many other papers have used variational or energy minimization techniques. Sethian’s
book [20] discusses the techniques for the fast construction of extension velocities where
the forcing function is only given or really defined on the interface. In Chapter 4, we will
introduce a forcing function that will cause our surface to evolve for 3D surface reconstruction

from multiple camera views of a scene.

15



CHAPTER 2. NUMERICAL SCHEMES FOR SOLVING THE LEVEL SET

EQUATION

When solving the level set equation, we often deal with a moving front that behaves like a
wave. Hence, we use many techniques that were developed for hyperbolic equations. We
make the choice of using upwind methods whenever there is a motion that behaves like
propagating waves. We will first define the unit normal vector and then will develop a
scheme for the gradient and mean curvature. Finally we will combine everything into a
scheme that represents the general motions of advection, motion in normal direction and
motion by curvature

e+ U -Vo+ Fy|Vo| = ex|V),

where € > 0 is a proportionality constant, U = (u, v, w) is the advection vector field and Fj

is the speed of motion in the outer normal direction.

2.1 THE UNIT NORMAL

To begin with, we note that our ¢ at any time could have places where the gradient is not
even technically defined. This can develop on the skeleton from using the choice of signed
distance function where a point is equidistant from two or more places on the initial front.

The unit normal is defined as
Vo
Vol

n=

so we must come up with a standard logical way to deal with this possible nonexistence. Now
in reality, these kinks smooth themselves out over time just by doing finite differencing, but

we still need our unit normal to handle any possible problems. In two dimensions, we will

16



(a) the skeleton is where the surface is not differentiable

interface
skeleton

Ol mecerce e e e e e e e e, e e e .. .-——-——-- -

(b) skeleton with the interface.

Figure 2.1: A skeleton is formed when a point is equidistant from more than one location on
the interface. The surface is continuous but not differentiable. This is a small zero measure
set and does not affect our numerical stability at all.

17



take the unit normal to be in the direction of the average of the four one-sided derivatives

in x and y
. (D3, Dy) (D3, Dy) (D3, D) (D3, D)
= )2 +20-5+ —\2 +20-5+ 12 —20-5+ —\2 —\2)0:57
(D2 +(Dy)2) " (D)2 + (D)) (D) +(Dy)?2) " (D7) +(Dy)?)

which we then normalize,

Lo

n=—.

|7*]

Likewise in 3 dimensions, it is the average of the 8 one sided derivatives in x, y and z. This
has the property that it always points where we would think to place it if we had to fill it in.
This choice of unit normal deals well with the kinks and gives us the correct result where ¢

is actually differentiable.

2.2 MEAN CURVATURE

We recall that mean curvature is the divergence of the unit normal vector

. (Vo
=V (\WI)’

and notice that mean curvature is a nonlinear diffusion process and so information propagates
in all directions. This is not a hyperbolic motion but instead a diffusive motion. Hence, we
can use a centered difference for all the first order partial derivatives instead of needing an

upwind scheme when calculating curvature. Thus, motion by mean curvature which looks

like
¢r = x|V
is approximated by
Wél— Zk — K. (( 0$)2+(D0y)2+( 0z )2)1/2
Al = €Dk ijk ijk ijk )
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where K;;;, is the centered difference approximation to mean curvature at ¢(z;,y;, 2) and

the derivative operators are as defined in subsection A.4.1. This leads to a simple scheme
7 3 ox O oz 1/2
gk = D — At (EKijk ((DF)* + (D) + (Dg)?) ) :

2.3 THE NORMED GRADIENT

We implement an upwind scheme when numerically solving for the norm of the gradient.
When we are dealing with the motion in the normal direction, we want the gradient to reflect
information flowing from upstream. We will use the max and min switches as discussed in
subsection A.4.1. We define the normed gradients to be
VT = [max(D;5, 0)* + min( D7, 0)?
max(D;Y,0)* + min(D; ¥, 0)?

max(D;%,0)* + min(D}7, 0)2]1/2,

V. = [maX(D;;’;,O)Qijin(Di;i,O)Q

maX(D;,;?, 0)% + min(Di_jZ, 0)?
max(D;}?,0)* + min(Dj;7, 0)%]'/?,
then to make a pass at simple motion in normal direction, ¢, = —F|V¢|, we approximate

with a forward difference in time and use the switch

n+1 _ n

mTt”k = — [max(Fij,, 0)V" + min(Fy, 0)V~]
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which yields a simple first order approximation

ottt = @ — At [maX(E]‘k, 0)V*t 4+ min(Fjz, O)V_} )

ik ik

2.4 COMBINATIONS OF SIMPLE MOTIONS

We have now discussed the different types of motions that could occur and we want to put

them all together using a forcing function
F= Fprop + Fcurv + Fadw

where
Foop = Fp is the propagation expansion speed in the outer normal direction
F.wwv = —¢k is the dependence of speed in normal direction on curvature
Foay = U(Z,t) - i is the advection speed and U(Z, ) is the vector field.

Then with this forcing function F', we get
¢r + F|Vo| =0

which simplifies to

¢+ Fo|Vo| + U - Vo = bk| Vg,
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and we use (in 2D) the scheme

— [max((Fp)ij,0)VT + min((Fp)i;, 0) V7]

max (ug;, 0) D" + min(ug;, 0) D"

159 i)

¢n+1 (b” + At _ ;
+ max(v;;, 0) DY + min(v]] 0)D+y

Z]’ ’Lj7

n oxr o 1/2
i + EKij ((Dij )2 + (Dz‘]y)Z)

where U = (u,v) and K, is the centered difference approximated curvature at ¢7}.

2.5 THE RE-INITIALIZATION EQUATION

We have talked about the evolution of the equation by level set method, but despite our
best efforts the surface ¢ often drifts away from being a signed distance function. There are
a number of fixes to this including reinitializing the surface or designing a forcing function,
which keeps the level curves a constant distance from each other off the important zero level
set. We will discuss here the technique for reinitializing the surface ¢ to be a signed distance
function. This technique can be done every couple steps of standard evolution to reset the
shape of the surface around the current zero level set, however in practice doing this can
lead to a shifting of the actual front. Also if we reinitialize too often, we can bring in other
errors and slow down our program too much. Hence a balance should be struck between
actual evolution and reinitialization of the surface shape.

With this in mind, we observe that the signed distance function is the steady state

solution (7 — o0) of the initial value problem:

5 +sign(¢)([Ve[ - 1) = 0
IVP , (2.1)
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where

1 in OF
sign(¢) = 1 0 on 0f) (2.2)
—1 in Q™

The equation

¢ + sign(¢,) (|Vo| — 1) =0,

where ¢ = ¢, to begin with, is called the re-initialization equation. The number of
iterations that it is run dictates how far from the surface it is reinitialized. Each iteration
corrects another |Az| distance from the boundary to be the distance function with the sign
for inside and outside. This technique is described in full generality in [16].

A practical rule says that accuracy is required only near the initial font itself. A discrete
value based on grid distances can suffice far away from the boundary. We caution that
overuse of the re-initialization technique can cause the interface boundary itself to shift to
nearby grid points. Likewise it takes a great deal of time to reshape the entire surface. It
can be a valuable tool especially for creating our initial signed distance function but it can

be overused.

2.6 EFFICIENT SCHEMES FOR LEVEL SET METHODS

The above scheme is the most simple approximation of the general level set equation. For
different applications, it might be necessary to increase the accuracy of each finite differ-
ence, or you could change from a forward time derivative to using a Runge-Kutta scheme.
Likewise, many other methods of solving this equation have been explored and published
which are much more efficient and accurate. However the understanding that comes from
the above analysis and model is invaluable and the other schemes are in most cases just more

complicated versions of the choices we made above. Sethian formulates a finite element tri-
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angulated version of the above in his book Level Set Methods and Fast Marching Methods
[20]. The Fast Marching method is likewise implemented and then made efficient using
an upwind scheme combined with a heap sort algorithm. The actual implementation of a
fast efficient level set method is beyond the scope of this paper, but the ideas follow the
same patterns as described above. With the scheme that was displayed above, we can con-
struct a simple level set equation solver which handles easily basic cases, but the adoption
of professional software is required for many applications if we want to be more accurate
and more efficient. In fact, in many applications we only care about what is happening near
our interface and so there have been some great advances in data structures that save time
and space. The narrow band level set method utilizes the min-heap sort data structure
and only calculates the signed distance function on a narrow band around the edge of the
interface. Sethian describes this narrow band in full in Chapter 8 of [20] as an efficient im-
plementation. Another data structure of note is the octree introduced by Strain in [21]. It
is an adaptive method which allows for quick accurate calculations of interface movements.
In C++, one of the best libraries goes by the name of DT-Grids and is introduced in [13].
lan Mitchell at the University of British Colombia has developed a matlab toolbox for
level set methods which is very usable and is set up in a general framework so as to be able
to implement different applications easily. There are likewise many C++ software libraries
which implement different data structures specifically designed and optimized for use in level
set frameworks. These can be rather useful and when implementing a specific application,
it is a good idea to start with one of these toolboxes or libraries and then add the necessary

methods to the already optimized software.
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CHAPTER 3. THE LANGUAGE AND GEOMETRY OF CAMERAS.

3.1 INTRODUCTION

We will first introduce the mathematical models that simulate the actions of a camera. Once
we understand how a camera can be represented, we will proceed to discuss the traditional
techniques of combining multiple views of a stationary scene through various cameras and
reproducing the 3D scene. This is often called 3D reconstruction from multiple images.
To begin with, we must introduce the mathematical structures that will allow us to model

cameras.

3.2 HOMOGENEOUS COORDINATES OR PROJECTIVE COORDINATES

The first idea to be introduced is how we will represent points in space. There are many
coordinate systems that could be used. When we talk about a point in space, we typically
think of its (z, y, z) coordinates. The set of such points is called Euclidean space. Geometry
as taught in high school holds here as we can discuss distances between things, angles between
intersecting lines and so forth. However, this is not the only way nor always the best way
to represent the location of our points in space for our class of problems. In fact because of
the type of operations we will be using to describe a camera, we will subsequently introduce
what is called the projective coordinate system or homogeneous coordinate system
as a better representation of our points in space.

Many of our operations are called rigid body transformations which essentially pre-
serve all the relative geometries of the object or scene being acted upon. For instance if
there is a wooden block on the table and we pick it up and toss it around and then set it

down on a chair, we have done a rigid body transformation to the block. It has been moved
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and maybe rotated but the corners are still the same distance apart and the block has not
changed shape at all. Hence the name rigid body. This type of transformation occurs when
modeling cameras and in Euclidean space does not have a linear (matrix) representation.
However in our projective coordinate system it does have a linear (matrix) representation.
We choose the projective coordinate system because many of our operations which are non-
linear in Euclidean space have linear representations in the projective space and so make life
easier. We introduce a few of these operations in full detail.

An affine transformation is any operation that involves a scaling, rotation, and/or
translation of the object being operated on. For a given vector x € R”, the rotational and
scaling part is described by a matrix R € M™ ™ (R) where the scaling in each dimension is
given by the norm of each column of R and the translational part is a vector 7' € R™. Then
the transformation is typically written as ¢ = (R,T’) where g(x) = Rx + T

The class of rigid body transformations is a subset of affine transformations charac-
terized by det(R) = 1 and R being orthonormal, RT R = I. In other words, there is no scaling
and the geometry of any given scene under the transformation is preserved. These trans-

formations are sometimes called special Euclidean transformations or simply SFE(3)

In order to represent these transformations as linear operators, we choose to represent a
vector x € R" as a n+ 1 dimensional vector in the space known as P" or the n-dimensional

projective space.

