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Chapter 1
Introduction

In the last few decades machine learning has become one of the most rapidly developing
fields in science. Its main focus is to extract patterns from the observations to make
accurate and robust predictions on previously unseen data. The learning process relies
heavily on statistics and mathematical optimization.

The aim of this thesis is to review the theoretical foundations of kernel ridge regression.
As we will see we will have to solve a regression problem. In most cases the simple linear
regression is not sufficient to make proper predictions since the relation of the data points
is nonlinear. When this is the situation we have to take a more sophisticated approach.
Kernel methods enable us to transform the data into high, even infinite dimensional,
spaces, where we can learn complicated relationships, and still, the computations the
process requires remain manageable.

Beyond the theoretical foundations, I will demonstrate the practical applications of kernel

regression in image denoising, missing pixel estimation and super-resolution.



Chapter 2
Regression

Let X be a non-empty set and n € N. In a regression problem, we are given a (z1,¥1), .. .,
(Tn,yn) € X x Y training set () is typically assumed to be R). Furthermore we assume
that there exists a function f* : X — ) such that Vi : y; = f*(z;) + &, where & is a
0 mean random variable for all i. By including such random variables we may represent
noise in the input or variability of the target values, which are not due to the input. Our
goal is to find a function f : X — Y that not only performs well on the training data but
also makes reasonable predictions on unseen points of X'. To assess the performance of a

function at a given training point we introduce the notion of the loss function.

Definition 2.0.1 (1, Definition 3.1)

Denote by (z,y, f(x)) € X x Y x Y the triplet consisting of a pattern x, an observation y
and a prediction f(x). Then the map ¢ : X XY xY — [0, 00) with the property c(x,y,y) = 0
forallz € X and y € Y is called a loss function.

Remark 2.0.2 The loss function may depend on the input x (for instance, in image
reconstruction we may require higher accuracy in the center of the image than at the
edges). However for the sake of simplicity it is often assumed that the loss function is

location-independent and it is generally a function of y — f(z).

Remark 2.0.3 For practical learning applications the loss function must satisfy addi-
tional properties to its definition: It should be cheap to compute, continuously differen-
tiable and robust in a sense that it is resistant to outliers. Convexity is also desirable to

ensure uniqueness of the optimal solution.



In regression the most frequently used loss function is the squared error:

c(z,y, f(2) = (y — f(x))’

Now we want to find a way to combine the computed errors, so that we can assess
how good a given estimate f is. In the following, we assume that there is a probability
distribution P(z,y) on X x ), that captures the randomness of the data generation and
how the y values depend on the x values. Moreover we assume that P(z,y) has a density
function p(x,y) and that the data (z;,y;), 7 € [m] are drawn independently and identically
distributed from P(z,y).

Definition 2.0.4 (1, Definition 3.3)
The expected risk with respect to P(x,y) and the loss function c is:

R(f) = B(e(X.Y, f(X))) = / (., (2))p(e, y)dedy

XxY

Naturally this is not a practical definition, as if we knew p(z, y), we would be able to make
the best possible predictions without learning. However we can approximate p(z,y) with
the empirical density pemp(x,y) = % o 0z ()0y, (y) and thus arrive at the concept of
empirical risk.

o~ ifx;,==x

Here informally 0, (z) = and formally d,, satisfies [ d,,(z)f(z)dz = f(z;).
0 ife;#2

Definition 2.0.5 (1, Definition 3.4)

The empirical risk of the function f is defined as:

m

Remp(f) - /X v C(ZL‘, Y, f(x))pemp(xa y)dl’dy = % Z C(ZEZ', Yi, f(xl))

i=1

Remark 2.0.6 If we let ¢ be the squared error, then Reny(f) = = 37" (yi — f(2:))? and

T m

we call it the mean squared error (MSE).

During the learning process we wish to minimize the empirical risk. However, it is easy
to construct functions that are optimal for this minimization, but perform very poorly on
the unseen data. For example for all i let f(z;) = y; and let f(z) = 0 otherwise. Although
this function has 0 empirical risk, f would not be able to generalize to yet unseen data.

For this reason the following 2 methods play an important role in regression.



e Restricting the space of functions, where we do the minimization (the restriction

should be done prior to seeing the data).

e Regularization: introducing a punishing term for functions that are too complex or

not smooth enough.

Often the above methods are used simultaneously and referred to as inductive bias.
The above mentioned regularization will be carried out by the regularization func-

tional Q : F — R, where F is the set of functions from X to V.

Now we introduce a method that aims to minimize the sum of the empirical risk and

the regularization functional over a specific space of functions.

2.1 Ridge regression

Let (z;,y:) € X x Y, i € [n], F be a subset of the set of functions from X to Y, Remp(f) be
the empirical risk of f with respect to a loss function c and A € R>. Then ridge regression
is the following minimization problem:

I}leig Remp(f) + AQ(f)

Remark 2.1.1 The coefficient \ enables us to control the effect of the reqularization term.

2.1.1 Regularized linear regression

Let XY =RY Y =R, (25,y) € R i =1,... n a training set and F = {{w, -)|w € R},
so we use linear functions for prediction.

In this case it is natural to choose Q(f) as ||w||?. One way to argue for this could be that
in linear regression the predictor function is f(x) = )"\, w;z; and if for a particular j w;
was large, then a little change in z; could cause a big change in f(z;) and thus f would not
perform well on noisy data. By penalizing large euclidean norm of w we enforce smoother
and more stable predictions.

Let us choose the loss function as c(x,y, f(x)) = (y — f(x))?. This way the optimization

problem becomes:

argminl Z((w, ) — vi)* + Mw, w)

da N
weR i=1



Note that the function we want to optimize depends only on inner products. This obser-
vation will be very important, because in the next section we will introduce the concept
of a reproducing kernel Hilbert space and by using a kernel function we will be able to
map the data points into this space, where the inner product of two such functions will be
determined by the kernel function. The kernel function will be easy to compute and thus
we will be able to use a very similar learning algorithm to regularized linear regression,

but with the difference that we will be able to uncover non-linear relationships.



Chapter 3
Reproducing kernel Hilbert spaces

In this chapter we will state definitions and results that hold for both spaces R and C,
so F will be used to represent them. Let & be an arbitrary set and F(X,F) be the set
of functions from X to F. The set F(X,F) is a vector space over the field F with the
following 2 operations: (f+g)(x) = f(x) + g(x) and (A\f)(x) = A f(x).

Definition 3.0.1 Let H be a Hilbert-space. Then the functional f : H — F is bounded if
there exists M € R such that ||f(x)||lr < M||z||3.

Definition 3.0.2 (2, Definition 1.1)
H C F(X,F) is a reproducing kernel Hilbert space (from now on RKHS) on X, if:

(i) H is a vector subspace of F(X,TF)

(ii) H is endowed with an inner product, (-,-)y, with respect to which H is a Hilbert

space

(111) for every x € X the linear evaluation functional E, : H — T, defined by E.(f) :=
f(x), is bounded.

