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Chapter 1

Introduction

As image processing has become an active field of mathematical research,
the task of digital image inpainting has also been approached by mathemati-
cal methods in the last few years. The questions that we study in this work
emerged during the analysis of our image inpainting method Image Inpaint-
ing Based on Coherence Transport published in [ I

1.1 Inpainting

Image inpainting serves the purpose of touching-up damaged or unwanted
portions of a picture. In mathematical image processing images are consid-
ered as functions of type

w Qo — R P

defined on a typically rectangular image domain Qg = [a,b] X [c,d] C R>.
The value w(x) € R often represents an intensity of light which is percep-
tible as a gray color.

From the mathematician’s point of view inpainting is a problem of data
interpolation. Apart from (Qy we are given a subdomain (2 C )y which
marks the damage or the portion which has to be touched-up. And, the
“good” part of the image, which is to be kept, is given as a function

uoiﬂo\QH]R,

defined on the data domain O\ ), while ug is undefined on Q). Now, the
task is to search for a function u : () — IR, defined on the missing part (),
which interpolates the data uy.

Clearly, the interpolation problem, as stated above, might have many solu-
tions, but the very important side condition on an acceptable solution u is
that the completed image i,

ﬂizuo-ﬂQO\Q—l—u-ﬂQ,

1
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o\

(a) vandalized image (courtesy of [Tel04, figure 8.i]) (b) inpainting interstage 1

c) inpainting interstage 2 (d) inpainted result
p g 8 p

Figure 1.1: Scratch removal by inpainting; using the method of [BM07]

defined on the whole image domain )y, should look nice, i.e., u should
interpolate the data ug in a visually plausible manner.

In order to achieve the latter goal, different approaches to the inpainting
problem have been made: for example, [CS02], [CKS02], [MM98], [Mas02],
and [Tsc05] have shown that variational principles and PDE methods are
fruitful here. But, the resulting PDEs in these works are typically non-linear
and of a high order (up to order 4); thus, the numerical algorithms are
iterative by nature and computationally expensive.

In the works cited above, the authors started with continuous models and
discretized them to obtain algorithms for digital image inpainting. In the
article [BMO07], we approached the problem from the opposite direction:
our point of departure was the discrete inpainting problem. For discrete or
digital images the functions wy, : (g, — R are simply matrices and (), is
the set of matrix coordinates; the subscript / indicates discrete objects.

The simple idea behind the generic algorithm (see [BMO07, section 2] and
chapter 6) is to fill the inpainting domain (), by traversing its pixels —
the points of (), — in a fixed order from the boundary inwards by using
weighted means of given or already calculated image values. Thus, the al-
gorithm implements a process with processing order given by the distance-
to-boundary map, which is the time of first arrival. See figure 1.1, which
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(a) vandalized image (b) inpainted

N

Figure 1.2: Scratch removal by inpainting; using Telea’s method

illustrates some stages of this process. Such a single-pass method was first
utilized by Telea (see [Tel04]). Owing to the simple structure of the algo-
rithm, his method performs extremely fast, but produces a blurry fill-in,
which, moreover, shows peculiar transport patterns (see figure 1.2).

Analytical results of [BMO7]
In order to better understand the geometrical effects of the generic algo-
rithm, we put it in a continuous framework. By the high-resolution vani-
shing-viscosity limit (see [B)VI07, section 3]) we have shown that the generic
algorithm, for a special class of weights, is consistent with the transport
equation

(c(x),Vu(x)) =0, xeO\S,

(1.1)
u|00\0 =Uo,

a PDE of first order. Hereby, the vector field c depends on the weights used
to compute the weighted means. Moreover, the exceptional set S is the
skeleton of the distance-to-boundary map d(x) = dist(x, 9Q2). The skeleton
S comprises the locations of ridges d; these are the points where the time of
the first arrival cannot be uniquely associated with a point on the boundary.
By equations (1.1), we can give the following rationale: imagine a restorer
doing brush strokes in the missing area (). Assuming on the one hand that
he only uses color given by the data 1y on Q2 and on the other that brush
strokes go along trajectories x(t) — of a vector field ¢ — which constantly
carry a single color, we end up with the dynamical system

x'=c(x), x(0)=x€0Q,

u =0, u(0) = up(xo) , (12)

which describes exactly the characteristics of problem (1.1). Because we
paint from every boundary point into (), the characteristics, which are the
brush strokes, are supposed to meet somewhere; the locations where they
meet are contained in the exceptional set S of equation (1.1).
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Eventually, the continuous description was the key to improve the quality
(compared to [ ]) of the inpainting. Ideally, in order to obtain an aes-
thetic inpainting, the vector field c would need to reflect the full expertise
of our restorer, which, clearly, is impossible. But at least the vector field c
should be adapted to and hence depend on the image u. This consideration
aims for a quasi-linear model