3.2.1 The Projection Coordinate System. Our projective space, P", is characterized
as being R”“\{a} with the equivalence relation for X, Y € P, X ~ Y if X = Y for some
1 € R. So we choose the class representative to be normalized in the n + 1th element of X.
Thus a point x € R" has projective coordinate X = [x?,1]7. This class representative is

also in many cases called the homogeneous coordinate of x. Thus given a point X € P",

X1 Tn
Tn+1 ) ’ Tn+1

we can recover the equivalent point in R™ to be | ]T. There are many reasons
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why this space is where we choose to work. We have already mentioned that it allows us to

represent affine transformations as linear since for X € R",

R T X
9gx)=Rx+T =

0 1 1

So let
g = rT c R(n-&-l)x(n—i—l)?
0 1

then for X € P

R T

9(X) =gX = X
0 1

1

Note that for a rotational matrix, R~! = R, so our inverse transformation ¢! exists

and is given by
-1

R T RT —RTT
0 1 0 1

Another property which becomes very useful is that in P", points at infinity have a
representation just like any other point. As an example, if you have ever stood on a set of
railroad tracks that were straight as can be, you would notice that the parallel lines of the
tracks actually converge together in our view. The point that they converge to would be
the point at infinity in the direction of those parallel lines. The points [x, 0] do not have an
equivalent representation in R™ but we can think of them as the limit of [x,¢] with t — 0.
Thus our equivalence class representative [x,0] is the the limit of [x/¢,1] as ¢ — 0 or in
other words is the limit point at infinity in the direction of x. Thus a point at infinity
is just another point in P". In projective space, lines are thus considered parallel if their

intersection is at infinity.
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Figure 3.1: The point at infinity in the direction of the railroad tracks is where the parallel
lines intersect in the picture. Photo taken by William Vann, used with permissions.

3.3 CAMERA COORDINATE TRANSFORM

We want to simulate a rigid body transformation, g., = (R, T'), consisting of a rotation, R,
and a translation, 7', that can move us from world (w) to camera coordinates (c) and its
inverse ¢, which moves back that will have the z-axis in the camera coordinates pointing
toward the origin of the world coordinate system.

Having such a transform will prepare us for doing the projective transformations in the
camera coordinates. To create this transform, we first pick a location, denote it C' € R3, for
the camera’s origin in the world coordinates. This is our translation component. Then we
need a vector w of rotation and an angle, ¢t to rotate about that vector that will give us a

rotation matrix,

_wt
R =¢e"",

where the hat operator (f), moves the vector to it’s cross product form

0 —Ws Wo
w = Ws 0 —WwWq
—Wa w1 0
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that is, the cross product is turned into matrix multiplication
u X v=1uv.

Note that it is only a purely rotational matrix if w was normalized in the first place. So all
formulas hereafter assume we have a unit vector w around which we are rotating.
The exponentiation above can be greatly simplified for skew symmetric matrices. Ro-

drigues’ Formula gives, as proved in [11], that for any skew symmetric matrix like 0,
e = I +sin(t)w + (1 — cos(t))w?. (3.1)

To go backwards from R to (w,t) is given by the following theorem.

Theorem 3.1. Given a rotation matriz R € R3*3, there is some unit vector w € R? and
t € R such that

R=¢"

called the logarithm of R, given by the following: If R =1, thent =0 and w can be any
vector. If R # 1,

F— cog! (tmce(R) — 1)

2
and
R32 - R23
1
w= 2sin(l) Ri3 — R3
Ro1 — Rip

Proof. This is fairly easily seen by using the Rodrigues’ formula, equation 3.1, and noticing

that 0? = ww?® — 1. O

Now, our rotation matrix must take the z-axis and rotate it down to the normalized

—C/||C]|. In particular the subspace perpendicular to the z-axis and —C'/||C|| must be
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invariant under this transformation. In fact the vector

0 . Co/[[C
w= 0 X e = | —adIel
1 0

is our very candidate after it is normalized. Now the angle of rotation ¢ is the angle between

the z-axis and —C'/||C| so,

0
cost =10 —i = —&
il el
1
and hence,
Cs
t = arccos(——-)
1]

is our angle of rotation. Thus our rotation matrix from camera to world coordinates is
Wy
ch = e”w” s

where ¢ and w are defined above.
The complete rigid body transformation from homogeneous camera coordinates, X, to

homogeneous world coordinates, X,,, is given by

Likewise, the transform from world to camera in homogeneous coordinates can be represented
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as

Rﬁc - Rgcc_:

Xc = gcw(Xw) = Xw~
0 1

3.4 THE GEOMETRY OF A CAMERA

In this section we will introduce the mathematical models used to describe a single camera.
We start with 3D coordinates which are already transformed into the camera coordinate
frame. The camera can be thought of as a projection operator onto an image plane. While
this projection is inherently nonlinear, by using the homogeneous coordinate system this
becomes essentially a linear operation with a free scaling parameter. We start with the basic
geometry and then introduce the notation we will be using to represent the camera. There
are many excellent references which go into great detail about this form of representing the
camera and give some bells and whistles for a very many different types of cameras and

projections. A few of note are [11] and [4].

3.4.1 An Ideal Camera. Inmodeling cameras, we typically will make some assumptions
about the lens of the camera. Standard assumptions are that the lens is a thin lens meaning
it is nearly flat and therefore has little to no distortion of the image. While we know this is
a false assumption, there are many algorithms which can undo the distortion using varying
forms of interpolation and curve fitting, so it is a fairly simple preconditioning process to
get our data into a form that matches this assumption. The most basic model called the
ideal camera is the limit of the thin lens model. Sometimes it is also called a pinhole
camera. We assume simply that the lens is condensed down to a pin hole through which
light passes without distortion. We typically place the center of the lens in the origin of
the camera coordinate frame. We then place the image frame which represents the film or

digital receptors a distance of f units away from the origin along the camera Z axis. Another
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X = (X, 2)"
Camera Frame

Image Plane Z (optical axis)

Figure 3.2: The ideal camera model. The point X = (X,Y, Z)T is given in coordinates of
the camera frame. Note that the image plane is located behind the camera lens. This is the
true form of model but it inverts the image and the coordinates on the image plane involve
a negative sign: x = (—f%, —f1)7.

simplifying assumption is that the Z axis of the camera frame is the same as the optical
axis of the camera. In other words, distances of objects directly in front of the camera are
given by the Z coordinate in the camera frame. Then using geometry of similar triangles,
it is easy to deduce that the coordinates of the point X = (XY, Z)T on the image plane is
x = (2,9)" = (15, ~ 15"

We will often suppose that the image plane is instead located in front of the lens. By
doing this, the view on the image plane is oriented the way we would expect and the negative

signs are removed in the formula. The coordinates are given by x = (z,y)’ = ( %, f %)T
We say the camera projects the point in space onto the image plane through the pinhole

at the origin of the camera frame.
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X=(X)Y,2)"

Image Plane

Camera Frame

A x = (z,y)" = (f
X

Z (optical axis)

Y

Figure 3.3: The ideal camera model. The point X = (XY, Z)T is given in coordinates of
the camera frame. By changing the location of the image plane to be in front of the lens,
the coordinates on the image plane become x = ( %, f %)T

3.4.2 Camera Projection. In projective coordinates, the camera becomes a linear op-

erator because of our equivalency class from scalar multiplication. Since

X
T T Zx

Y

Z
1 1 A

1

where P is a general 3 X 4 projection matrix. As a side note, we will often replace the Z
factor by a A to remind us that it is really a free parameter in the projective space. We
will discuss the interpretation of A and when it is possible to recover the original Z in our

reconstruction methods in section 3.6.

We will break this projection matrix P down into a product of matrices that have meaning
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for our specific camera. As can be seen, the most simple projection matrix would be

1 000
Po=10100
0010

the identity projector onto R3. Our projector matrix will also include information about how
the camera turns the coordinates into pixels. In other words, the final output of a camera is
not just in coordinates on the image plane but is in pixels on a finite focal plane with the
origin being typically in the upper left corner if we were looking through the camera out.
Before finishing the projector matrix, we need to introduce some more terminology. The
principal point of the image plane is the origin of the image plane coordinate frame. The

rest of the parameters are called intrinsic parameters for the camera.

Intrinsic Parameters of the Camera

f focal length, the distance from O to image plane along the optical axis
(u,v) | axes of focal plane in pixels

0 skew of pixel axes u and v. Typically 0 = 7

ke, scale of units in x direction of pixel, z = k,u

ky scale of units in y direction of pixel, k,v = x cos(f) — ysin(h)

(ug,vp) | coordinate of the principal point in pixels

Then the matrix
fky —fkycot(0) wug

— fk'l)
K 0 sin () Yo
0 0 1

represents the transformation from the image plane to the pixel focal plane. Notice that
f is always multiplied by k, or k,. This is the source of our scale ambiguity and so we

typically assume unless otherwise known that f = 1. We also note that while we will do 3D
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reconstructions, our solution will not necessarily be the correct scale but will be accurate in
its relative scale. Hence we can simplify many future problems by using this scale ambiguity
to normalize various mathematical objects in those problems.

We already have introduced ¢, = (R,7) which will transform our 3D point from the
world coordinate frame to the camera coordinate frame. So, our entire transform from world

coordinates to the pixel focal plane is given by

u
f = v :KP()X:KpogcwXO
1
— XO
fky —fkycot(0) wug 1 0 00
R T Yo
= 0 Lo vw |0 100
Zo
0 0 1 0010
- 1

3.4.3 Other Aspects of the Single Camera and some Mathematical Notation.
We say a camera is calibrated , if we know the intrinsic parameters, ie. the K matrix,
corresponding to that camera. For calibrated cameras, we often think of K as being the
identity since we can always premultiply everything by K—!. Hence in our representations
for a calibrated camera, we often leave the scaling depth parameter A in front (to remind us
that it is a free parameter for moving back to the Euclidean space) and can write the model

as

AT = PyX

A homography is any linear invertible transformation of P". It can be described by an
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(n+ 1) x (n+ 1) nonsingular matrix H. Hence we write our homography as,

x' = Hx

3.5 EPIPOLAR GEOMETRY OR THE GEOMETRY OF TwO CAMERAS

Epipolar geometry is the geometry corresponding to two camera views of the same object.
With multiple views, we begin to be able to talk about the 3D structure of our scene.
Under a single camera view, depth is not a concept that can be discussed, however once a
second view is added, we can use the fairly simple geometry and a little linear algebra to
do reconstructions of the scene up to a scale factor and a linear transformation (sometimes
called a homography or a projective transformation in the literature) on the projective or
homogeneous coordinates. In fact when we are completely calibrated in both cameras and
have a notion of scale in the image, we can determine the linear transformation and remove
it, giving us the correct idea of proportions and angles as well as the right scale. This
typically takes some sort of calibration board which has been designed for obtaining scale
measurements such as in Figure 3.5. However even without an idea of scale and distances in
our image, the relative distances and measurements are correct.

Since our camera projection model is nonlinear in Euclidean space, we would expect
figuring out the projector and undoing the projection to be a nonlinear problem as well.
This is true and many models have been built which attempt to do this reconstruction
using nonlinear techniques. However there are linear models as well which are much simpler
and accomplish almost the same result. We will introduce one of those models called the
Eight-Point Algorithm and then discuss some nonlinear modifications that can be given to
enhance the result. When all is said and done, all these techniques reduce to a triangulation

minimization problem under some metric that is linear or nonlinear.
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Figure 3.4: A calibration board to be used for discovering the internal parameters of a camera
often looks like a chessboard because of the simple detection of contrasting squares and the
size of each square is easily measured.

3.5.1 The Epipolar Constraint. Before we can get to the techniques for 3D recon-
struction, we must introduce the language and geometry associated with two views. We will
let the origin of camera 1 be 0; and likewise oy for camera 2. Since each camera is represented
by a projection onto an image plane, there is a rotation and translation [R,T] that moves
the coordinates from image 1 to image 2. It really does not matter which camera is labeled
1 or 2 (or later N) but once we have designated them, we will stick to them and all of the
following notation will be associated with that specific designation of camera 1 and camera
2.

Now, given a point X in our 3D space, if P; is the projection corresponding to camera 1
and Py to camera 2, then A\1x; = P1 Xy and Aoxy = PoXy. And since we have a relationship

between our two cameras given by [R,T] we get that

/\QXQ = R)\1X1 + T.

Now we wish to remove our parameters A\; and Ay and obtain a relationship between x;
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and x5 directly. To do so, we will premultiply our equation above by T to get

/\QTXQ == )\1TRX1 + TT,

but since 7T =T x T = 0, we have

/\QTXQ == )\1TRX1 .