Remark 3.0.3 FE, is indeed linear since for A\, Ao € F and f1, fo € H:
Ey(Aifi + A fo) = (Mfi 4+ Aafo)(@) = Afi(x) + Ao fo() = MEL(f1) + A Ew(fo)
Theorem 3.0.4 (Riesz representation theorem)(3, Theorem 9.35.)
Let H be a Hilbert space over the field F and f : H — F be a continuous linear functional.
Then there exists a unique y € H, such that:
f($) = (x,y)H,Vx eH

10



Remark 3.0.5 If f : H — F is a bounded linear functional on a Hilbert space H, then it

18 continuous.

Corollary 3.0.6 As a result of the Riesz representation theorem it follows that if H is
an RKHS over X, then for each v € X the evaluation functional, E,, can be represented
with a unique vector k, € H, which means that f(z) = E.(f) = (f, k)2, Yz € X.

Definition 3.0.7 (2, Definition 1.2)

The function k, is called the reproducing kernel of the point x.

Definition 3.0.8 (2, Definition 1.2)
The function K : X x X — F defined by:

K(I7 y) - ky<17)
is called the reproducing kernel for H. The notation k, = K(-,y) will be often used.

For the previously defined K, the following simple properties hold:

o K(z,y) = ky(z) = Eu(ky) = (ky, ka)n

o K(x,y) = (ky,ku)n = (ku, ky)u = Ey(ke) = ku(y) = K(y, 2)

o ||E,1? = |lk,I3 = (ky, k) = E,(ky) = k,(y) = K(y,y), the first equality is true
because the functional F), is represented by the vector k, and using the Cauchy-

Schwarz inequality it can be shown that they have the same norm.
In the following we give an equivalent definition for an RKHS.

Definition 3.0.9 (RKHS 2nd Definition) (4, Definition 1)
Let X be a nonempty set and H a Hilbert-space of functions f : X — R. Then H is an
RKHS, with the inner product (-, )y if there exists a function K : X x X — R such that:

(i) forallz e X K(-,z) € H

(ii) K has the reproducing property: (f, K(-,z))y = f(x) for all f € H and for allz € X

11



Remark 3.0.10 The 2 definitions for the RKHS are indeed equivalent since the Riesz
representation theorem 3.0.4 ensures that the 2nd definition follows from the first and for
the other direction Vo € X, 3K(-,z) € H :

|Ex(N)| = [F @) = [(F; KCo)ul < A FIllKC @)l = (1 lloov/ K (2, )

where we used the Cauchy-Schwarz inequality. We can let the constant in the definition

of boundedness equal \/ K (z,x).

Example 3.0.11 (C" as an RKHS) (2, Example 1.2.1)
Let X = {1,...,n}. We can identify each v € C* with a function v’ : X — C, V/(j) = v;.
This way C™ is a vector space of all functions on X, endowed with the usual inner product

of C":

Viou' X - C (V) = (v, u)en = Zviu_i
i=1
Let {e;}}_, be the canonical orthonormal basis for C", the corresponding functions are
e(i) = 0ij, where 055 is the Kronecker delta. The set of functions {€}7_, is precisely the
set of reproducing kernels for the set X because:

V'(j) = v; = (v, ¢ej)cn = (V' €])

For C" to be an RKHS, the linear evaluation functional L;(v") must be bounded. This is
indeed the case because Yv' : X — C:

) —S.ineq.
1L ()] = W' (G)| = [, e5)en| < [[ullen - lesller = [|v]len = 1]

Non-example 3.0.12 (2, 1.2.2)
L?[0,1] is not an RKHS because the evaluation functional E,(f) = f(x) is not bounded.
Let z € (0,1) and define

£y ifo<t<uzx
fn(t): ()t f S

()" ife<t<1

then

nhalgo an”LZ[O,I] =0, but fn(x) =1 Vn.

thus there can not exist a C' € R such that |E,(fn)| = |fu(2)] < C||fallr20,1 for all n.

12



3.1 Properties of RKHSs

The first important property of an RKHS is that the linear span of the reproducing kernels
for all x € X is dense in H. We start by defining the notion of density.

Definition 3.1.1 Let H be a Hilbert-space and S C H a subset. We say that S is dense
in H if S = H, where S is the closure of S and consists of all the limit points of Cauchy-

sequences of S - with respect to the norm induced by the inner product of H.

Proposition 3.1.2 (2, Proposition 2.1)
Let H be an RKHS on the set X with kernel K. Then for f € H

fLS < f=0
where S is the linear span of the functions k, = K(-,y).

Proof. <= if f(y)=0, for all y € X', then 0 = f(y) = (f,k,),s0 f L S
= Vye X:0=(fk,) = f(y), so f=0. O

Theorem 3.1.3 (Riesz Orthogonal Theorem)(5, Theorem 2.16.)
Let H be a Hilbert-space and M C H a closed subspace. Then for any x € H, there is a
unique ©1 € M and xo € M+ such that x = x1 + 2.

With the help of Proposition 3.1.2 and the Riesz Orthogonal Theorem 3.1.3 we can prove
that any element of an RKHS can be approximated arbitrarily well - in the norm induced
by the inner product of H - with functions from S = span{k,|y € X'}, formally S is dense
in H.

Corollary 3.1.4 (5, Proposition 2.20; 2, Proposition 2.1.)
Let H be an RKHS on the set X with kernel K. Then S, the linear span of the functions
ky, = K(-,y), is dense in H.

Proof. We saw that S+ = {0}. Moreover S+ = gL, because S* D 5+ trivially and if
f L S, then for any g € S, there is a sequence {h,} C S such that h, — ¢, and by
the continuity of the inner product 0 = (f, h,) — (f,g), so f € S*. Since S is a closed
subspace of H and 5= {0}, by the Riesz Orthogonal Theorem H = S. [J

Lemma 3.1.5 (2, Proposition 2.2.)
Let H be an RKHS on X and let {f,} CH. If f, = [, asn — oo, i.e., ||fn— fllx = 0,

as n — o0, then f,(z) = f(x), as n — oo for every xz € X.

13



Proof.

Fn(@) = @ = 1= D@ = 1= k) 2 = £1] - k]l = 0
]

Remark 3.1.6 This property makes an RKHS very well-behaved for machine learning,
as norm convergence of functions ensures the convergence of their evaluations. In other
words, by approximating a function in the RKHS norm we are approximating its pointwise

values, which makes learning more stable and reliable.

As a consequence of the previous lemma, the following proposition states that if 2 RKHSs

on X have the same reproducing kernel then they are, in fact, equal.

Proposition 3.1.7 (2, Proposition 2.3.)
Let H;, i=1, 2 be RKHSs on X with kernels K;, i=1, 2. Let ||-||; denote the norm on the
space H;. If Ky(x,y) = Ks(x,y) for all z, ye X, then Hi = H.