(clu](x),Vu(x)) =0, xeOQ\X,

(1.3)
U\ = 4o,

within the continuous framework; for the discrete algorithm, that means
that the weights need to depend on u. For the improved algorithm, in
[ ], the vector c[u](x) — and thus the weight — includes an estimation
of the tangent vector, which is tangent to the level line of u going through
x. This is because brush strokes are supposed to continue level lines of ug
which have been interrupted by ().

By applying structure tensor analysis to the image we estimate approximate
tangent information or so-called coherence information. The structure tensor
S is a positive semi-definite 2 x 2-matrix. Its set-up, basically, consists of
the following two steps:

o) = [ kaly, ) u(n) i,
B(y)

5() = [ kalx,y) Voly)- Vo) dy
B(x)

The approximate tangent, then, is the eigenvector of S w.r.t. the minimal
eigenvalue. The benefit and the robustness of this estimator have been re-
vealed in different works, e.g. [ ]and [ ]. A precise descrip-
tion of the structure tensor and its analytical properties is given in chapter
6. Our new weight for the discrete algorithm, then, weights those pixels
that lie close to the approximate tangent much stronger; thus, the transport
effect is mainly along the approximate tangent.

Practical results of [ ]

In| ], we gave a complete description of the novel algorithm and have
compared it to other methods. The inpainting result shown in figure 1.1 has
been computed by our improved method. The higher quality, compared to
Telea’s method, is clearly visible if one compares figures 1.1 and 1.2. For
Telea’s choice of the weight, the transport field c of the corresponding PDE
is exactly Vd. But, the distance-to-boundary map d depends only on the
geometry of () and says nothing about the image.

By the structure tensor analysis, our method is computationally more ex-
pensive than Telea’s, but, compared to the other works cited above, we
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have shown that our method is considerably faster while our inpainting
results match their level of quality.

Questions left open in [ ]

As the continuous framework of problems (1.1) and (1.3) has been the key
to the improvements, the theory behind these problems is missing. Conse-
quently, interesting questions concerning

e The existence of a solution,
e The uniqueness of the solution,

e The continuous dependence of the solution on the data and the coef-
ficients with respect to a customized topology,

come up. And, the challenges are: the general geometry which inpainting
domains can exhibit on the one hand, and the dependence of c[u] on u on
the other. The latter is a challenge, because, due to the structure tensor
analysis, the vector c[u](x) not only depends on the single value u(x) but
on a part u|p of the image, meaning the dependence on u is of a functional

type.

Contribution of this thesis

Looking at equations (1.1) and (1.3), it is clear that these models are not
restricted to inpainting or image processing. Thus, we study these equa-
tions independent of the particular construction of the coefficients within
the inpainting model, but dependent on general features such as continu-
ity, differentiability, etc.

The general framework is developed in chapters 3 and 4. As a consequence
of the general theory, we can positively answer the question of the well-
posedness of our inpainting model. Coming back to the inpainting model
in chapter 6, the corollaries 6.17, 6.18, and 6.19 yield the existence, unique-
ness and the continuous dependence.

1.2 Overview of the General Framework

PDEs of the first order, in their general form

H(x,u(x),Vu(x)) =0, xe€Q,

(1.4)

ur=g, T CaoQ,
have already been considered in literature. The standard approach to the
construction of a solution is the method of characteristics, e.g. see [ 1,
[ 11 ],or[ ]. For equation (1.4) the characteristics are given
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by the system of ODEs
x'=V,H(x,u,p), x(0)=x €T,
u' = (VpH(x,u,p),p) u(0) = g(xo) ,
p'=—VxH(x,u,p) —0uH(x,u,p) - p, p(0) = po -

And, the assumptions on the function H are such that the existence and
uniqueness theory for ODEs applies. For the solution of the PDE (1.4) of-
ten only local existence and uniqueness are guaranteed. This is, because
the projected characteristics or characteristic base curves — given by the x-
component — might cross, or parts of the domain can never be reached by
characteristic base curves; the reason often lies within the non-linearity of
the function H, w.r.t. the (i, p) component, and the geometry of the do-
main.