Finally, we premultiply both sides by zZ and since Trg =T X 9 is perpendicular to x5, we
have xIT'x; = 0. So

0= Mx.TRx,

or in other words we have what is called the epipolar constraint

x?TRxl =0.

We define E = T'R which is called the essential matrix. Then the epipolar constraint is
given by

x5 Ex; = 0.

More details will be given about the set of essential matrices characterized by being the
product of a skew symmetric matrix and a rotation matrix in Section 3.5.3.

The geometric interpretation of this epipolar constraint as pointed out in Chapter 5 of
[11] is as follows. We consider the triangle formed from the points X, and the two camera
origins 0; and oy as seen in Figure 3.5. The three vectors of the triangle are on a single
plane and so their triple product (the area of parallelepiped formed by them) is zero. The
epipolar constraint is just this same triple product written in terms of the second camera

frame since Rx; is the direction of vector from o; to X and 7T is the direction from o; to o,.
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[R,T]

Figure 3.5: Epipolar geometry shows the projection of point X onto each camera plane
together with the epipoles and epipolar lines corresponding to each image plane.
So xITRx; = 25 - (T x Rxy) = 0.

From this epipolar constraint we obtain a few other geometric objects which have use in
our discussion. The projection of the origin of camera 2 onto the image plane of camera 1 is
called an epipole, denoted eq, likewise on image plane 2, the projection of camera 1’s origin
is e5. The projection of the line passing through X and o0, on camera 1’s image plane is called
the epipolar line of X, denoted /¢, likewise the projection of the line passing through X
and o; onto image plane 2 is given by /5. We define the epipolar plane to be the plane
passing through X, o; and 0s. The epipolar lines can also be thought of as the intersection
of the epipolar plane with each image plane respectively. Now since the vector Rx; is the

same direction as the vector o; to X in image plane 2, then T" x Rx; define the coefficients
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up to scale of the line ¢5. Thus we obtain

ly ~ Exy, 0 ~ ETx,,

where we remember that ~ is equality up to multiplication by a scalar. Combining these

with the epipolar constraint, we get that

Fo; =0 fori=1,2.

Likewise we recognize that e; ~ T and e; ~ RTT so

edE =0, Fe; =0,

and since each epipole lies on the epipolar line corresponding to it’s image plane,

(Te; =0 for i =1, 2.

3.5.2 Planar Homography. Now, if all our points are on a plane, then we will use
a planar homography instead of our epipolar constraint in reconstruction. We construct a
planar homography using the normal vector, N, of the plane on which every point is

located. We let d be the distance from camera 1 to the plane given by

d= NTXj;.

Then since we have

X2 == RXl +T,
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we get

Xy = RXy+T

NTX
= RX; +T——
TNT
== KXl
Then our planar homography is given by
T
K=R+ chl € R¥3

and so for any X; on our plane, the corresponding X5 in camera 2 coordinates is given by

X2 = KX1

We can now project each coordinate onto its respective image plane to get

X9 ~ Kx;.

Thus our planar homography takes the place of the epipolar constraint when all points are
on a single plane. Reconstruction techniques for the planar homography can be found in

Section 5.3.2 of [11].

3.5.3 The Essential Matrix. We give a few useful theorems and characterizations
about the essential matrices, in the essential space, e = {E = TR € R¥** | R € SO(3) and T e

R},

Proposition 3.2. Each essential matriz, E € ¢ C R3*3 has rank 2.

40



Proof. Welet ' = TR. Then since R is a rotation matrix, it is invertible and so rank R = 3.
Now it can be easily proved that rank 7' = 2 since it is a 3 x 3 skew symmetric matrix. Hence

rank £ = 2. L]

Theorem 3.3. Given a real n X n matric E where rank(E) = n — 1, we can obtain the
singular value decomposition, E = UXVT where U and V are in SO(n), meaning they are
orthonormal and have determinant = 1. (Note that the traditional SVD decomposition only

guarantees orthonormality and determinant = +1.) and ¥ = diag([o1, 09, ...,0,-1,0]).

Proof. Take our standard SVD decomposition of £ = UXVT. Since U and V are already
guaranteed to be orthogonal, we must show that we can write E = UXV7 such that det U = 1
and det V = 1.

Now since rank(E) = n — 1, we know that ¢, = 0 hence we write E as

T

n

E =0 *ulvip—{—ag *ugvg—i—---—l—an_l *un_lv;r_l + 0 % u,v

where the u; (respectively v;) are the column vectors of U (respectively V). We now consider
some cases where modification might be required:

If det(U) or det(V) =1 then we let U =U or V = V.

If det(U) = —1, then let U= [ug, ug, ...y Up_1, —u,| = Uxdiag([1,1,...,1,—1]).

If det(V) = —1, then let V = [vy, v, . .., Un_1, —vn] = Vdiag([1,1,...,1,—1]).

Thus det(U) = det(V) = 1 and,

USVT = oy % q0) 4+ Opy % lp_100_; + 0 % G, 00
= 01 % ulv{ + - 4o, X un,lvgfl + 0 % unvg
= Uxv?t
= k.
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]

The next theorem is a useful characterization of essential matrices proved by Huang and

Faugeras in [7].

Theorem 3.4. A nonzero matriz, E € R33, is an essential matriz if and only if it has

singular value decomposition

E = Udiag{c,0,0}V7,
where o0 >0 and U,V € SO(3).

Proof. (=) By definition, E = TR where R € SO(3) and T € R®. Then there is some

orthogonal matrix Ry € R3*3 such that

U
T=Ry | —T] 0 o0]FRo.

0 0 0

Then
17> 0 o0
E"E=R'T"TR=(RoR)" | 0 |T|? 0 | (RoR),
0 0 0
where we note that RyR is also orthogonal and so the singular values of E are |7,
|T||, and 0. Then for the singular value decomposition F = UXVT, by theorem 3.3,

our matrices U and V, for are in SO(3).

(<) Assume we have the singular value decomposition of E = UXV7T where ¥ = diag{c, 0,0}

and U and V are in SO(3). Now let R.(f) be the matrix that represents a rotation of
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6 radians around the z-axis. Then for e3 = (0,0, 1]7,

0 -1 0
Rz(+z)=eé3%= 1 0 o],
5
0 0 1

and R, (—T) = R, (+2)". Then let

(T1,R)) = (UR. (+g> >UT UR? (+g) vT) (3.2)
(T, R:) = (UR, (—g) sUT, URT (—g) V). (3.3)

It is easily verified that TI and Tg are skew symmetric and Ry, Ry € SO(3) since each
are the product of matrices in SO(3). Likewise F = TiR; = Ty R».

]

Theorem 3.5. Now given an essential matriz, E, there are exactly two unique decomposi-

tions £ = TlRl = TQRZ giwen by Equations 3.2 and 3.5.

Proof. The proof can be found on in Theorem 5.7 on page 116 of [11]. It is not difficult
but is rather tedious and offers no additional insight. Hence we refer the reader to their

proof. O

3.6 TRADITIONAL RECONSTRUCTION TECHNIQUES

We first introduce, in Section 3.6.1, the most simple yet effective linear technique for finding
the essential matrix, £ € {TR | R € SO(3),T € R}, from two sets of correlated points
x; and X; and decompose F it into the product of a rotation, R, and a translation, T
This allows us to calculate the depth of the points and thus effect a 3D reconstruction of

our points. This algorithm is called the eight point algorithm and is excellent for data
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points which have no error in them. It was introduced in 1981 by Longuet-Higgins in [10]
and has been used by practitioners since then. It is a linear algorithm and fairly simple to
implement but rather effective in getting close to the true solution R and 7" and is often used
to get an initial guess for other nonlinear methods. We then give a nonlinear refinement, in
Section 3.6.2, which works well to enhance the accuracy of the solution under measurement
error in the data. This triangulation algorithm will give back the optimal R and T" as well as
the data points with the error removed. It performs fairly well under small to moderate error
but very poorly under high levels of noise due to the nonlinearity. It is recommended on the
basis of many empirical tests in [12] that under high levels of noise, the linear method be

used as it consistently obtained a close answer and the others performed much more poorly.

3.6.1 The 8-Point Algorithm. We will solve for the essential matrix, F, in the essential
space ¢ = {E € R¥3 | E = TR where T € R? and R € SO(3)} that satisfies the epipolar
constraint x)' Ex) = 0 for all correlated data points x; = {X{}?:l and xy = {Xg}?zl. We
will then obtain a decomposition of E into R € SO(3) and T € R3 such that E = TR.

To begin, we write our epipolar constraint X%TEx{ = 0 as a linear system. We vectorize

our essential matrix

€1 €2 €3
E= €4 €5 €5
€7 €8 €9
to be
T
_ 9
E’U — €1 €y €3 €4 €5 €g €7 €8 €9 e R”.
Then let our data points be formed into a matrix A = [x] ® x5 ... x ® x%] € R¥*™ where
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® is the Kronecker product. In other words if x; = [z}, 22, 23]7, then

1
9
X1 ® X9 = x%x2 € R".

JZ?XQ

Then our epipolar constraint for all n data points can be written as the linear equation
ATE, =0. (3-4)

We can now solve the least squares problem for a unique nontrivial vector F, of this

equation granted that A has the property
rank A > 8.

This will always happen provided that there are 8 correlated sets of points, that is we have
correlated points x¢ and x} for i = 1,...,n and n > 8. A requirement on those points is that
they are in what is called a general position which essentially means that no four points
are collinear or that they do not lie on the same plane. When all the points lie on a plane in
space, the epipolar constraint is not sufficient to solve for their positions and an additional
assumption must be made since the epipolar matrix actually becomes a planar homography
and multiple nontrivial solutions to equation 3.4 exist. This case is treated thoroughly in
Section 5.3.2 of the book [11] by Ma et al.

Now it is fairly simple to prove that the eigenvector, v, corresponding to the smallest

nonzero eigenvalue of AT A gives the minimum nontrivial solution to the least squares problem

in || AT ]2,
min [ A3
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Now, if the points are in general position then this is the last column vector, vg, of the matrix

V = [v1,...,ve] in the singular value decomposition of A

A=UxVT

and if the points have no measurement error, it will correspond to a vector which exactly
solves the problem

ATE = 0.

Otherwise it will be the least squares minimum of || AT E||2. We note that it may not attain a
value of zero because the measured data points may not exactly satisfy the epipolar constraint
due to the measurement error in them.

Now, we let E, = vy and then reshape it back to it’s 3 x 3 matrix form, E. This matrix
satisfies our epipolar constraint, xJ Ex; = 0, but E may not necessarily be in our essential
space €. We will thus project it onto the essential space using the Frobenius norm as our

metric.

Theorem 3.6. The essential matriz Ey € € that minimizes the Frobenius norm ||E — Ey||p

for a matriz E € R¥3 is given by

Ey = Udiag{\, )\, 0}V,

where E has the singular value decomposition E = U diag{\;, \a, A3}V and X = (A +X2) /2.

Remark. Now typically we will use the essential matrix Fy € € that has norm 1 which is
equivalent to letting Ey = U diag{1,1,0}VT. This works since there is a scale ambiguity
already inherent in our problem so we can assume a normalized translation vector 7" in our

reconstructions. Then since ||R|| = 1, and ||T|| = 1 we get that ||E|| = |TR|| = 1 as well.

We note as well that while Fjy is the solution with the minimal Frobenius norm, it may
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not be the optimal solution to our original problem of finding an essential matrix, £ € ¢,
that gives

_—
xy Ex] =0,

forj=1,...,n.

Now, given our matrix Fj, we decompose it into its two possible 7" and R such that
Ey = T 1Ry = TQRQ following the decomposition given in equations 3.2 and 3.3. We also
note that the sign of F/ was also arbitrary and so we follow the same procedure to project
—F onto the essential space and decompose it into T3Rs and TyR,. Hence, we have four
possible solutions for our rotation R and translation 7'. It has been shown in [11] that one
of these four solutions will always give rise to a 3D reconstruction that has positive depth.
The method recommended for determining which of these to use is by checking the sign of
the depth of the 3D points. The one with the most positive depths is the solution to be
used. A simple way to check the sign of the depth is as follows. The 3D point has positive
depth if (T2])" (21 RT2}) > 0.
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Summary of the 8-Point Algorithm

Step 1.