Proof. Let K(x,y) = Ki(x,y) = Ko(z,y) and W, =span{k, € H; : € X'}, i=1,2. Then
for any f € Wi, we have that f(z) = >, ajk,;(z) = >, a; K(x, x;), thus the values of
are independent of wether we regard f as an element of W; or Ws.

Also for any f € Wy = Wa: [[fI[f = 32, ictj(bu,, kay) = D0, 5 cit; K (5, ) = || f]]3-

Now consider the case when f € #Hi, then since W is dense in #H; (Corollary 3.1.4) we
have a sequence {f,} C Wj such that f, — f, as n — oo. Since {f,} is Cauchy in W
it is also Cauchy in W5, because the norms are equal. Consequently there exists g € Ho
with f, — g, as n — oco. By the above Lemma f(z) = lim,, f,(z) = g(x), so f € Hs. The

same can be done the other way around resulting in H; = Hos. O
Since we already know that the reproducing kernel of an RKHS is a kernel function,
we prove that it is unique.

Proposition 3.1.8 (Uniqueness of the reproducing kernel)
Let H be an RKHS on X. Assume that the kernel functions K1 and Ky are reproducing
kernels of H. Then K = K.

Proof. For any =z € X:
1K1 () = Fo (-, 2) |3 = (K (@) = Ko ), Ko (@) — Ko, 2))u

14



- <K1(~,l‘) - KQ('7x>7 Kl('v $)> - <K1(-,LL‘) - KQ('7 l’), Kg(-, $)>?—l
= Kl(l‘wr) - KQ(ZE,I') - Kl(l’,l‘) + KQ(ZE,QZ) =0
The equalities followed from the linearity of the inner product and the reproducing prop-
erties of K7 and K.

Since || - ||» is a norm K (-, z) = Ks(-, x) are equal as functions, so Ki(y,z) = K(y, ),

Yy € X, proving the proposition. 0

3.2 Kernel functions

Up to this point we always started with an RKHS and we examined the properties of
the corresponding reproducing kernel. In the next section our main goal is to characterize
when a function K : X x X — C is the reproducing kernel for some RKHS. Since the
concept of positive semi-definiteness of a matrix will be of high importance we start by

defining it.

Definition 3.2.1 Let A = (a;;) be a complex Hermitian matriz. A is positive semi-

definite if and only if for every au, ..., an € C we have that 37, @a;; = (Aa, ) > 0.

Definition 3.2.2 (2, Definition 2.12.)
Let X be a set and K : X x X — C. Then K is called a kernel function if for every n
and for every choice of n distinct points, {x1,...,x,} C X, the kernel matriz K, K, ; =

K(x;,xj) is positive semi-definite.

For later purposes we define a kernel function also in the case when the target space of K
is R.

Definition 3.2.3 If K : X x X — R, then K is a kernel function if K is a symmetric

positive semi-definite matriz.

The following proposition states that the reproducing kernel of an RKHS is always a

kernel function.

Proposition 3.2.4 (2, Proposition 2.13.)
Let X be a set and let H be an RKHS on X with reproducing kernel K. Then K is a kernel

function.

15



Proof. Fix {z1,....,z,} C X and ay,...,a,, € C. Then

Z aiajK(mi’ x]’) = ZEU%N Z ajkxj> = <Z ik, Z O‘jkwj>
i=1 j=1

i,j=1 i=1 J=1

n
= 1) agks |l 2 0
j=1

O

In the following theorem we start with a kernel function and we build an RKHS such

that its reproducing kernel is the kernel function.

Theorem 3.2.5 (Moore) (2, Theorem 2.1/.)
Let X be a set and K : X x X — C be a function. If K is a kernel function, then there
exists an RKHS H of functions on X such that K is the reproducing kernel of H.

Proof. For y € X let k, : X — C be the function defined by k, = K(-,y). Let W be the
vector space that is the span of the set {k, : y € X}. Let f,g € W. Now we can define a
function B : WxW — C such that B(f, g) = B(}_; ajky,, >, Biky,) = 2 o; BiK (yi, vj),

where o and j3; are scalars. Our first goal is to show that B is an inner product on W.
1)
Since a function in W can be expressed many different ways as a linear combination of

the functions k,, we must check whether the function B is well-defined. Firstly assume
that g = ). Bik,, and choose 2 distinct expressions of f, f =) jagky, = > viky , then:

B(Z ajky;, g) = Z%EK(%%) = ZEZ%K(%,%‘) = ZEZ%‘% (vi)
= Bifw)=>_ B> wky(yi) =Y B K (yiu) =Y wBiK (yi, )
: i l i 1 il
= B viky, 9)
.

Now let f =3, a;k,, and choose 2 distinct expressions for g = >, Bik,, = >, viky,-

B(f, Zﬁikyi) = Z%’EK(%%) = Zaj ZEK(%%) = Z%‘ ZﬁiK(ijyi)
i i,j j i j i

= Z%‘Z Biky, (y;) = Z%M = Z%‘Z Vikiy, (y5)

16



= Zaj ZWK(yl,yj) = B(f,Z’Ylkyl)
j l :

During the second calculation we used the fact that K (z,y) = K(y, x), which is true since
K is Hermitian. Overall, we showed that the value of B does not depend on the chosen
expression of the functions, so it is well-defined.

2)

Furthermore we have to show that B is sesquilinear. It is linear in the first variable:

B(Aifi + Aaf2,9) = B\ Z ajky; + Ao Z Viky; Z Biky:)
J J i

J

= B(Z()\loéj + >\2’Yj)kyj> Z 5Zkyz)

=D (hay + Ao%)BiK (i, ;)
i,J
=M\ Z ;B K (yi, y5) + Ao Z B K (yi, y5)
%,] ,J
= MB(f1,9) + X2B(f2,9)

To show that it is linear in the second variable we show first that B(f, g) = B(g, f) :

B(f,9) =Y ;BiK(yi,y;) = Y aBK (y;,5) = Blg, f)
%,] 2,]

And thus:

B(f, Mig1 + Aag2) = B(Mg1 + Aaga2, f) = MB(g1, f) + A2 B(g2, f)

=M B(f, 1) + XB(f, 92)

3)
B(f,f) = 0 for all f € W, because B(f, f) = >_, ;a;a:K(yi,y;) > 0, since K positive

semi-definite.

4)
B(f,f)=0 < f=0
if f =0, then:

B(f,f) = Z%’E‘K(yi,%) = Z@Zajkyj(yi) = Za_if(yi) =0

17



as for the other direction firstly note that for all z € X :
B(f. k) = B aiky, ko) = > aiK(z,y:) = f(x)

Moreover the Cauchy-Schwarz inequality already holds for B, as its proof does not depend

on the last, yet unproven, requirement for an inner product. Thus for all x € X :

[f(@)] = [B(f, k)| < V/B(f, f) - Blks, k) = 0

which means that {=0.

Now that we have a vector space W endowed with an inner product (from now on:
B(-,+) = (-,+)), we can make it complete by taking equivalence classes of Cauchy se-
quences from W and thus we get the abstract Hilbert space H.