For our linear and quasi-linear cases we want to construct a unique global
solution of the problem. We feature the linear case first, because we can
concentrate on the domain of the PDE and, in particular, on the exceptional
sets.

1.2.1 The Linear Problem

The easiest scenario is a linear problem on the two-dimensional half-space
H? :=R; xR,

a(x,y) ouu(x,y) +b(x,y) dyu(x,y) = f(x,y), in HY,
u(0,y) = uo(y) -
And, from now on, we allow for a source term f on the right hand side. In

the linear case, the characteristics are described completely by the reduced
system

x'=a(x,y), x(0,5) =0,
y' =bxy), y(0,5) =s,
u' = fxy), u(0,s) = uo(s) .

Assuming the coefficients to be C!, a sufficient condition on the transport
field ¢ = (a,b)T, in order to obtain a unique local solution, is

< c(0,y)
(0, y)l
for some B > 0. The vector e; = (1,0)7 is exactly the interior unit normal of

the initial manifold BH_%, and this condition means that every characteristic
instantaneously leaves the initial manifold and evolves, at least for short

€1>Zﬁ, y <R (1.5)
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time, into the interior of Hf_
If condition (1.5) is satisfied, the coefficient a is positive; hence, the PDE is

equivalent to

DY) 5 gy = T8
a(x,y) a(x,y)
Applying the method of characteristics to the latter PDE, the variable x can,
then, be identified with the time of the characteristics. From this point of
view, we can say that the map T : H2 — R, T(x,y) = x is a time function.
With respect to T, condition (1.5) rewrites as

c0y)  VI(Oy)
«dMM’Wﬂaszﬁ- (1.6)

Let us assume that for every s the solution of the IVP

) blxy)
a(x,y)

exists up to the time x¢. Then, in order to extend the solution to x > x(, one
restarts the problem on the new initial manifold {(xo,y) : y € R}, and re-
quires condition (1.6) to hold there as well. To be able to restart everywhere,
it is obvious to assume

c(x,y) VT(x,y) )
<ﬁ&yﬂﬂVﬂLw025 v (xy). (1.7)

dxtt(x,y) +

ra(xy), y(0,s) =s

Now, let us attach a stop set %, by
Y= {(x,y) € H2 : T(x,y) = A >0} .

That is, instead of the whole Hi, we want to solve on the restricted half-
plane Hj, := |0, A[ X R. Let the left boundary of Hj, be the initial mani-
fold again. Moreover, we assume that condition (1.7) holds.

Because, on the one hand, condition (1.7) implies that characteristics evolve
rightwards and, on the other, that « is bounded on H& )» the y-characteristic
will exist up to the time x = A and the value y(A) is finite. Hence, every
point of ¥ will be met by a characteristic, and we obtain a global solution
of the PDE on H0 e

From the viewpoint of dynamical systems, condition (1.7) says that the time
T is a Lyapunov function for the flow induced by the transport field, and X
is an attractor. Moreover, since the Lyapunov condition holds globally on
Hi, Y is a global attractor. More on the concept of Lyapunov functions and
its utilization can be found, e.g. in [ ]and [ ].

This interpretation is the key for generalization; we do not necessarily need
to identify the x-coordinate with the “standard” time, i.e., T(x,y) = x is not
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113

(a) white: domain of the PDE Q) C HZ (b) contours of T, left boundary: T = 0, right boundary: T = A

Figure 1.3: Example of T

the only possible time function. Let us consider once more the problem on
the half-plane. Assume that X is a non-selfintersecting curve going through
the interior of H2, and assume that the y-component of this curve takes all
values of R. Furthermore, assume that we are given a function T, defined
on H?, which satisfies

T0,y)=0 and Tlz=A

and which strictly increases from the y—axis towards X. See figure 1.3 for an
example. If, now, the transport field c satisfies condition (1.7) with respect
to this T, we can argue, as above, for the existence and uniqueness of a
global solution of the PDE.