Create matrix of data points A € R with columns x{ ® x% for j = 1,...,n.
We solve the linear system AFE; = 0 corresponding to the epipolar constraint, by
letting Es = vg be the last column vector of the matrix V' from the singular value
decomposition of A = UXVT. Unstack the vector F;, € R%! into the matrix
E € R3*3. We note that F is not necessarily in our essential space but is the least

.. T ; .
squares minimum of the system x}" Ex] for j =1,... n.

Step 2.

Project the solution E onto the essential space under the Frobenius norm. Let
E = U diag{o1, 02, 03}V7T be the singular value decomposition. Then the matrix, Fy,
given by Ey = U diag{1,1,0}V7 is the normalized essential matrix which minimizes

the Frobenius norm ||E — Ey||p.

Step 3.

Decompose Ey = UXV7T into the the 2 pairs of translation and rotation parts as

defined in Theorem 3.4

(T,,R,) = (UR. <+ )EUT,URZ (+

N3
IERNE

(To,R2) = (UR. (— )ZUT,URZT (_

Likewise decompose —FE via Step 2. and 3. to get a total of 4 possible pairs of

translation and rotations, (7}, R;) for i =1...4.

Step 4.

Choose the solution Ey = TR from one of the four decompositions, (7}, R;) for
1 = 1,...,4, which yields positive depth solutions in the 3D reconstruction. The

sign of the depth is positive if

(T2 (2 RT2d) > 0.

We note that this solution Fy = T'R is not necessarily the true solution but instead
is our best least squares approximation to it. So we recommend to choose the

decomposition which yields the most positive depths of the four.
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3.6.2 Refinement of Solution via Triangulation. Since the 8-point algorithm makes
the assumption that there is no error in the data, and all real images have a bit of error, we
need a way to refine our solution, X, R and T', to be optimal where we use the term optimal
in the sense of minimal under least squares. Hence the method of triangulation is optimal
for our purposes. In [12], Ma et al demonstrate the equivalence of many existing techniques
that were being used in industry to the general triangulation method under the epipolar
constraint. The following discussion of refinements follows the ideas set forth by them to
improve the estimates of R and 7" and to get estimates of the true data x from measured
data points with error in them, . We proceed as follows.

Given n measured and correlated data points X, = {X] }ie and Xy = {5(]2};1:1 for each

camera, we want to find the set of points x; and x5 that minimize
6(x1, %2, B, T) = (15 = 2 + 15 — x4
j=1
subject to Vj € {1,...,n},

X%TT Rl =0

VAP
x; e3 =1
T, _
Xy ez =1,

where ez = [0, 0, 1]7 is the 3rd unit vector in R3. Using the method of Lagrange multipliers,
we reduce this constrained optimization problem to an unconstrained one, as shown in Ap-
pendix B.1. In actuality we give two equivalent formulations of the reduced problem which

were arrived at separately in Appendix B.1.

49



N . A N 2
n (ngTRi{ +5<;TTRX{)

min _ $(x1,%x2, R, T) = . 2 (|2 (3:5)
{x1,x2,R,T} j=1 x%TTRégT + ||ésT Rxq
o N 2 PN N 2
o (x'TRs]) (TR«
i=1 ||x3 TRe¥ HéSTRXJI

Now, again following the discussion in [11],[12] and [18], we proceed to simplify our
problem by reducing considerably the parameter space. This is done by exploiting the
geometry and using it to simplify our search for optimal x; and x5 to be a search over a

single one dimensional variable, #. We proceed as follows:

Figure 3.6: Given the epipolar plane with /5 as it’s normal vector, we can calculate the
nearest x; on plane to x; which satisfies the epipolar constraint.

We show in Appendix B.2 that for any measured data point, X, on the image plane and
epipolar line, we can explicitly compute the closest point to x on that given epipolar line in

the following manner. Let ¢ be the unit normal vector to the epipolar plane corresponding
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exx
llexz|l

to our desired epipolar line as seen in Figure 3.6, (ie. £ = where e is the epipole and

x is any other point on the epipolar line). Then x(¢), the closest point to x on the epipolar

line is characterized by
égﬁgTégi + éTéeg

el (T les

x(f) = (3.7)

where e3 = [0,0,1]7. Hence ¢ ~ x x e and so if we are in the second image coordinates,

{5 = x5 X e and hence we can easily calculate the same vector in the first image plane to

be 61 = RTKQ.

X (e3xt)
v —e3 X /{ lles > £][?
N

Figure 3.7: The closest point to X on the given epipolar line is given by Equation 3.7 where
¢ is the unit vector normal to the epipolar plane through the points o, e, and x(?)).

Thus we have
égflf?ézi )~(1 + 5{5163

6?;6{61 €3

X1 () = (3.8)
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and
63[26 63 XQ + g 6263

€T€263

Xa(l2) = (3.9)

Now using these explicit forms, we can write our minimization distance ||x — x(¢)||* as

o o (1 4 2%é, — éj{ﬁTég) ¢
J=xOF = %I+ ——rry
(T AR)L
~ 2 el v
Il + S

where A(X) = I 42xé;—éfxxTé5 and B = éFé;. Thus we have our function to be optimized

as a function of /£

Ol R, T) = % —x,(6)]> + [|I%] — x| (R"¢)|? (3.10)
=ZWWKM@WHMQWMMW@ (3.11)
2 4T BE ! #TRBRTE
N-
A 0
0
Ny

Figure 3.8: We parameterize {5 = cos(f)N; +sin(0) Ny where Ny and N, are orthogonal basis
elements for R? along with the epipole, ey (=~ T'), in the second camera’s reference frame.

Now, this can be further simplified by remembering that ¢, is the unit normal vector to
the epipolar plane given by 09, x5 and e;. Hence if we create a set of orthonormal basis

elements with ey as one of the directions and N; and N5 the other two basis elements, then
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ly is actually found in the plane perpendicular to e;. The gemoetry is demonstrated in
Figure 3.6. Hence /5 is a unit vector in the plane given by the vectors (Ny, N2) and so
we can parameterize {5 by its angle formed with N;. Hence ¢ = cos(6)N; + sin(f) N, and
we can use # as our variable of optimization instead of /5. As a simple note, we can also
restrict T to be in S? since scale is still arbitrary so we can think of 7' as being a direction
on the boundary of the unit sphere. In [12], Ma, et al, point out that this all becomes an
optimization on the manifold (R,T,0) € SO(3) x S* x R™ since there are n different data
points in each camera and so n # values to be optimized. In addition, they point out that
we are searching for the optimal € in a bounded region since geometry dictates it will be
between the 6; and 6 where ¢1(0;) and ¢5(f3) are the normal unit vectors of the epipolar

planes through (x); and X, respectively.

They recommend an alternating minimization scheme to find the minimum.

Alternating Scheme for Nonlinear Refinement

Step 1.

Initialize R, T to be the solutions of the eight-point algorithm with the measured
data, x; and xX,. Minimize equation 3.5 or 3.6 in R and 7. Use the explicit charac-

terizations of each, (w,t) € R® x R where R = exp(wt) as described in Section 3.3

and T € S?, to do avoid doing the optimization on a manifold.

Step 2. | Given the new R and T, minimize equation 3.11 with respect to /.

Step 3. | Go back to Step 1. if ¢(x3, %, R, T) is not below some predetermined error limit.

Remark. A final point of caution before we proceed. When error becomes very large, bifur-
cations can happen in our minimization function which will cause our nonlinear optimization
to find a solution much worse even than the linear eight point algorithm. This is described
in great detail in the paper [12] by Ma et al. They make a recommendation to help alleviate

this effect by adjusting the linear eight point algorithm slightly to use the eigenvectors cor-
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responding to the smallest and second smallest eigenvalues of X7 X to construct . They
recommend to construct E for each eigenvector and then choose the solution which gives the
most positive depths in the reconstruction. This can be done without explicitly computing

the depth by checking the sign of the depth. Thus it is positive if

(T2 (2 RT2) > 0.

It is recommended to do so because as error gets high, the last two eigenvalues get closer and
closer and the corresponding eigenvectors can switch roles. Now while this is a good practice,
it does not always prevent the nonlinear effect from falling into a worse approximation. In
fact after doing some empirical tests they recommend it is best to simply abandon the
nonlinear adjustment under extremely high amounts of noise and solely use the eight point

linear approximation.
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3.7 SoME EXAMPLES OF RECONSTRUCTION FROM SIMULATED AND AC-

TUAL IMAGES

We give a few examples of the results from using the eight point algorithm and the nonlinear

adjustment for reconstruction.

3.7.1 Rubik’s Cube Simulation. We started by creating a virtual Rubik’s Cube in
MATLAB and simulating two camera projections. We then add noise to the data and run
it through our reconstruction algorithm. The two camera images are shown in Figure 3.7.1

and the 3D reconstruction is shown in Figure 3.7.1.

3.7.2 An Example with an Actual Camera. We next take two pictures of the book-
shelf in my office using the camera on my computer. We use a feature finding and tracking
algorithm, as described in Chapter 4 and 11 of [11], to identify 49 likely corresponding sets
of points. We then run those points through our linear 8 point algorithm and and nonlinear

adjustment algorithms to obtain the 3D reconstruction seen in Figure 3.7.2.
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(b) Rubiks cube camera view 2
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(d) Rubiks cube reconstruction view 2

Figure 3.9: The simulated reconstruction of three faces of a Rubik’s cube from two camera
views. The points are reconstructed in 3D then reprojected onto the image plane and overlaid
on the originals. It is possible to find deviations in the re-projection from the original but
they are very close.
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(a) Rubiks cube 3D reconstruction

(b) Rubiks cube 3D reconstruction from different view

Figure 3.10: The 3D structure of the points on the Rubik’s cube is apparent. We see that the
three sides have points that are parallel and the shape is what we would expect. These views
are different from the locations that the cameras took. Once the 3D structure is known, we
can simulate the camera view from a unique position.
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(b) Camera 2 view of bookshelf

34 L

(c) 3D reconstruction view 1 (d) 3D reconstruction view 2

Figure 3.11: We use a camera to obtain two views of a bookshelf as seen in Figures 3.11(a)
and 3.11(b). The points are identified, tracked and correlated then are passed through our
reconstruction algorithm to obtain the 3D structure as seen in Figures 3.11(c) and 3.11(d).
The axes represent the orientation of each camera.
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CHAPTER 4. IMAGE RECONSTRUCTION WITH THE LEVEL SET METHOD

We give a short but complete description of a dense stereo reconstruction model that leads
to a partial differential equation with motion in the normal direction, which can be solved
using level set methods. This model was introduced by Olivier Faugeras and Renaud Keriven
in [3] and later enhanced in Chapter 18 of [15] which was written by Faugeras, Gomes, and
Keriven.

We suppose that objects in our scene are given by a smooth C? surface, S in R3. The
goal is to derive a partial differential equation that will start with an initial surface Sy and

evolve the surface in time toward S according to

St:ﬁN

where S is a point on the surface and N the inner unit normal. Essentially we must come
up with a # which will cause our initial surface to evolve in the normal direction which has
the surface S as the steady state.

We let I;(m) represent the image intensity of pixel m in camera i. Intensity refers to the
color or greyscale value of the image pixel. So I; represents the view of camera ¢ of the scene.