Using the above H, now our goal is to define HC F(X,C), that will be the RKHS. We
will introduce a linear map from H to H and we will prove that it is a bijection between
the two sets. With the help of this result we will be able to equip # with an inner product
so that it becomes a Hilbert space. Finally we will show that this H is, in fact, an RKHS
with the reproducing kernel K.

Let h(z) = (h, k) for a given h € H and H = {h : h € H}, so H C F(X,C). Since the
map: L : H — H, h— h is trivially linear,  is a vector space. Note that for any f e W,
we have that f(z) = f(z). Furthermore the linearity of L ensures that if we want to prove
that it is an injective map, it is enough to show that if iz(x) =0,Vx € X, then h = 0.
Suppose that fAz(a:) = 0 for all x. By definition this means that (h, k,) = 0 for every x,
so h L W. Since W is dense in H, we have that h=0. L is of course a surjection by
the definition of H. Thus L is a bijection and if we define an inner product on H by
(f, G)z = (f,9)n, then # will be a Hilbert space of functions on X.

Finally for # to be an RKHS the evaluation functional E,,Vy € X must be bounded.

Ey(il) = iL(Q) = <h»ky> = <iL7 kjy>7—t

Thus the boundedness follows from the Cauchy-Schwarz inequality. Moreover the re-

producing kernel for the point y is k;y = k,, and so the reproducing kernel for H is

k‘fy(x) = (ky, kz) = K(2,9). ]

Moore’s theorem 3.2.5, proposition 3.2.4 and proposition 3.1.7 and proposition 3.1.8 about
the uniqueness of the reproducing kernel show that there is a one-to-one correspondence

between RKHSs on a set and kernel functions on the set.

18



3.3 Solving ride regression in an RKHS

The following theorem states that the minimizer of the regularized risk over an RKHS
with the reproducing kernel K is in the linear span of the functions k,, = K (-, z;), where
the x;-s are our training samples. This property ensures that an RKHS can be used for
learning purposes, because instead of having to solve an optimization problem possibly
in infinite dimensions, we can simply determine the coefficients in the linear combination

that gives the minimizer function.

Theorem 3.3.1 (Representer Theorem) (1, Theorem /.2)

Let H be an RKHS on X with the reproducing kernel K and (x;,y;) € X X R, i € [m] be
a training set.

Denote by Q : [0,00) — R a strictly monotonic increasing function and by ¢ : (X xR?)™ —

R U {oo} an arbitrary loss function. Then each minimizer of the reqularized risk:

C(‘rlaylaf(‘rl)’ s 7$m7ym7f(xm)) + Q(Hf”?—[)

admits a representation of the form:

m

flz) =) aK(z,x)

i=1
Proof. Any f € H can be decomposed into a part fj, that is in the linear span of the
functions S = {k,, : x; € X'} and into a part f,, that is orthogonal to S. Thus

/= Z%’K('sz‘) + f1
i=1
Using the representing property of H we get the following for all z; € X, j € [m]:

Flag) = (K Ca)n = O K m) + fu, K ()

=1

= ZOﬁK(%%) +(fL K(z)))n = Z%K(%‘v%)

As a result we see that the orthogonal component has no effect on f(z;) for any j € [m],
so we have to choose f, such that Q(||f||3,) is minimal. Using the Pythagorean theorem

we get:

QIIF113) = QUIfLIE + 1Aill5) = Qlfillz)
Thus f, must be the function 0, resulting in f(z) = Y ", a;K(x,z;) for the f that

minimizes the regularized risk. [J
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Remark 3.3.2 The following simple calculation motivates why it is sensible to include

the norm of the function in the reqularized risk. For any x,x’ € X and f € H.:

—S.ineq.
|f(x) = f(a) = [(f, K(,2) = K(, 2 )l < I fllc- 1K) = K 2") ||
Thus the norm of the function can be interpreted as a smoothness measure that controls
how fast the value of the function changes with respect to a perturbation of x in the

geometry defined by the kernel.

Based on the definition of general ridge regression now we define kernel ridge regression
(KRR)

Definition 3.3.3 Let (z;,y;) € X xR, i € [n] be a training set and K be a kernel function.
By M denote the RKHS over X, that is reproduced by K. Remy(f) = = >0 e, yi, f ()
is the empirical risk of f with respect to the loss function c(x,y, f(z)) = (y— f(z))? and let
A € Rog. Then kernel ridge regression (KRR) is the following minimization problem:

n

F = arg min =3 (i — F())? + A1,

fen NI

Remark 3.3.4 Since A > 0 the function Q(||f||3,) = M|f|[5, is strictly monotonic in-
creasing, which, by the representer theorem 3.3.1, implies that f(x) = > oK (z,x;)

for some a; € R.

Using this remark we can explicitly find f by computing «;. To proceed let K € R"*",
K, ; = (K(x;,x;)) be a matrix; &« € R", & = (a1,...,,); Yy € R", y = (y1,...,yn) be

column vectors. Then (f(z1), ..., f(z,))T = Ka and ||f]|% = " Ka.
As a result the minimization problem reduces to:
1
arg min—||(Ka — y)||5 + \a’ Ka
acRr N

This is equivalent to:

1
arg min— (o’ K" Ka — 2y’ Ka) + \a’ Ka
acRnr N

This is a convex function of a since K is symmetric, positive semi-definite and thus K K
is also positive semi-definite. By differentiating and setting the derivative equal to zero

we can find a*, the optimal point.

2
—(KKa—- Ky)+2\Ka =0
n
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K(K+Ml)a—y)=0

Since A > 0, the matrix (K + Anl) is positive definite and thus invertible. a* = (K +

And) 'y is a solution, so f(z) can be computed explicitly the following way:

f(:c) = Zaf[((m,xi) (3.1)
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Chapter 4

Properties of kernels

4.1 Kernels as inner products

In the previous chapter we proved that if we take a kernel function, we can construct a
reproducing kernel Hilbert-space, that consists of functions that map the input space X
to R. Over this space we could solve the kernel ridge regression problem explicitly and
found a function f. Now we turn our attention to how a kernel function K can be written
as an inner product in a Hilbert-space H. To achieve this we use the map ® : X — H and
write K (z,y) = (®(x), P(y))». We call H the feature space and ® the feature map. The
following proposition states that such an expression of a function K exists if and only if

it is a kernel function.

Proposition 4.1.1 Let K : X x X — R be a function, n € N and {x1,z9,...2,} C X.
Then K is a kernel function if and only if there exists an inner product space H and a
map ® : X — H such that K(z,y) = (®(z), P(y))%.