Finally, in the case of a linear problem defined on a simply connected and
bounded domain (), we will assume that an exceptional curve X CC () and
a time function T : () — R are given. By the way, instead of calling it
Lyapunov function, we will always refer to T as time function; in chapter
3, we will see that the characteristics can be transformed such a way that
their time is given by the values of T, which motivates the name. Moreover,
we assume the set X to be the global maximum of T; for this reason we call
2 stop set. By condition (1.7), then, X is the global attractor. Within this set-
up, it is then possible to construct the unique solution of the linear problem

(c(x),Vu) = f(x), in O\Z, (1.8)
ulan = uo

by using the method of characteristics.
Which type of stop sets we can allow for and which conditions make a map
T a reasonable time function are discussed in beginning of chapter 3.
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In the following, we want to highlight two effects which show up if the
stop set X is contained in () and is not part of the boundary d€). For this
purpose, we consider the simplified example

dxu(x,y) =0, in Q:=]-1,1[xR,

u(=Ly)=gy), (1.9)
u(Ly) =g (y)

with data g;, ¢, € C!(R) specified on opposite sides of Q.

The need for stop sets

Solving problem (1.9) from the left boundary, the solution mustbe u(x,y) =
21(y). But, solving from the right boundary, the solution must be u(x,y) =
<r(y). Thus, u can satisfy both boundary conditions if and only if g; = g;.
In the case §; # g ,we must take outa set X. Let X = {(h(y),y) : vy € R}
be given by a C!-function & with —1 < h < 1, then Q\X consists of a left
and a right part

O ={(xy) eR*: ~1<x<hy)}, QO ={(xy) €eR*:h(y) <x<1}.
Analogously, the problem splits up into two sub-problems:

oxu(x,y) =0, in —oyu(x,y) =0, in Q,,
u(=Ly)=gy), u(Ly) =g y) .

For the sake of completeness,

Atx i Q

T(x,y)z{”h(y)' .
1ih(xy)' in Q,

can be used as a time function. Then, condition (1.7) is satisfied with

c(x,y) = {el , in

. 7
—e1, 1In Qr

and X is globally attractive.
Now, on Q\X, the solution u € C'(Q\X) is

u(x,y) = gi1(y) Loy (x,y) + 8 (y) 1o, (x,v), (1.10)

and we might view u as a generalized solution of (1.9) in the case g; # ;.
We observe that different choices of . are possible, and every choice leads
to another result. Hence, we must pre-establish X in order to make the
solution unique.



10 Chapter 1 Introduction

(y*—1) “L_g,00 + Ljo,cof #

1 sin (2my)

Figure 1.4: Contours of solution (1.10)

Properly global solutions

Besides the fact that the PDE is not fulfilled on ¥, we see that, even if the
boundary data is as smooth as one desires, the solution will have jump
discontinuities at X. For illustration: figure 1.4 shows a realization of the
solution (1.10).

In order to define a global solution on the whole of (), we will have to
search for u in a function space whose elements are allowed to have jumps.
A suitable space is BV, which consists of the functions of bounded varia-
tion. Roughly, these are L'-functions whose derivatives are finite Radon
measures.

In the context of BV, we must rewrite the linear problem (1.8) as

(c(x),Du) = f(x)- L?, in O\X,

(1.11)
u’aﬂ =Uup,

whereas Du denotes the BV-derivative measure and £? the Lebesgue mea-
sure. Because the PDE is now measure-valued, the right hand side must
also be a measure. For our case, the right hand side is only allowed to be
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an absolutely continuous measure. Again, we assume the exceptional set ©
to be given in advance together with some reasonable time function T and
we require c to satisfy condition (1.7). Working with BV we will see that the
solution can be defined globally, that should mean that u € BV(Q)) and not
only u € BV(Q\X). Moreover, we can allow for boundary data uy € BV.

1.2.2 The Quasi-Linear Problem

The quasi-linear version of problem (1.11) is
(clu](x), Du) = flu](x)- £, in O\E,

(1.12)
Ulpn = up .