We define an functional which will serve as an error measure for our approximation to
the surface. We wish to find a surface which will minimize it and so the calculus of variations
tells us that it’s Euler Lagrange equation must be satisfied. As we will see shortly the Euler-
Lagrange equation gives us a partial differential equation which is characterized by motion in
the normal direction of the surface. Hence, it can be solved using the level set method. This

Euler-Lagrange equation will thus give us the forcing function, 3, for our level set equation.
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We let our error measure functional be

C(S,N) = / (S, N)do

where ¢ measures the error made in the 3D reconstruction of assuming there is an object
at point S with normal N. The integration is taken over the entire surface. We use the
normalized cross correlation as our error measure which will be explained hereafter. This
compares small windows around each point to see how similar they are and returns a value
between -1 and 1. A value of 1 is strong correlation and will correspond to a good surface
reconstruction while the small correlation or negative values will signify big changes needed
in the surface location. We allow for multiple cameras and the fact that not every camera
can see every point, called occlusion in the literature. Thus the correlation between camera
1 and camera j at a point § which has coordinate m; in camera ¢ image plane is given by

<Ii7[j’>
||| 1]

Pij = (S, N, mz)

where cross correlation is essentially integration over windows of size (2p + 1) x (2¢ + 1)
pixels around a point m; and its corresponding pixel m; in the other camera. We make some
modifications to the second window which correspond to it being the reflection of the first
window off the tangent plane at the point on the surface into the second image plane. We

will formally describe it in Chapter 5.

and

1| = /(L L)
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Figure 4.1: The window of size (2p+ 1) x (2¢ + 1) pixels around the point m; projected from
camera ¢ under the planar homography, K, is no longer necessarily rectangular in camera j
around m;.
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Now to model occlusion, we let I' be the set of cameras which can see the point S on
the surface, then we let ¢ take into account the average of all the correlations of cameras
which can see S. Finally in order to have ¢ stay positive which causes us to have a stable

evolution, we let g be any decreasing function that maps our correlation to positive values,

ie. g:[-1,1] — R*. Then

1
@(S7N)IQ(W Z Pij)

i,jeT i

For practical purposes, this is a symmetric error criterion which takes into account oc-
clusion and visibility that works for multiple cameras. We will typically let g(z) = 1 —x but
any decreasing function g that satisfies the above will work.

Now, the Euler Lagrange equations for this model lead to a partial differential equation

with movement solely in the normal direction and a magnitude of

B=2Hp — (s +2Hpn) - N — Trace ((psn)1s + ON o (onN)7,)

where everything is evaluated at the point S with normal N of the surface. Ts denotes the
tangent plane to the surface at S and dIN denotes the differential of the Gauss map of the
surface. Finally H is the mean curvature of the surface and ¢gn, ¢wnn are the second order
derivatives of ¢ with (psn)ry and (¢nn)ry being their restrictions to the tangent space Ts.
The proof of this result can be found in the Appendix B of [3].

Now for our level set implementation, we embed the surface S as the zero level set of a

function u(X,t) where X € R3. Then our surface at time ¢ is given by

S(t) = {X € R?* | u(X,t) = 0}
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and evolves according to the level set equation

With this embedding, we have that the inward normal is given by

_Vu
[V

Vu
2H = di — .
W(w)

So our forcing function [ is given by

N =

and

) Vu . Vu Vu
G = @div (W) + (gps + pn div (]Vu|>) . ul — Trace ((psn)7s + ON o (oNN)Ty)

Hence we only need to calculate ¢g, N, vsn, and ¢onn which will be given in Section 5.2.
We also note that 3 is only truly defined on the surface and so we need to extend it to all

other points in R? which will be explained in Section 5.4.
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CHAPTER 5. ELEMENTS OF LEVEL SET METHOD STEREO PROBLEM

We give the specifics of our level set model for stereo surface reconstruction from n camera
views taken simultaneously of a scene. The following will work for a general number of camera
shots of the scene and as such we will give the general formula and then do the specifics in
terms of two cameras. We assume our object will be constructed in the coordinate system
of camera 1. Thus

Py = [I3,0] € R¥*

and we assume we know the Euclidean transformation from camera 1 to camera 2 given by

Py = [R,T] € R4,

We make the simplifying assumption that the tangent plane at S well approximates the
surface nearby and so there is a planar homography, K € R3*3, that maps from coordinate
m; on the focal plane of camera ¢ to m; on camera j. Where we typically will normalize by

the third component of m; or m; to get the 2D coordinate on the plane

m; =[x, Yi 1]T = [xivyi]T'
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Then for a general 3-D point, M;, on a surface in camera 1 coordinates, the corresponding

Ms in camera 2 coordinates is given by

M2 == RM1+T

T
— RM1+T<N Ml)

d
TNT
= <R—|— 7 )M1

= KM,

where N is the unit normal vector to the surface at M; in the first camera’s coordinate
system. Therefore we let d = N7 M, be the distance from the origin to the tangent plane to
the surface at M;. We say K is the planar homography corresponding to M; and M,. As
a side note, the same could be done for the normalized points m; and m; and the result is

that in their respective focal planes,

mo >~ Kmy.

Finally, our error functional, C(S) = [, ¢(S,N)do, gives us Euler-Lagrange equations
characterized by motion in the normal direction. We can represent the system in the level

set equation

u = B|Vul
with u(X,0) = Sy given by some initial surface like a cylinder and magnitude of the forcing
function given by

(

2Hyp regularization term

=1 —(ps+2HpN) - N first order data term

— Trace ((¢sn)rs + ON o (onn)7,)  higher order terms

\
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where each is evaluated at point S with normal N of the surface. T is the tangent plane to
the surface at S. H is the mean curvature, and dN is the derivative of the Gauss Map. As
a side note, the authors of this model recommend that the initial surface completely enclose
the desired final result to give optimal convergence under this pde. Also, the authors point
out in [15] that simulations with the higher order terms in [ were not significantly different
from simulations without them. We may, in cases where speed is an issue, neglect to compute

the higher order terms and our result will not be noticeably different that otherwise.

5.1 THE MEASURE OF ERROR, ¢(S,N)

Let ¢(S, N) be the functional defined by

1)
7 (S, N))

1 (1;,
(S N) =g |
TIT =11, 2= 1L

where g(x) =1 — x, ' is the set of cameras which can see the point S and,

(I;,I;)(S,N) = 4pq /p /q i(m; +m) I_(m,)} []j(mj + Am) — I_]*(mj)} dm

We note that m; = P;S and where we denote the integral over the box around m,; or m;, by

[=wl],

and the bar denotes the averages

Ii(m; +m)dm
(m; +m)dm

1,(K (my +m))dm

S
3
Il
— \* —
S~
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We simplify our later calculations by approximating K by an affine transformation

K(m; +m) = m; + Am+ higher order terms, where if the row vectors of K are

then since m = [z,y,0]” we get the first order approximation to K

1 ki — Ijks

A= e R?*3

ks ky — yjks
Finally we remove the last column and write m = [z, y]” to have A € R**2, We will also need

the derivatives of K and A in the tangential and normal directions so since K = dR +TN7,

the derivative with respect to INV;, each element of N is
Ky, =dyR—TNy = SR+ T-[0,1,0]

where the 1 is in the i-th spot of the last vector. Thus we can calculate (Am)y, which will be

given by its product with the vector m = [z, y]” and the rows of Ky, = [(k1)n.; (ko) n;; (k3)n,].

<k3)NimiAm+ 1 (k1)n; — zj(k3)n,

m E RQXI
kom; Rami | (ky)n, — y;(ks)

(Am)n, = —

k3

Then
(Am)N = [(Am)N17 (Am)N27 (Am)N‘s] e R,

Similarly, we get the derivative with respect to S; in S.
Kg, =ds,R = N;R
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and

(Am)g, = —MAm n 1 (k1)s;, — xj(ks)s,

Fsmi Rt | (ky) s, — i (ks)s,

So
(Am)g = [(Am)s,, (Am)s,, (Am)g,] € R

Now we will solve this system using the level set methods so the surface is given by
{X eR? | u(X,t) =0}. So our level set equation is given by

Ut(X7 t) = ﬁ(X7 t)lvu(Xv t)‘

Now, the normal to the surface at any point is given by

Vu

N=__"
[V

On the surface of the object, the parameterization of the point can be given by S(v,w) =

(v, w, === 4 ¢}, where c is a constant, so we have

Uz

u
v 1 —-OT
5 = (o0,
u
w o 1__yT
S, (0,1, uz)

We can likewise calculate the unnormalized vectors

0 Vu
N, = ———r
0z |Vu|
0 Vu
N, = ———2
Oy [Vl
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Thus we can calculate the differential of the Gaussian Map, ON

e f

3]\7: E h

I g

h G

where

e=—-N,-S,, E=S5,-9,
f ::__p“w' SL, F= Sb' SL
g ::__pﬁv"gwa G = 5&)'5L

h=5, xS,

5.2 FORMAL DEFINITIONS OF THE DERIVATIVES OF ¢

Finally, we will need g, v, ¢sny and ¢yn to calculate everything that goes into our forcing

function, (.

dg (i, I)s (I, 1)
Ys = == - ([4:]125])
Ox Z (LI L2 Vs

i,J€L,i#£]
dg {£i, Ij) N
D Do
3$i7j€m# 1| 1]
dg (I, sy (L, )%
WYSN = S - (|Iz||I’)
3$i,j;¢j L[| 1] |1 [?] 1] s
dg (Li, Ij) N
YNN = YA
xi,j;i;&j 1| 1]

Now in order to calculate each of these quantities, we will ned the derivatives of our corre-

lation measure. For a point on the surface S = (S, S, S3), we give the notation

8ﬂ%

(VIT )= = / VIi(m; +m)T8mi [13(m; + Am) — I} (m;)] dm

a8 oS
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So likewise,

. Om; * -
(I;, V]jT)a—S] = / [Li(mj + m) — L;(m;)] VI;(m; + Am

We let Ry denote the k-th row of our rotation matrix R and Ri the j-th element of the k-th

row. Likewise we let T' = [T, T, T5]". Then for m; = 5/5(3) and m; = 2L we get

5Q1)

8877;1 B 1/5(3) 0 T 532 c R2%3
S(2
0 1/8(3) 22

8mj 1 R1<R35 + T3) — Rg(R15 + Tl) c R2X3

0S (R3S + T3)? Ry(R3S + Ty) — Rs(RyS + T)

and VI; € R¥1 (R2x1),

5.3 DERIVATIVES OF THE CORRELATION INTEGRAL

Then the derivative (I;, I;)s € R is given by

(I;,I})s = (VIZ.T,Ij>aS +<Ji,v1jT> (8—53+(Am)5)

The derivative (I;, I;)y € R"? is given by

(I, )y = (I}, VIT)(Am)y
= /* [Li(m; +m) — L;(m;)] VI(mo + Am)" (Am)ydm

Now we define the norm to be
L2 = (I, 1)) = / [Li(ms +m) — I(ma)] [L(my +m) — I(m:)] dm
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and
|L|)? = (I}, I}) = /* [Li(my + Am) — I; (my)] [I;(m; + Am) — I;(m;)] dm

thus the derivatives |I;|s and |I;|s € R'*3 are

1 T sz

s = o (w05
1 e « o T

[Lils = m <V]j 7]j> BYS +<IjaVIj )(Am)g
J

For the higher order terms, we need (I;, I;)sy € R**? which is given by

* 9 iT
(I;, [;)sy = / ;; VI, (m; + m)VIy(mj + Am)" (Am)ydm

o17
oS

(m;) /* VI;(mj+ Am)T (Am)ydm

+/Tmmﬁmw—mmmnmmymmmm+vgmmm@@1

where

ol *
L 1T (m.
53 / VI (m; +m)dm

(9mi

oS

and Hj, is the Hessian of I;(.S, N).

Finally, we need the 3 x 3 matrix,
(I, [;) NN = / (Li(mi 4+ m) — Li(m;)) [(Am) Hy, (Am)y + VI Ayym] dm

With all of these terms, we can calculate the desired quantities of ¢ and it’s derivatives.

5.4 EXTENDING 3 FROM THE SURFACE, S, TO R?

To preserve the distance functions and speed up our final result as well as extend our 3

to all of R3 we follow the suggestion of Gomes and Faugeras in [5] to rewrite our level set
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equation so that the distance function is preserved over time. Their solution is to have
the forcing function be defined on the zero level set and to let the extension be such that
along characteristic lines, the magnitude is the same. With these assumptions, our level set
equation becomes

u = (X — uVu)

where X — uVu = y such that u(y) = 0. This works well because for our specific problem,
[ is really only defined on the zero level set in the first place. Hence this extension fits well
into our application. It is implemented using the narrow banded level set method which

speeds up our calculations considerably.
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APPENDIX A. AN INTRODUCTION TO FINITE DIFFERENCES FOR

NUMERICAL ANALYSIS

A.1 WHAT 1S A FINITE DIFFERENCE?