Proof. If there exists such a map then we need that » /', a;a; K (z;,2;) > 0 for every
n € Nand aq, ..., a, € R. Since K(z;,2;) = (®(z;), ®(z;))n we have that:

n
Z a0 K (2, x5) = Z a;a; (D O(z;))y = | ZO‘Z z)|3, > 0.
,j=1 i,5=1 i=1

For the other direction we can use the reproducing kernel map that appeared in the proof
of Moore’s theorem: ®(x) = K(-,x) and thus the theorem guarantees that K(z,y) =
(®(x), P(y))s, where H is the RKHS associated with the kernel function K. O
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Remark 4.1.2 (Kernel trick)
Given an algorithm that depends only on a kernel function K, we can construct an alter-

native algorithm by replacing K with an other kernel function K°.

Due to the previous proposition the kernel trick is a sensible method since we can think
of the original algorithm as an inner product based algorithm operating on the data
O(z4),...,P(z,) and by replacing K with K’ we have the same inner product based

algorithm, with the modification that it now acts on ®'(xy),...,®'(x,).

Remark 4.1.3 Observe that kernel ridge regression is just the kernelized version of the

simple reqularized linear regression.

Although the RKHS belonging to a kernel function is unique, there are more feature
spaces, where the kernel function computes the inner product. In the following we will
construct another Hilbert-space that accomplishes this. To motivate the infinite dimen-
sional case, first we assume that the input space X is finite, so X = {z1,29,...,25}.
In this case the kernel function K : X x X — R is completely defined by the N x N
symmetric positive semi-definite matrix K. We know that such a matrix can be diag-
onalized on an orthonormal basis with non-negative eigenvalues. Let the eigenvalues be

0 < A\ <--- < Ay and let the eigenvectors be uq,...,uy. Then

=z

K (wiya;) = > Aelualiuils

k=1

= (VMlwlis - VAN un]e), (Vafuas, - VA [un];) e

thus with the feature map ®(x;) = (Vv Ai[uili, - .-, VAn|un]i) we have expressed K as the
inner product in RV,
Moving on to the case where X is not finite first we define eigenfunctions and eigenvalues

and then state Mercer’s theorem.

Definition 4.1.4 Let T be a linear operator on a wvector space V. 0 # b € V s an

eigenfunction, corresponding to the eigenvalue X\, of T if
T =M

Theorem 4.1.5 (Mercer) (13, page 338.)

Let X be a compact metric space and p be a nondegenerate Borel measure on X, i.e for
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any nonempty open set S C X : u(S) > 0. Suppose that K : X x X — R is a continuous

kernel function. Let us define the integral operator:

TK X)—>L2(X)

(T f)(x /Kx:v #)du()

Let ; € Ly(X), j =1,..., Ny be the normalized orhtogonal eigenfunctions of Ty (it
can be proven that they exist and can be chosen this way), with the eigenvalues A\; > 0,

sorted in non-increasing order.

Then
1.
Ny
Z )‘j < 0
j=1
2.

Z Az ) holds for all x,x’' € X

Ny, the number of eigenfunctions is either finite or countably infinite. In the second case

the series converges absolutely for each x,x’ € X and uniformly on X x X.

Remark 4.1.6 From the second statement of Mercer’s Theorem 4.1.5 it follows that
K(x,2") = (®(x), ®(2')) no for all z,2" € X with

DX —

z = (VA5 () =1, N0

where Eév”‘ denotes the Hilbert-space of finite vectors or sequences with finite 2-norm.

A kernel that satisfies the conditions of Mercer’s theorem is called a Mercer kernel. In
the following section we look at a method that can be used to approximate the kernel
matrix of a Mercer kernel. This way we can reduce the computational cost of kernel ridge

regression, which is normally O(n?), due to the computation of the inverse of K + AnlI.

4.2 Reduce computational costs
This section is based on [6] Christopher Williams and Matthias Seeger (2000).
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4.2.1 Approximating the kernel matrix

Let x1,...,x, be an input set from X, K a Mercer kernel and K be the corresponding
kernel matrix. The main idea of the approximation is to drop all but the first p terms
of the expansion of K(z,2’) in Mercer’s Theorem 4.1.5. This is sensible, because we saw
that A\, — 0, as n — 0. Let us assume that we know the eigenfunctions v; of the integral
operator Ty (defined at Mercer’s Theorem 4.1.5) and they are sorted so that the corre-
sponding eigenvalues are in non-increasing order. Let U € R™*? be a matrix, whose ith
column is the vector (;(z1),...,%i(z,))" € R™ and let A = diag(\y,...,\,). This way
we have K ~ UAU", based on K (x,z') ~ LAY () ().

Note that the above described method assumes that we have the eigendecomposition
available. If we wanted to compute it directly, the computational cost would be O(n?),
so we would not be able to achieve any acceleration of the KRR algorithm. Therefore we
approximate the eigenvalues and the eigenfunctions evaluated at the training points using
the Nystrom method.

4.2.2 Nystrom method

; is an eigenfunction of the integral operator Tk, with an eigenvalue );, if we have for
ally € X

/XK(y,x)wi(x)du(@ = \vi(y)

Let us assume that there is a probability density function p(x), such that:

/ K (y, 2)du(@)p(a)dz = Ah(y)

We want to approximate this eigenfunction equation with an ii.d. sample {zq,...,2,}
drawn from p(x), so we replace p with the empirical density and approximate the integral

with the following sum:
1
p > Ky, a)vi(z) & Aai(y) (4.1)
k=1

If we plug x; for j = 1,..., ¢ for the y into this approximation, we get the following:

1
—KD; m M\
q
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where K@ is the kernel matrix of the q input points and 1; = (¢3(21), ..., ¥i(z,))" € RY.
This motivates us to calculate the eigendecomposition of K@ (it can be done, because it
is symmetric):

K@ — U(q)A(U(q))T
where U is orthonormal and A is diagonal with entries )\g'” > )\(2q) >0 > )\g‘n > 0.

As a result we get the following approximations:

)\(Q)
’QDZ({L‘]) ~ \/an(%zﬁ /\z ~ L

This is a valid approximation, because:
1 1 1 1
—K(Q)w@- ~-K@ qui = _)‘z('q)qu = —)\gq)i/%' ~ Nt
q q Vv NG Toq

Plugging this back to equation 4.1, we can approximate 1;(y) for any y € X’ by:

q
q q
)~ Y S K08 = Yo K(y. )0 (42)

where K (y,.) = [K(y,z1),..., K(y,21)]".

Going back to the previous subsection, where we approximated the kernel matrix for an
input set of size n, now we have the approximation of the eigenfunctions evaluated at
these points, so we can give an explicit formula for U and A. For the approximation of
the eigenfunctions we use a sample set of size ¢ with p < ¢ < n. Let the ¢th column of U
be U ; and the corresponding eigenvalue be A; Then by using equation 4.2 we obtain the
following approximations:

U, ~ %%Kn,quf?, A A ZAZ@
where U.(f) is the ith eigenvector and /\Eq) is the 7th eigenvector of the eigenproblem de-

scribed above, K, , is the appropriate n x ¢ submatrix of K.

Now that we can calculate a low-rank approximation for K, we look at how it can be

used to reduce the computational cost of KRR.