Here, we allow the dependence of the transport field and the source term
on u to be of a functional type. That should mean that they depend not
only on the value u(x) but on the whole function, i.e., the coefficients of the
PDE are maps

frF =G, u— flu], fl&): F =R, u— flu](x),
c:F— Gy, u—clu], c[.](x):fﬁ]Rz,uHc[u](x),
with 7, G; and G, being subsets of suitable function spaces defined on .

The quasi-linear problem (1.12) will be approached by using the theory of
the linear problem. Fixing the functional argument of the coefficients by
some v € F, we obtain the linear PDE

(c[o](x),Du) = flo](x) - £2,  in O\Z,
M’aQ = Up .

And, if the previous assumptions of the linear case hold true, the linear
theory, then, gives us a solution U[v] depending on v. Thus, we view a
solution u of the quasi-linear problem to be a fixed point u = U[u] of the
operator U.

In the first part of chapter 4, we will utilize the Schauder fixed point theorem to
establish the existence of a solution. In order to additionally get uniqueness
and continuous dependence on the data, we have to restrict the functional
dependence to be of Volterra-type. The latter should mean that, for fixed
x, the values f[v](x), c[v](x) only depend on o7 7(y). We will see in the
second part of chapter 4 that operator U] . ||y is contractive when restricted
to suitable subsets (O’ C ). The contractiveness will be the key to the
uniqueness of the fixed point.

A very similar approach to solving such functional-differential problems on
the half space H'} by utilizing fixed point theory, can be found in [ I
This book, in which the author considers classical solutions for time depen-
dent non-linear PDEs with memory effect, was very inspiring.
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1.3 Outline

In chapter 2 we collect some results from measure theory and give a short
overview of the functions of bounded variation. All the functional ana-
lytical and fine properties of BV-functions, which we utilize later on, are
summarized there.

In chapter 3 we discuss the linear problem in detail. There, we establish the
existence (theorem 3.12) and uniqueness (theorem 3.16) of a global solution
in the space BV (Q)). Moreover, we show (theorem 3.17) that the solution
continuously depends on the boundary data as well as on the coefficients
of the PDE.

Chapter 4 deals with the quasi-linear problem by using fixed point theory.
For general functional dependence, theorem 4.11 establishes the existence
of a fixed point as a consequence of the Schauder fixed-point theorem. For
the restricted case of Volterra-type dependence, we obtain both uniqueness
(theorem 4.22) and continuous dependence (theorem 4.24) by a contraction
principle.

In chapter 5 we extend the concept of time functions introduced in chapter
3. As in chapter 3 we have restricted the PDE’s domain to a simply con-
nected domain and the stop set to a connected set with tree-like structure,
we now can, by the extended concept, allow for non-connected stop sets
(with forest-like structure) and n-connected domains.

Chapter 6 is about our inpainting model. In the first part we review the
discrete and continuous set-up of the model. In the second part we show
that the transport field of the inpainting equation satisfies all assumptions
of our quasi-linear theory. The question of well-posedness of our inpaint-
ing model will finally be answered by the quasi-linear theory.

Chapter 7 deals with the practical usage of different time functions or or-
ders. The order of pixels used in the algorithm is directly connected to the
concept of time functions. In our prior work [ ] we always ordered the
pixels by their euclidean distance to the boundary. But, we have seen that
other time functions, which induce orders, are possible. Here, we highlight
on a few synthetic inpainting examples how this degree of freedom can be
utilized to obtain better inpaintings.



Chapter 2

Basics: Functions of Bounded
Variation

2.1 Measure Theory

Because for functions of bounded variation not only positive measures but
much more vector-valued measures play the important role, we collect here
appropriate definitions from measure theory. The reader can find more on
this topic in [ , chapters 1 and 2], [ ],or] ].

For now let () be a non-empty set and A a o-Algebra on Q).

Definition 2.1. (c-Additivity)
A set-function u of type A — R U {+oo} or A — R (d € IN) is called o-
additive if

" (f] An> _ ilww
n=1 n=

for every sequence (Ay)nen of pairwise disjoint sets A, € A.

Definition 2.2. (Positive and vector-valued measures)

a) (positive measure) A set-function y : A — [0, 00] is a positive measure on
(Q, A) if y is c-additive and (@) = 0.

b) (vector-valued measure) A set-function yu : A — R? is a vector-valued mea-
sure on (Q, A) if p is o-additive and u(@) = 0. In the case d = 1, pis a

real-valued measure.