Consider the differential equation ¥’ = f(y) with initial condition y(a) = yy defined on some
interval I = [a,b]. We desire to find a solution y(x). Many such problems have no closed
form solution and must be approximated numerically. Thus we let {z¢g = a,x1,..., T, = b}
be a partition of I and we define Ax; = x; — x;_;. Note that
e )

so that y;41 ~ y; + f(y;)Az,. In general, we approximate f™(x;) using a linear combi-
nation of {f(x;)}i%). A finite difference approximation for f™(z;) is a linear combination
Z?;L& a;f(x;). A finite difference method creates a particular discretized system using finite
differences which approximate the differential equation we wish to solve. We hope that this
discretized system will accurately approximate the solution of the differential equation. For
the purposes of our discussion here, we will deal with functions f(xz,t) of time and one di-
mension of space. We note that finite difference methods in multiple spatial dimensions are
treated similarly.

Given a point x; in a grid of points where x;,1 — z; = h for all i, (sometimes we use h to
represent the grid size, and other times we will explicitly say Az or At, especially if the sizes
are different) we will use the Taylor series of f(z) for points in neighborhood of x; around

x;. As an example, say we wish to approximate f’(x;) using a forward difference, meaning
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we will use the points x; and x;,1, then the Taylor series of f(x;41) around z; is
Flain) = flae+h) = fz) + F(x)(h) + f'(2:) 5 + Oh),

so if we subtract over f(z;) and solve for f'(x;) to get

f(xiv1) — f@)
h

Pl = 1) W o),

so we get our forward difference approximation of the first derivative at x;

F(a) = f(ﬂfiﬂ)h— f () + o).

We note that this is a first order approximation to the first derivative. We say a finite
difference approximating an n-th derivative is of order m if we can write it as a function of
its neighbors, f™(z;) = Z?:OI a;jf(x;) + Oh™).

Likewise, we could do a backward difference (using x; and x;_1)

fin) = flai—h) = 1) + F@)(=h) + ) T2 1 o)

so isolating f’(x;), we get our first order backward difference scheme for f’,

Fl(;) = f(zi) _hf<37i1> +O(h).

We can do this in general for any set of grid points in a neighborhood of x;, for example
we have a second order centered difference (using an balanced amount of points on either

side of z; like for instance using x;,1, x;, and z;_;) approximation to the first derivative We
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use the taylor series

fran) = f)+ Padm) + )P g ) O
fr) = S+ 1) h) + ) T ) S o)

+ O(hY)

so subtract the second from the first to get

f(@iz1) — flzima) = 2f"(25)(h) + O(R®).

So we get
) = f($i+1)2—hf($z‘—1) +omd).

Notice that the h? terms in the Taylor series cancel each other out giving us, after dividing
by h, a second order centered difference approximation to the first derivative. Likewise, we
can solve for a centered difference approximation to the second derivative. Add the two

above taylor series and subtract 2f(x;) to get

fl@ipn) = 2f (@) + fzimr) = f"(2:)(R)* + O(hY)

so we have
f(@iv1) = 2f (@) + f(xim1)

f@i) = 73 +O(h?).

Sometimes when we are dealing with the edges of our grid, we may need to create a
higher order finite difference approximation which is one sided. For instance, to create a

second order approximation at a point z; using x;_; and x;_», we first write out our Taylor
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series

Flann) = Fla) — Fledh+ @) — )™+ i@y + ow)
1—1) — 7 7 7 2 7 6 7 12 )
Flrioa) = F() = 2 (wh -+ 20 (w)h? — S f @) + 5 D @ht + O,

We want to remove the h? terms when we add them so we add —4 copies of the first equation

to the second to get

2 4
—Afia+ fi=—Afi+ fi +4hf] — 2hf] + §h3fim - ghgﬁ + O(h4)

and solving for f/ we get the scheme

3fi —4fii1 + fiee
2h

fi= +O(h?).

A.1.1 General Method to Find Finite Difference Scheme. In order to find the
combination of neighbor points that will yield an approximation to any derivative desired,
we first give a general form of the Taylor series about a point x;. For any number j, the
Taylor series of f(x;1;) around z; is

(jh)°

F(@isg) = flas+ jh) = flas) + f/(@:)(G0) + () i

+ f,”(xi)

(jh)’
5 +o

We denote the set of points which will be used in our scheme around z; by J =
(71 J2 ... Jjn] where for example j; = 2 refers to ;49 or j, = —1 refers to z;_;. Then

using the general Taylor series form above, we can write our set of Taylor series for each
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7 € J into a system of linear equations as

i - 2 : n—1 .

1 j1h % (3(17:21)! f(zi) f(xi+j1h)

1 joh &2 Gl (s f(@i+ jah
2 2‘! ("—'1)! ( ) = ( . ? ) +O(hn)
i in 2 in n—1 n— .

If we denote this matrix as A, the vectors of derivatives of f(z;) as F’, and the vector of

f(xi;) for j € J, as F;, then we have
AF' = F; + O(h"),

We note that this matrix A is a vandermonde matrix and is known to be ill-conditioned
in numerical linear algebra, but luckily we will not be creating matrices of larger size than
probably even 6x6 or 7x7 and usually smaller so this shouldn’t cause us much problem.

If we define C = A™!, then the ith row of C' contains the coefficients for the (i — 1)th

derivative of f(x;) for a scheme of order O(h"~**1). In other words we then have

O(n")

O(hm1)
F' = CF, + .

O(h)

or if we denote C; to be the ith row of C, then

f(xi+ 51h)

f( J2 ) + O(hnferl) — C@FJ 4 O(hnfﬂrl).
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A.2 FINITE DIFFERENCE SCHEMES

Now, when we have a time dependent ODE or PDE, we can combine our finite difference
approximations to form two kind of schemes which approximate our differential equation
which are explicit schemes and implicit schemes. (Later on we will study combinations
of explicit and implicit sometimes called hybrid schemes. In particular we will study the
Crank-Nicolson method which is a powerful hybrid which will be used extensively for
nonlinear wave equations).

An explicit scheme is one which calculates the state of the system at a future time
from the state at the current time. In other words, we let a superscript, f denote the state
of f at time n in our grid, then for a linear system we have some matrix operator A which

gives us the change from time n to n + 1 as

Afn+b: fn+1

for some b. And if our system is nonlinear, then we have some operator GG such that

G(fn) — fn—i—l‘

An implicit scheme finds a solution for the future time step by solving a system of
equations involving future and current time steps. In other words, for a linear system we

have some matrix operator B that gives us

Bfn+1+d:fn

for some vector d, and for a nonlinear system, we have some operator H such that

H(f™Y = £
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A hybrid scheme uses a combination of explicit and implicit schemes in an effort to
obtain higher order convergence and maintain the stability of the implicit schemes. The
most famous of these hybrid schemes is the Crank-Nicolson scheme which is accomplished
by considering ourselves standing at the ¢ + 1/2 time step and then using an average of
implicit and explicit schemes in time. We will discuss the details of this below along with

two examples: the linear heat equation and the nonlinear burger’s wave equation.

A.2.1 Finite Difference Schemes for ODE. We will give examples of explicit and

implicit schemes as we attempt to solve the equation

d
d—‘g:sy, 5> 0,

with initial condition y(0) = yo which has analytic solution y(t) = yoe®".
For our explicit scheme, we will use the forwards Euler’s method. We call it forward

because we use a forward difference in time. Then we have

n+1 n
y -y
=sy" + O(At
A7 sy" + O(At),
so we get
Y=yt = sAty”
or

Y= (1 sADy”,

as our update. Thus given the initial data 3° = y,, we make each time step forward by
calculating the new value using the above scheme. A solution was constructed in Matlab
to solve the equation 3y’ = y from time 0 to time 5 using 100 time steps and initial data

yo = 1. We display the results of our solution computed using the forward Euler’s method,
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100 —

Figure A.1: The ODE, 3/ = sy, solved using forwards Euler scheme in a MATLAB plot. The
solid line is the true solution and the dashed line is the approximation.

our explicit scheme.
We now solve this same system using an implicit scheme and then compare the benefits
and disadvantages of both methods. For our implicit method, we suppose we are sitting at

time n + 1 and then use the backward difference for our time derivative

n

n+l
= s+ 0,

which when simplified gives us the update
(1 —sAt)y" ™ = y"

or
1

n+1 — n
Y 1-— sAty '

So for the same example above, we also display the solution computed using the backward

Euler’s method in Figure A.2.
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Figure A.2: The ODE, 3/ = sy, solved using backwards Euler scheme in a MATLAB plot.
The solid line is the true solution and the dashed line is the approximation.

If we let the grid size At — 0, we find that both of these methods approach the true
solution. In this case, there was not too much difference in solving implicitly or explicitly, but
for more complicated systems, the implicit method requires solving a system of equations at
each time step, where as the explicit method is merely the action of an operator at each time
step. For a class of differential equations which are called stiff, meaning there are certain
parts of the equation which lead to rapid variation in the solution, the explicit methods
are unstable unless we use extremely small time increments. But the implicit methods are
stable for solving the stiff equations. The explicit methods generally require a much smaller
time step than implicit methods, so the simplicity of each update being multiplication by a
matrix requires a much greater number of evaluations to get the same quality of solution as
the implicit methods.

It is up to the user to decide which schemes they decide to use for their differential
equation. Each implicit or explicit method has advantages and disadvantages which must

be weighed out before deciding which method is best for the specific differential equation.
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A.2.2 Finite Difference Schemes for PDE. We will demonstrate an explicit and
implicit scheme to solve the heat equation with diffusivity constant k, and initial heat dis-

tribution f(z) for x € [0,1]

(
Up = Ky, k>0

u(z,0) = f(x) initial condition

u(0,t) = g(t), u(l,t) = h(t) boundary conditions.

\

Explicit Scheme for the Heat Equation.. We will use the explicit forward-time
centered-space (FTCS) method where subscripts denote location in space and superscripts
denote location in time (u(z;, t,) = u}"). Then the approximation for the equation at u(z;,t,)

is

uptt — _ L ulyy — 2w +ug
a (Az)? ’

which is O(At, (Az)?). Then if we let r = (Zﬁfg, we get the simplified update

o 2kAEN\ kA,
U = Uy 1_(Aa:)2 +(A$)2[ui+1+uifl]

=ruy + (1= 2r)u +ruj,.

We notice that the next time step at z; is updated by the values at the previous time step

of ;_1, x;, and x;,; which we display using a stencil. This type of stencil is characteristic

1 tj41
t;

Xji—1 X Xi+1

of explicit schemes.

Figure A.3: Stencil for explicit (FTCS) scheme on heat equation.
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Since our update equation is linear, we can create a matrix M which represents the
update for all x; to the next time step. We suppose that there are m + 2 points in our grid
in space numbered 0 to m + 1 for each time step, and that the boundary values uy and w,, 11
are given to us. (Remember that in order to have a unique solution, we must have boundary

conditions defined and known for all all time.) Our system is then

Ma" + b = q"

where M is an m X m matrix

-1—27" r 0 0 0 -
r 1—2r r 0 0
M- 0 r 1-2r r 0 |
0 r 1—2r r
0 0 0 r 1—-2r
and b is an n x 1 vector,
_ s -
0
i
0
| TUmr
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Written out completely, we get the system

(1o o 0 ... o || uy | | rug _ _wf“_
ro 1=2r r 0o ... 0 ul 0 uytt
0 roo1=2r 7 0 uf 0 ugt!
+ -
0 ro 1-2r 7 ul 0 ut
0 0 . 0 r 1—2r upy, UL, L untt

with initial conditions

- U? - - f(1) -
Ug f(z2)
Us _ f(x3)
u?n—l f(@m-1)

ESNECE

We implement this method in Matlab for the equation

Uy = Ky, k=1, (A.1)

with x € [0,57/2] and t € [0, 1]. We use the initial condition f(z) = sin(rz) and boundary
conditions f(0,¢) = 0 and f(57/2,t) = 1. Since this is a stiff equation, the explicit method
is highly unstable and we were required to make at least 3,200 time steps and only 100 space
steps to deal with the stiffness.