4.2.3 Speeding up KRR

During KRR the most computationally expensive task is to invert the matrix K + Anl.

Using the approximation described in section 4.2.1, we have to invert the matrix UAU " +
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Anl, which is still of size n xn, but the Woodbury matrix identity will allow us to compute

the inverse faster.

Proposition 4.2.1 (Woodbury matriz identity) Let A be ann xn, U be ann xp, C be a
pxp and V be a pxn matriz. Assume that the matrices A+UCV, A, C, C"'+ VAU

are invertible. Then
(A+UCV) ' =A AU (C +vAT D) T vAT!

In the Woodbury identity we canlet A = nI, U =U, C = A, V = U". This way instead

of a O(n?) inverse calculation we have to do O(np?) calculations, where p < n.

4.3 The RKHS of a Mercer kernel

Proposition 4.3.1 Any Mercer kernel is also a kernel function.

Proof. Let a € R". Then we have

ZaiajK(xi,x] 2041043 O(z5)) = || ZO‘Z z)||* >0
i,J

O
Since every Mercer kernel is a kernel function, by Moore’s theorem 3.2.5 we know that
there is a unique RKHS belonging to each. The following theorem gives a construction
for this RKHS using the eigenfunctions and eigenvalues of the integral operator defined

by the Mercer kernel.

Theorem 4.3.2 Let K be a Mercer kernel and let v;, j = 1,2,... be the eigenfunctions

and A\j, 7 =1,2,... be the positive eigenvalues of the integral operator defined in Mercer’s

{ Zaﬂpj, with Z— < oo}

18 an RKHS with the inner product

theorem. Then

fgﬂ—zakbk

k=1

where f =", axr, g = >, bk
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Proof. It is technical to prove that it is a Hilbert space of functions from X to R, so we
will only prove the 2 points of definition 3.0.9.
(i) K(-,x) € H for all x € X part: Let x € X and a; = \;¢;(x) for all j. Then

o0 o0

D% = 2 Ale)ue) = Kz x) < oc

j=1 j=1
where the last equality followed from Mercer’s theorem. Therefore we know that there is
a ¢, € H such that ¢, = > 77,

RKHS norm implies point-wise convergence, so for any y € X we have

y) = Z a;;(y Z Ajj(z K(y, )

a;v;. By lemma 3.1.5 we know that convergence in the

thus ¢, = K(-,x) € H.
(ii) The reproducing property part: Let f € H, so we can write it as f = 377, a;1);. Let
z € X, we have seen that K(-,z) =377, Aj¢j(m)¢j. Thus

(f, Z AP (T) ij Zaﬁ% (z)

O

Remark 4.3.3 If some eigenvalues are equal to 0 then H is the subspace spanned by the

eigenfunctions with positive eigenvalues.

Remark 4.3.4 Note that the eigenfunctions depend on the choice of the measure pu over
X, but since we know that the RKHS of a kernel function is unique, H does not depend

on (.

The concrete choice of the kernel has a significant effect on our algorithm, so it is important
to choose one that has a lot of "expressive power", in a sense that we can learn a wide

range of functions with it.

4.4 Choosing a kernel

Let K be a kernel function and z;, « = 1,... N be a training set in the input space.
We saw that due to the representer theorem, the functions we learn have the following
form f = SN, ¢;K(-,2;). The following definition encapsulates the idea that we want
to approximate any target function arbitrarily well as the number N increases without

bound. The approximation will be done in the uniform norm.
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Definition 4.4.1 (Universal kernel) (7)

Let X be a metric space, K be a continuous kernel function on X x X, Z be a compact
subset of X and C(Z) be the set of continuous functions from Z to R equipped with the
mazimum norm ||-||z. For anyy € Z define K, : X — R, K, (z) = K(x,y) forallz € X.
K(Z) :=3span{ K, : y € Z}, i.e., the set of all functions which are uniform limits of linear
combinations of K, functions. K is universal if for any compact subset Z of X, for any
€ >0 and for any f € C(2), there is a function g € K(Z) such that ||f — g||z < €.

A significant example of a universal kernel is the Gaussian kernel.
Definition 4.4.2 (Gaussian kernel)

||z — ']
202

)

K (w,a") = exp(—
where o € Ryy.

In the following chapter we introduce Gaussian process regression, which is deeply con-
nected to kernel ridge regression, but instead of the deterministic, optimization-based
approach, we saw at KRR, we will look at regression from a probabilistic, Bayesian point

of view.
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Chapter 5

Another perspective, Gaussian process

regression

This chapter is based on the 2nd chapter of [8] Gaussian processes for machine learning
by Christopher Williams and Carl Edward Rasmussen (2006) and our goal is to establish

a connection between Gaussian process regression and the KRR method.

The main idea of Gaussian process (GP) regression is that we describe a prior distri-
bution over functions, where we give higher probabilities to functions that we consider
more likely. In most cases smooth functions will be preferred. Then with the Bayesian
mindset, we update the prior distribution so that it fits better to the observed data and
thus we get the posterior distribution. Although the proposed method sounds promising,
the fact that there are uncountably infinite many functions could cause computational
difficulties. This is where it comes in handy that we use a Gaussian process, that is the
generalization of a Gaussian probability distribution, to describe random functions, be-
cause if we ask for the properties of the function only for a finite number of points - as
we would do in a regression problem - then inference in the GP gives the same answer,
as if we would have taken all the infinitely many points into account. However, the draw-
back of this method is that we assume Gaussian data, which sometimes turns out to be

unrealistic.

Definition 5.0.1 (Gaussian process)[Dudley 2002 p 443] Let X be a non-empty set, K :
X xX — R be a kernel function and m : X — R be any function. Then a random function

f: X = R is said to be a Gaussian process (GP) with mean function m and covariance
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function K, denoted by f ~ GP(m, K), if for any finite set X = {x1,...,2,} C X of any

sizen € N, the random vector

(f(z1),..., f(zn)) € R"

follows the multivariate normal distribution with covariance matriz K (X, X) = (K (zi, z;))} =1 €

R™ ™ and mean vector (m(xy),...,m(x,)) € R".

Remark 5.0.2 From now on the mean function m will be chosen to be 0. This implies

that K (z,2") = cov(f(x), f(2')) =E(f(x)f(z"))

Example 5.0.3 Let X C R. In this case the covariance function is often chosen to be

the Radial Basis Function, so

cov(f(w1), f(x2)) = K (w1, 22) = €$p(—%|$1 — xo]?)

Note that the covariance is almost 1 if the input points are close to each other and it gets

closer and closer to 0 as the distance of the input points increases.

The choice of a covariance function K implies a prior distribution over functions, which we
can sample for a set X = {x1,...,z,}, by calculating the covariance matrix K and sam-
pling the normal distribution N (0, K (X, X)). This way we get the sample pairs (z;, f(x;)).

In the following we describe how the prior distribution can be updated, based on the
observed data.