Stability of Explicit FTCS Method for Heat Equation. As a general rule, for

this FTCS method (Euler’'s method for time) to be stable, we must have s = (Zé;} < 1

This is a strict requirement and is obtained in studying the stability of the Euler’s method

typically using the Fourier Transform. We call this restriction a Courant-Friedrich-Levy
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(CFL) Condition on grid sizes. For smaller numbers of time steps (larger time steps), our
solution quickly blew up because s > 1/2. An explicit scheme typically requires many more
time steps to achieve the convergence desired than an implicit scheme but it is typically a
simple update. Our final result was fairly close to the actual solution which is known to be
F(x,t) = e ™ tsin(rz). We will see quickly that the implicit method is much preferred than

explicit methods for this equation.

7
%
S5
S0

(a) Explicit FTCS solution

FD error

abs(True — Estimate)

j 7/;"“ \\\\4

‘\ 7 %“:“‘ \\\
I

y
/J’ff‘m‘
dlllll],

(b) Absolute error in explicit FTCS solution

Figure A.4: Explicit FTCS method solution and absolute error for heat equation (A.1) in a
MATLAB plot. This required a very fine grid to accomplish with this accuracy.
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Implicit Scheme for the Heat Equation. Our implicit scheme is a backward-time
centered-space (BTCS) where we work from the n + 1 time step. Thus we get as our

approximation of our heat equation at u(x;,t,)

1 1 1
uftt — (U?ﬂ —2ul )
7

% i k
At (Ax)?

which is also O(At, (Az)?). We make the same simplification, r = (2%2, to get

o n+1 n+1 n+1
ug = r(uly —2ui" Fuly)

or

n+1 n+1 n+1ly _ . n
—rupy (L4 2r)u!™ —rul ) = uy.

We note that the the next time step of x; is dependent upon z; in the previous step and

Zitr1, T;—1 in the same time step which we also display in a stencil which is characteristic of

’—I—A h
t;

Xi—1 Xi Xi+1

implicit methods.

Figure A.5: Stencil for implicit (BTCS) scheme on heat equation
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We can again write our system in matrix notation as

1+2r —r 0 0 . 0 uptt —rugtt uy
—-r 14+2r —-r 0 ... 0 uy 0 u
0 —r  1+2r —r 0 ugtt 0 uly
+ =
0 —r 1+4+2r —r ut 0 T
0 0 . 0 —r  142r utt —rupth ul

or

Mgt ot = g,

or in other words, our update in time to is
= M (ﬁ” - b"+1) .

We solve this last equation using a good numerical system solver instead of outright com-
puting the inverse of M as calculating inverses can be numerically much more difficult and

even unstable.

A.2.3 Stability of Implicit BTCS Scheme for Heat Equation. With the same
system, equation (A.1), we only require 150 time steps and 100 space steps with the implicit
scheme and are easily able to solve the inverse problem to get the same result as the 3,250
time steps and 100 space steps using the explicit system. The implicit scheme is stable
and so there is no CFL condition on the time steps like in the explicit scheme. The inverse
system is stable for any size time steps or space steps so the accuracy desired will dictate how
small of grid size steps you need to use. We show the plots for the implicit BTCS solution

in Figure A.6.
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TR

(a) Implicit BTCS solution

BD error

abs(True — Estimate)

(b) Absolute error in implicit BTCS solution

Figure A.6: Implicit BTCS method solution and absolute error for heat equation (A.1) in a
MATLAB plot. This was done on a fairly course grid.

A.2.4 Crank-Nicolson Scheme for Heat Equation. In the implicit scheme for the
heat equation, we have a stable system for any At and At, whereas with the explicit scheme

we had a CFL condition that
kAt
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However, both of these schemes had order of convergence O (At, Axz?). We will now formulate
a scheme that has the same stability properties as the implicit scheme which is O (At?, Az?).
We will do this by considering ourselves at time step ¢t 4+ 1/2 and then using a centered
difference in time (O (At?) of step At/2. This can be accomplished through an average of

the forward and backwards differences. So the heat equation becomes

ut Tt —un E /ultt —2un 4t L — 2u 4+
7 7 O At2 _ 1—1 7 1+1 i—1 7 1+1 O A 2 ]
2z OB =3 ( Ax? * Ax? +0(A7)

This turns out to have no CFL condition, meaning that the Crank-Nicolson scheme is

unconditionally stable. The stencil for this Crank-Nicolson scheme is

*———4

tj41

o o tj
Xi—1 Xi Xi+1

Figure A.7: Stencil for Crank-Nicolson scheme on heat equation

While we just state this result here, it follows nicely from the standard Fourier argument
that is in every textbook of that treats this material. Likewise, instead of solving this
system as has been done previously, we will leave the greater details in the discussion of the
Crank-Nicolson scheme for a more complicated nonlinear wave equation and merely give the
results for the heat equation using Crank-Nicolson in Figure A.8. Before we proceed to the
wave equation, we give a side by side comparison of the absolute errors in the three models.
Figure A.9 gives an error comparison against the true solution for time ¢ = 0.0268. The
forward difference scheme is given on very fine grid and the other two schemes are on the
same course grid. We can easily see the varying accuracies of the models and especially note
that the forward difference scheme required 3250 time steps to be equivalent to the 100 time

steps of the other models.
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(a) CN solution

CN error

abs(True — Estimate)

A
i i )
|

/,/‘III‘“‘
,«;?1’%55“0\‘\\\\

(b) Absolute error in CN solution

Figure A.8: Crank-Nicolson method solution and absolute error for heat equation (A.1) in
a MATLAB plot. This was done on a fairly course grid.
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3.5
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abs(True - Estimate)
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Figure A.9: The heat equation solved using forward difference, backward difference, and
Crank-Nicolson schemes. This is a cut across space at the time ¢ = 0.0268 in the evolution
of the heat equation. The backward difference (dashed line) and Crank-Nicolson (solid line)

schemes use the same course mesh while the forward difference (dotted line) scheme required
a mesh roughly 32 times as dense to get equivalent results.

A.3 BURGER'S WAVE EQUATION SOLVED WITH CRANK-NICOLSON SCHEME.

We look for solutions to what is called the general Cauchy problem for any ordinary or

partial differential equation.

ut:f<u>uxaux:c7"')

uw(0,z) = a(x) = a(z) + v(x)

The right hand side can take on any form and use any number of derivatives of u. The Cauchy
problem essentially asks the following question: How does a perturbation of a solution evolve
under the it’s differential equation? In other words are solutions stable or do they evolve into

something else? We can consider 4 to be a solution to the equation and v(x) a perturbation.

We work to see what happens to this perturbed solution.
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A specific equation which is studied is the Burger’s equation. It is given by

d [u?
f(uaua:auxx) - _5 (?) + VUgg

where v is a small parameter which effects our diffusion. Thus we desire to find solutions to
the equation

U + UUy = Vlgy

given some perturbed initial solution.
In the case of Burger’s equation, we transform our coordinates into the moving frame

(x,t) — (x — st,t) to get the equivalent equation
Up — SUy + UU; — Vg, = 0,

and initial condition

u(0,z) = u(x) + v(z),

where v(z) is a small perturbation.

We will create a finite difference scheme for this equation using the Crank-Nicolson
method by taking an average of forward and backward difference schemes. To solve for the
n+ 1th time step, where we know already the nth time step, we consider our scheme as if we
were standing at the n + 1/2 time step and then take the average of the forward half time

step and backward half time step. So our equation is

ultt —p N up ™ty . 1 up = n Uity — Uiy
Al 9 2 2Ax 2Ax

n+1 n+1 n+1 n n n
v (ui-i—l —2u;" F iy — 2wy + ui—l)

2 (Az)? (Az)?

(A.2)
= 0.
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To continue and simplify, we let r = ( AA;)z. Then we get the following nonlinear equation in

the time n + 1.

rAx —rAzx rv  rsAzx
(Lt T ! ot = o) et | TR -
A A A
_i_u?_:—ll rgmu? B % B 7’54 x} +ul {W 1+ % (u;ﬂrl — u?_l) (A.3)

To see how we will solve this, we use the notation w; =« and u; = u}. Then our vector of
variables is w since u is already known. We write the above equation as G(w, u) = 0 which

we will find the roots of in w using Newton’s method.
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G(w,u) =

—1.5 2 1
Ax Wo + Aajwl - 2Aacw2

rAx —rAx rv  rsAx]
wy |14 71y + —— (wy — wo + ug — up) | + wo u — — +
8 8 2 4
. rAz  rv rsAx n _1+7”A£L‘< ~ o)
w9 3 U1 5 1 Uy TV 3 U2 Uo |
N rsAx  rv —rv rsAzT]
U - — Uy | —— —
Ol 4 2 21 2 4
rAx —rAx rv  rsAx]
W; 1+rv+ —— (wiﬂ — W1+ Ujp1 — Uz‘—l) + w;_1 Uy — — +
8 8 2 4
. rAx rv  rsAzx N 14 rAx ( )
Wi+1 g Us 2 4 U TV ] Ui+1 Ui—1 ]
rsAx  rv —rv rsSAzT]
L e N R R R
rAx —rAzx rv  rsAzx
W1 |1 +710+ (Wi, — Win—g + U, — Um—2) | + Wim—o | ——— U1 — =
8 2 4
N rAx rv  rsAzx N " rAzx ( )
W, ] Um—1 9 4 Um—1 | TV g U, Upp—2 ]
N rsAx  rv —rv  rsAz]
Uy - — Uy | —— —
>4 2 2 4

1 2 1.5
QAxwm_Q B Amwm_l + Aa:wm

In order to do the newton step, we need to also calculate the Jacobian DG(w,u). In
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order to do so, we define the following terms

Then our Jacobian is

DG(w,u) =

rAx

Ty
2

rsAzx
4

(i1 — Ui—1 + Wip1 — Wi—1)

= )
rAx
14+rv+ 3
TA:L‘( ) rv  rsAzx
= —(w; +u;) — — — .
8 2 4
[ _15 2 05
Ax Az Ax
aq b1 C1
a2 bo C2
Am—1 bmfl
05 =2
Ax Ax

And we can solve for the roots using Newtons method

A.3.1 Stability of Crank-Nicolson Method. The Crank-Nicolson scheme is stable
just like the implicit methods. There is no CFL condition on time steps. It is of higher
order accuracy O(At?, Az?) and involves a little more work in solving each update but is
much more accurate than the implicit schemes. Sometimes the Crank-Nicolson scheme can

be pretty complicated to implement but it is one of the preferred techniques for solving

Tpi1 = Tn + (DG) G (20, 1).

problems like this nonlinear burger’s wave equation.
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A.4 HYPERBOLIC EQUATIONS USING TECHNIQUES FROM COMPUTATIONAL

FLuID DYNAMICS

A.4.1 Upwind Scheme. These previous schemes deal well when information is flowing
in all directions. For instance, when we have a second order derivative, then the value at
any point is being influenced by the points to its left and right. We get a smoothing type of
effect. This is why we often call the heat equation (which has a second order derivative) a
diffusive equation. When we are dealing with wave equations, we typically are dealing with
information being propagated along a certain direction called the characteristic line. For

instance, if we are dealing with the equation

Uy + au, = 0,

where a > 0, then a wave will propagate to its right over time with speed a. Hence, the

Figure A.10: Plot of u; + au, = 0 with @ > 0. The wave travels from left to right with
positive constant a.
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information flows from left to right and our scheme should gather information to be prop-
agated from the left. Now, the backwards difference operator for the spatial derivative will
gather information from the left to propagate but the forwards difference operator gathers
from the right, so for our specific example, our knowledge of which direction the wave should
propagate tells us we need to use the backwards difference. We say that the scheme is an
upwind scheme when it correctly passes information in the direction of the characteristic
lines. In addition, we need our time step for the explicit scheme to be such that we are
passing information slower than the speed of our wave is moving. This keeps the domain of
dependence for each point on the correct side of the point and ensures that we do not lose
information. Typically this translates into a Courant-Friedrich-Levy (CFL) condition on our

time step of
alAt
— < L.
Ax
When we know which direction information is flowing, we can hard code the scheme used
to reflect that knowledge. However, in many instances the direction of flow might change or
we may not know which direction it is flowing in. We can still use a generic scheme which

deals with this case.

Define forwards, backwards and centered difference operators on a function u to be

n n
D — Uy — Uiy
! Axr
n n
Do — Uip1 — Uy
! Axr
n n
Dox . ui-‘rl - ui—l
g 2Ax

Then we can write our first order explicit upwind scheme for the system, u; + au, = 0,
as

i =%~ _max(a,0)D;® — min(a, 0)D; .
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In other words, we have the explicit upwind scheme with first order accuracy,
uf™ = uf — At (max(a,0)D;* + min(a, 0)D;*)

which is stable for |aA—A;‘ < 1.

Notice that this correctly chooses the forward or backward scheme depending on the
direction of characteristic flow. We can think of ¢~ and a* as switches to turn on or off the
forward and backward difference flows. This generalizes to multiple spatial dimensions as

well as higher order schemes. Example: for a second order scheme in space, we would use

n n n
- Sui — Aui g+ ui

e 2Ax
and
ot = —ug, o +4ui  — 3u]
z 2Ax

A.4.2 Lax-Wendroff Scheme. There are other types of schemes which are not exactly
upwind schemes, but still do a good job with preserving information flow. The Lax-Wendroff
scheme uses the Taylor series expansion of u(x;,t, + At) around wu(x;,t,) to get a higher

order accurate system

ou™ 1 u"
ol g At)— ~(At)?— At3
u; Uj+( t)atj+2( t) 8t2j+0< t),

so we attempt to replace the time derivatives by space derivatives on the right hand side:

Up = — AUy
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and

Ut =

5

0
= —aUy — ag(ut)

0
= —qUy — a%( auy)
= —aquu, + ag(au )
- t U 3.75 T

So if a is a constant, then this simplifies to
Uy = — AUy,

and

Ut = GQUJ;CC.
Hence when we evaluate these at (z;,t,) and plug into our taylor expansion (for a, a con-
stant), we get with centered differences in space,

J 7n

1
)+ §(At)2(a2um) +O(AF),

VAD)

We finally have the Lax-Wendroff scheme, a second order scheme in space

al\t a’At?

u T =t — —(uh, —ul )+ ——=(ul — 2uT +ul
J J 2A:1:( A J Y 2Ax2( A J J v

which is stable for |‘Z—Axt‘ < 2.

A.4.3 Beam-Warming Scheme. The Beam-Warming Scheme is one of the most popu-

lar methods in computational fluid dynamics with Lax-Wendroff being next in preference. It
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takes the Lax-Wendroff scheme one more step and instead of using second order centered dif-
ferences in space, we use the second order one sided difference from the direction of upwind.

The Beam-Warming scheme for (a > 0) yields a second order accurate model

2 2
nil  om GAL " " a* At
Uj = Uj — E(Z’)u] — 4Uj_1 + uj—?) + QA{EQ

(uf —2uj_ | +uf ),

which is stable for ’“A—A;‘ < 2. Hence the Beam-Warming method could be considered as an

upwind version of Lax-Wendroff. Likewise for (a < 0), we have

2 2
nil  n  GAL " n n a’At

j i 9Ax (U? - 2u?ﬂ + U?Jrz)-

A.4.4 TImplicit Hyperbolic Schemes. It is possible to write many of these schemes in
implicit form, but the benefit of doing so compared to the extra computational and coding

time makes it often not worth the effort.
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APPENDIX B. TRIANGULATION FORMULATION AND GEOMETRY

B.1 THE TRIANGULATION PROBLEM

We derive and formulate the triangulation problem for refining our solution R, T given by the
8-point algorithm to accommodate n measured data points %, = {X/ }ioy and Xy = {5{%};‘:1
under what we assume to be unstructured noise.

We wish to find x; and x5 on the image planes that minimize in the least squares sense

the difference from our measured points x; and Xy which also satisfy our epipolar constraint
XéTTRX{ =0.
Hence we wish to find the points x; and x5 that minimize the function
¢(X17X2a R7 T) = Z ||)~(]1 - XJIH2 + ||)~(% - XJ2||27
j=1
subject to the constraints

e
xTTRx) = 0,

T, _
x; ez =1,
T, _
Xy ez =1,

where e3 = [0,0,1]7, R € SO(3), T. The last two constraints are added to ensure our solution
space for x; is on the image planes for each camera. Now, since constrained optimization

is difficult to work under, we obtain the unconstrained optimization problem through the
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(b) the data points with error
might not satisfy the epipolar con-
straint

Figure B.1: Under the assumption of noisy measured data, x; and X5 , the epipolar constraint
may not hold, ie. the three lines do not form a triangle. The triangulation problem posed
to refine our solution with noise is to find x; and x5 that satisfy the epipolar constraint and
minimize the Euclidean distance to X; and X. Figure B.1(a) shows the geometry with error
and figure B.1(b) shows a close up and different angle of how the epipolar constraint may
not be satisfied.

method of Lagrange multipliers. Hence, the unconstrained minimization function is

(%1, X2, R, T\, 1) = Y 15 =] |+ [~ |2+ N %" T R o (x]" e3— 1) 407 (x4 e5—1).
j=1

(B.1)
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Now, the necessary conditions for a minimum is that the gradient V¢ must be zero, so
we proceed by setting the derivative with respect to x], x%, M, 7, and p/ equal to zero.

Thus for each j € {1,...,n}, the following must be satisfied

—2(x] —x)) + NRTTTx) + ey = 0
—2(%} — x}) + NTRx] + pes = 0
X%TTRX{ =0

T
x;e3 = 1

X%Teg = 1.
Now, in order to solve for our optimal )\, we use the first two equations to obtain

, N AU
x| = X — 5 ()\JRTTTXQ + 7]763) (B.2)

x, = X)— 5 ()\JTRX{ + ,u]63> : (B.3)
To simplify more, we multiply by él'é3 = diag([1,1,0]) and add ez to both sides to get

. 1 A
Jo— 5 INipT s pTTi
X = X 2)\ éses T x,

, 1 L
I i _ 2T j
Xy = Xy 2)\ e; e3 T Rxy.

Now if we use equation B.2 to obtain our optimal )/, we must premultiply both sides of it

by X%TTR and use our epipolar constraint to get
e PR (R S
0 =x}'TRx, = x} TRx] — §>\J x}"TReTes RTTTx),

SO
2

2x}, TRX] = N ||esRTT"x)

Y
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and our optimal A satisfies
2x), TR

T 2
‘ xy TRéY

Likewise, if we use equation B.3, we premultiply by X{TRTTT to get

(B.4)

- 2% TRx]
y = e TR (B.5)
&1 Rx] H

Finally, if we add both solutions together, we obtain

A 2 (ngTRfc{ + i%TTRXD
N (B.6)
) xITTRET ) n ( XTI T RET ‘

Now, we return to our unconstrained minimization equation B.1 with our optimal values

to obtain our simplified function which we can optimize not only over x; and x5, but also

over R € SO(3) and T € R3. We substitute equation B.6 for ) to get,

Olxi,x2, R,T) = 3% = x]|2 4 1% — 51 + M TRx] + 7/ (il es — 1) + /(x5 ey — 1)
j=1

n
= Y K =P+ 1% - =)
7j=1

S o 1 o
= Y IV eRTTTX + Ve e R
j=1

= 3 ) (I TRE P + e R )
7=1

. ~ . . ~ . 2

"y 2<ngTRs<{+§<;TTRx{) o o

= Y|z | (I TR + T Rx)

TR+ et rxd

J=1
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and hence, we have

T ped | «iThped)
n <X2 TRx) + X3 TRxl)
¢(X17X27R7 T) =

2

: T 7o s s i
i=1 ||x}" TReT|| + ||ésTRx]

or substituting equations B.4 and B.5, we obtain

i A 2 i .
n <x§ TR)E{) <x; TRXQ
¢(X1, X2, R7 T) -

R

2

2 +
J=1 ’

JTp DT
xy T'Res

HégTRx{
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B.2 THE GEOMETRY OF THE PARAMETERIZATIONS OF THE OPTIMIZA-
TION VARIABLES
We remind the reader that /5 is the normal vector to the epipolar plane of our measurement

error free data points in the second camera coordinates as shown in Figure B.2. We will talk

about a vector £ in general, but in actual practice we will use /5.

Figure B.2: We show the triangulation problem where ¢ is the normal vector to the epipolar
plane. We will express our point x as a function of this vector ¢ given our measured data x
which minimizes the distance from X to the epipolar plane given by /.

We now prove the claim that the closest point, x, to X on the epipolar line at the
intersection of the epipolar plane with ¢ as it’s unit normal vector and the image plane is

given by

3007l + (T ley

— B.9
el (T les (B:9)

x(l) =
In Figures B.3, B.4(a) and B.4(b) the geometry of x(¢) in the image plane is demonstrated
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from the three useful views. Now to prove this claim, we proceed to manipulate the above

equation into recognizable geometric projections.

e3llTeTx + (" les

x() = eTIT leq
C(&0)(630)Tx + U(é30)
- (€s0)" (ésl)
_ (esxO)(esx O)Tx £ x (e3x )
N les > £]]? lles > €]

= Proj ;x¢ X+ the pt closest to e3 on epipolar line (see Fig. B.4(a) and B.4(b))

llez 2]l

X (e3x£)

X (ezx L)

Figure B.3: The point x(¢) is given by x(¢) = Proj e;x¢ X + It can be seen that it

llesx£]]? -
ez <2l

is the point on the epipolar line closest to x. In Figure B.3, the dashed line on the image
plane is the direction of the vector —e3 x ¢ projected onto the image plane which also shows
up in Figure B.4(b) as a dotted line.
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b r and e

[ A

(a) View of side of image plane along epipolar line

X (e3x£)
llesx 2]

._63

(b) Front view of image plane

Figure B.4: Other views of the image plane to see the geometry of the above discussion. The
dotted line in Figure B.4(b) is the projection of the vector —es x ¢ onto the image plane.
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8-Point Algorithm, 43, 44, 48, 49, 53

backward difference, 74
Beam-Warming method, 99

camera
calibrated, 34, 35
ideal, 30
projection, 31
CFL condition, 97
Crank-Nicolson scheme, 89
explicit scheme, 85, 88
implicit scheme, 87, 88
Crank-Nicolson method, 95
curvature, 5
2D, 5,6
3D
Gaussian, 7, 8
mean, 5, 8, 9, 13
3d

mean, 62

oT, 11
diffusive, 96
dN, differential of Gauss Map, 62

epipolar constraint, 37-40, 45, 101, 102

Epipolar geometry, 35-43
epipolar line, 38

epipolar plane, 38

epipole, 38

essential matrix, 37, 40, 43, 44
essential space, 44

extension velocities, 15

Fast Marching Method, 23
focal length, 33

focal plane, 33

forward difference, 74

rt, 11
-, 11
general position, 45
Gew, 30

INDEX

Guwes 29

homogeneous coordinate, 24, 25
homography, 34, 35
planar, 39, 40, 45

¢, 50, 106

Laplacian, 13

Lax-Wendroff method, 98, 99
Level Set Equation, 4

logarithm of a rotation matrix, 28

minimal surface, 8
narrow band level set method, 23

occlusion, 60
octree level set method, 23
osculating circle, 5

Po, 33
parameters

intrinsic, 33
planar homography, 64
P", see projective space
principal point, 33

radius of curvature, 5
re-initialization equation, 22
Rodrigues’ formula, 28

signed distance function
definition of, 2, 11
intersection of, 13
set subtraction of, 13
union of, 13

skeleton, 9, 16

space
Euclidean, 24
projective, 24

stencil, 82, 86, 89

stiff differential equation, 81

thin lens, 30
transformation
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affine, 25

projective, 35

rigid body, 24, 25
triangulation, 44, 101
triple product, 37

upwind scheme, 97

vandermonde matrix, 77
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