Let f ~ GP(0,K). We will assume that we have observations with additive Gaussian
noise, i.e., we have (z;,y;) pairs for i = 1,...,n, such that y; = f'(x;) + ¢;, for a function
f" and independent ¢;-s, with ¢; ~ N(0,0%), for i = 1,...,n. Let y = (y1,...,yn) and
X ={x1,...,2,}. By E(¢;) = 0 and the independence of the ¢;-s, we have

cov(yi,y;) = B(f (z:) f(2;)) + 02855 = K (i, 2;) + 07655
where 6;; is the Kronecker delta or in matrix form

cov(y) = K(X, X) + o*I

Let the test inputs (the inputs, for which we want to make predictions) be X* = {z7},... ,z%.}
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and the corresponding test outputs f* = (f(«%),..., f(2*)) € R"". Then the prior distri-

bution of the joint vector [y, £*] € R"*"" becomes

HEC

where K (X, X*) € R™™ is the matrix containing the covariances evaluated at all pairs

K(X,X)+ 02l K(X,X)
K(X*X) K(X*X)

of observed and test points.
Since y is already observed we only need those instantiations that agree with the ob-
servations. Mathematically this can be carried out by conditioning f* on y. To find the

resulting distribution we need a proposition.

Proposition 5.0.4 (8, Appendiz A.2)

Let x and y be jointly Gaussian random vectors

NRA(

then the conditional distribution of y given X is

A C
C'" B

’

)

ylx ~ N (py + CTA  (x — px), B—CTAT'O).

Using this proposition we have
frly ~ N, %) (5.1)

where
p=KX"X)KX,X)+oI 'y

Y= K(X*X*) - K(X*, X)[K(X,X)+ oI 'K(X, X*)

Thus function values f*, corresponding to the test inputs X*, can be generated by evalu-
ating p and ¥ and generating samples from the distribution A/ (u, 33). The best prediction

for the output values can be obtained by evaluating the posterior mean p at the input

*

values z7,..., ).

Remark 5.0.5 In the case when we want to make a prediction for a single input x* € X,

the posterior mean p simplifies to p = K(z*, X)[K(X, X) + o%I]" 'y, where K(z*, X)
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15 the wvector containing the covariances between value of the test point and the values
of the n observed input points. This way f(z*) = p = > i, oK (z*, x;), where o =
[K(X,X) + 0?7 'y. If we compare this expression with the solution of the KRR, which

2

we deriwed using the representer theorem, we find that if nA\ = o° we obtain the same

predictive function, where A was the regularization constant.

Note that 5.1 is true for any set of test inputs X* of any size n* € N. This way we can

summarize the above calculations in a theorem.

Theorem 5.0.6 (9, Theorem 3.1)
Assume additive i.i.d., 0 mean Gaussian additive noise and let f ~ GP(0,K). Let X =
(r1,...,2,) ER" and y = (y1,...,yn)" € R™. Then we have

f|y ~ gP(mposteriom Kpostem'or)

where
mposterior(x) = K(xa X)[K<X7 X) + 02[]71'9

Kposterim“(xax/) = K(LL’, ]3/> - K('T7 X)[K(X7X) + 021]71K(X7 $,)

K(z,X) and K(X, ') are the row and column vectors containing the covariances between

f(z) and f(z’) and the value of the n observed input points respectively.
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Chapter 6
Image processing

In the following section we introduce the basics of image processing based on the first

chapter of the book 10 Image processing: the fundamentals.

6.1 Basics of image processing

Definition 6.1.1 (Panchromatic image)
A panchromatic image is a bivariate real valued function f(x,y), where x and y are
spatial coordinates and the value of f at the point (x,y) is proportional to the brightness

of the depicted scene at that point.

Definition 6.1.2 (Multispectral image)
A multispectral image is a vector valued function f(x,y) — R?, each component of
which indicates the brightness of the scene at (x,y) at the corresponding range of wave-

lengths of the electromagnetic spectrum. The components are called channels.

The difference between a panchromatic image and a multispectral image is that, in the
first case the sensor, which observes the scene, captures the intensity of light in a single
spectral band, while in the second there are multiple sensors calibrated to capture different

ranges of wavelengths.

Remark 6.1.3 In the case of multispectral images, d is often equal to 3, because we use

3 sensors to capture the intensity of light at the wavelength ranges: red, green, blue.

Remark 6.1.4 The processes we apply to images will be presented for panchromatic im-
ages, because they can be easily extended to multispectral images by doing the same process

i all 3 channels.

34



Based on Definition 6.1.1 we think of a digital image as an image, which has been discre-
tised both in spatial coordinates (pixels) and in brightness. It is represented by a matrix
I € REXW where H and W are the height and width of the image respectively, and
L ; = f(i,7), with 0 < f(z,y) < G, for some integer G = 2" — 1. G is usually equal to

255 and denotes the maximum pixel value.

In the next section we will be concerned with 3 types of image processing tasks.

6.2 Tasks

The first two tasks can arise when we have to work with images that have been corrupted
during the data acquisition process. This can be due to a noisy sensor or transmission

errors. The 3rd task is super-resolution where our goal is to give more detail to an image.

1. Missing pixels/Image inpainting: We want to estimate the brightness values
of some missing pixels, by using the observed brightness values of pixels in their

vicinity.

2. Image denoising: In this case we received an image, where each pixel was corrupted
with some additive noise (modeled as i.i.d. 0 mean Gaussian noise) and our task is

to remove this noise as much as possible.

3. Super-resolution: Given a digital image, we want to refine the grid, it is defined
on. To achieve this we need to estimate f(z,y) at the pixel (z,y), that is not part

of our input data.

Remark 6.2.1 Super-resolution is not only useful when we want to make images aes-
thetically nicer, but also when we want to compress images, so that their storage requires
less memory. This is done by downsampling the data and when we want to use it we apply

the super-resolution method to obtain an image "close” to the original.

In the next section we define some ways to measure the "closeness" of images to each
other.
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6.3 Image quality metrics

After performing the above mentioned image processing techniques we will want to mea-

sure how similar the obtained and the original images are.

Definition 6.3.1 Based on the Remark 2.0.6 we can define the mean squared er-
ror (MSE) between 2 images represented by the matrices A, B € R*>W . MSE(A, B)

H «—W
= 7 2oiet 2o (Aij — Bij)?.
The first metric we define is an MSE based similarity measure.

Definition 6.3.2 (11)
The peak-signal-to-noise ratio (PSNR) between 2 images represented by the matrices
A, B is defined as PSNR(A, B)=101log,(

G2 ‘ ‘ ,
MSE(A’B)), where G is the mazimum pizel value.

Remark 6.3.3 Note that as the MSE decreases to 0 the PSNR approaches infinity, so a
higher PSNR value indicates a better processing method. On the other hand a small PSNR

15 caused by big numerical differences between the brightness values of the 2 pictures.

The second metric we will rely on, was designed in a way that it correlates with the quality
perception of our eyes. To demonstrate this we introduce all the 3 image distortion factors

that it is composed of.

Definition 6.3.4 (12)
The structural similarity index measure (SSIM) between 2 images represented by

the matrices A, B is the product of the following 3 quantities:

1. (A, B) = 2488500 yihere iy is the mean value of the matriz A and can be viewed
uoh+up+Ci

as the estimate for the luminance of the image.

2. ¢(A,B) = 331‘;—’3:@2, where o denotes the variance of the matriz A and can be
A B

viewed as an estimate for the contrast of the image.

C: . . .
3. s(A,B) = ;jaiic:z, where o4 p is the covariance of A and B, and it measures the

tendency of A and B to vary together, thus it indicates structural similarity.

The constants C1,Cy,Cs are used to avoid a null denominator a are chosen as C7 =

(K1G)%, Co = (K2G)?, Cs = 22, where K1, Ky < 1 constants and G is the mazimum pizel

value.

SSIM(A, B)=I(A, B) x ¢(A, B) x s(A,B) = (2panB+C1)(204,8+Co)

T (WA +pE4C) (04 +05+Cs)
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Chapter 7
Experiments

The images used in this chapter are from the Set12 dataset which contains 12 grayscale

images with resolution 256 x 256.

Remark 7.0.1 A grayscale image is similar to a panchromatic image in the sense that
it has a single channel, but it is obtained by combining the channels of the multispectral

image with appropriately chosen weights.

7.1 Image inpainting

In this section we assume that we lost some percentage of the original image. To model
this, the "missing pixels" are chosen randomly from the image and we corrupt them by
turning them black. We slide a 4 x 4 patch over every ruined pixel and use the non-
corrupted pixels in the patch and their corresponding brightness values as a training set.
We calculate the o in equation 3.1 and do the prediction for the brightness value of the
corrupted pixel. There was no need to do hyperparameter-optimization here, due to the

good initial results.
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Original i 1mage Corrupted image

After mpalntlng
Wi

20% of pixels corrupted A=0.01;0=2
SSIM—0.97;: PSNR—34.56

Figure 7.1: Comparison of original, corrupted, and corrected images.

7.2 Image denoising

In this case we added Gaussian noise with 0 mean and 225 variance to each pixel’s intensity.
We implemented Gaussian kernel ridge regression by moving a 5 x 5 patch through the
image and using these pixels as a training set to estimate the intensity of the central pixel.
Neither the use of a smaller nor a bigger patch resulted in significant improvement of the
image quality metrics. The regularization constant A and the o parameter of the Gaussian

kernel was obtained with grid search with respect to the SSIM metric.

Original image N01sy 1mage Denoised result
o Pia
L.

o
’:'- I.h’ﬁ - -

N(0,152) noise A=0.050=2
SSIM—0.76: PSNR—23

Figure 7.2: Comparison of original, noisy, and denoised airplane images.
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7.3 Super-resolution

In this section we start off with a low-resolution image, containing a lower amount of
pixels, and our goal is to multiply the number of pixels in the image. This can be done
by "naive" image upsampling methods like nearest neighbors or bicubic interpolation.
If we want to create an image that is not only high resolution, but also high-fidelity
and aesthetically pleasing we apply super-resolution. The first step is to downsample the
256 x 256 image, by a factor of 2 to obtain the 128 x 128 low-resolution image. Then we
sweep through the 256 x 256 grid with a 9 x 9 patch and the central pixel’s intensity value
is estimated based on the intensity values that correspond to those low-resolution pixels
that fall into the 9 x 9 square. By performing grid search with respect to the SSIM metric

we found:

Original image After super-resolution

J—

e

Low-res. image

256 x 256 128 x 128 A=0.050=2
SSIM=0.83; PSNR=21.67

Figure 7.3: Comparison of original, low-res., and reconstructed high-res. images.

We can observe some corrupted pixels in the picture at those areas where there are
thin black lines on a white background. This should come as no surprise because in these
pixels our method uses mostly white pixels for prediction. To fix this we can use the
super-resolved picture as an input for our image inpainting technique, although in that
section we assumed that we know which pixels were corrupted. To find these pixels we
can slide a 3 x 3 patch through the image and if the difference of the average intensity in
the patch and the intensity of the central pixel is greater than a pre-specified threshold
then we mark the pixel as corrupted. We perform the image inpainting several times in a

row and we obtain:
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After super-resolution After inpainting

SSIM=0.83; PSNR=21.67 SSIM=0.83; PSNR=22.48

Figure 7.4: Comparison of high-res. and inpainted high-res. images
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Conclusion

After the introduction, in the second chapter of the thesis we introduced the basic con-
cepts of regression and we defined the empirical risk, which gave us a way to quantify
how well a regression function performs on a training set. Then we introduced ridge re-
gression, where we added a term that penalized the complexity of the functions. In the
third chapter, motivated by regularized linear regression, we introduced RKHSs, which
had the important property that function evaluations could be written in the form of an
inner product. Since RKHSs provide the basis for kernel methods first we looked at some
properties of these function spaces, then defined kernel functions and ultimately arrived
at the conclusion that there is a one-to-one correspondence between kernel functions and
RKHSs. Then we proved the representer theorem and it enabled us to give an analytical
solution to kernel ridge regression, which is an optimization exercise in an infinite dimen-
sional space. In the fourth chapter we saw that kernel functions compute inner products
in feature spaces, which enables us to modify inner product based algorithms with the
kernel trick. Later we stated Mercer’s theorem, which not only granted another feature
space, where the kernel function computes the inner product, but also could be used to
reduce the computational costs of kernel ridge regression via the Nystrom method. Finally
we gave another representation of the RKHS of a Mercer kernel and defined the Gaussian
kernel, which is a universal kernel. The next chapter contained the overview of Gaussian
process regression and it became clear that it is deeply connected to kernel ridge regres-
sion. In the following chapter we introduced the basics of image processing, formulated
the tasks that we want to experiment with and defined some image quality metrics. In the
last section we performed some experiments, the image inpainting and super-resolution
were relatively successful. The denoising task proved to be too difficult for our model, the
resulting image was blurred, low-fidelity. Some future improvements could be made by
experimenting with different kernels like the Paley-Wiener kernel. Using bigger patches

in the above mentioned tasks is also worth considering, however due to the increased
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computational costs, this would require the implementation of an approximation method,
like the one described in Section 4.2.

The codes and images used in Chapter 7 are available in this Github repository.
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https://github.com/progiball/Thesis-2025-BSc
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Alulirott Szathmari Gergely Marton nyilatkozom, hogy szakdolgozatom elkészitése soran

az alabb felsorolt feladatok elvégzésére a megadott MI alapi eszkozoket alkalmaztam:

Feladat Felhasznalt eszkoz Felhasznalas helye Megjegyzés
LaTeX koéd generalasa GPT-4-turbo 3., 4. és 5. Fejezet
Nyelvhelyesség ellenérzése ~ GPT-4-turbo Teljes dolgozat

A felsoroltakon til més MI alapu eszkozt nem hasznaltam.
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