13
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c) (total variation measure) Let y a vector-valued measure on (), A), then
[ul(A) == sup{ Yo lu(An)|: (An)nen, |J A=A
n=1 n=1
with pairwise disjoint A, € A}
defines a finite positive measure || : A — [0, 00] called the total variation
measure of .

If u is a real-valued measure, its positive- and its negative part are defined as
follows:

By now and for the remainder of this section () denotes a locally compact
separable metric space. B(Q)) is the Borel-o-Algebra on (), which is the
smallest o-Algebra containing all open and closed subsets of ().

Definition 2.3. (Borel and Radon measures)

a) (Borel measure) A positive measure on (Q), B(QY)) is called a Borel measure.

b) (positive Radon measure) A Borel measure y on (Q, B(Q))) with u(K) < oo
for every compact set K C €, is called a positive Radon measure.

c) (vector-valued Radon measure) A set-function y : {A € B(Q)) : ACCQ} —
R? is called a vector-valued Radon measure if it is a vector-valued measure on
(K, B(K)) for every compact set K C Q).

The space of all vector-valued Radon measures is denoted by [My.(Q)]%.

d) (finite Radon measure) If u : B(Q) — R? is a vector-valued measure, then p
is called a finite Radon measure.

The space of all finite Radon measures is denoted by [M(Q)]°.

In the following, when talking about measures respectively Radon mea-
sures, we mean vector-valued measures respectively vector-valued Radon
measures, if not explicitly stated otherwise. Furthermore, we denote by £%
the Lebesgue measure and by H* the k-dimensional Hausdorff measure on
R,

Later on, we will utilize integration w.r.t. vector-valued measures, so we
repeat briefly its definition whereas we presume the Lebesgue integral w.r.t.
positive measures for functions taking values in R := R U {£o0}.
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Definition 2.4. (Integrals)

a) If u is a real-valued measure on QY and u : Q) — R is |y|-measurable, then it is
|p|-summable if [ u(x)| d|p|(x) < coand

Jutdn() = [ulx) apt ()= [u(@) du ).

Q Q Q

b) If u is a real-valued measure on Q and u : Q — R?, whereas every component
Uy is | pt|-summable, then

/u(x) du(x) = (/ul(x) dy(x),...,/ud(x) dy(x)) .
O

Q Q

¢) If u is a vector-valued measure on Q) and u : Q) — R is |y|-summable, then

/u(x) du(x) = (/u(x) dyl(x),...,/u(x) dyd(x)> .

Q Q Q

Moreover, we define two important operations on measures or integrals.

Definition 2.5. (Restriction)
Let y be a positive or real- or vector-valued measure on (Q), A) and R € A. The
restriction of y onto R is defined by

ULR(A)=u(ANR) , VAcA.

Definition 2.6. (Push-forward)

Let (0, A) and (QY, A’) be measure spaces and let ¢ : QO — ) be such that
EYA") € A whenever A’ € A’. For every positive or real- or vector-valued
measure on (), A) we define the pushed-forward measure Gyp on (Y, A”) by

Gin(A') = ( C’l(A/)) VA e A

From this definition we obtain the change of variables rule: If u is a |-
summable function defined on (Y, then u o £ is |u|-summable and

[uty) desnty) = [uoe(x) du() .

04 Q

Finally, we state a generalization of product measure and product integra-
tion.
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Definition 2.7.

Let E; C R and E; C R be open sets. Let yu be a positive Radon measure
on (E1,B(E1)) and let x — vy be a function which assigns to each x € Eq a
R™-valued finite Radon measure vy on (Ep, B(Ey)).

The map x — vy is called y-measurable if x — v (B) is y-measurable for every
BeB (Ez).

Proposition 2.8. ([ , Proposition 2.26])
Let Eq, Eo, pt and vy as in definition 2.7.

a) If x — vy(A) is y-measurable for every open A C Ep then x — vy is ji-
measurable.

b) For every bounded and B, (E1) x B(Ez)-measurable function g the map

x— [ g(xy) dvs(y)
Ep

is p-measurable.

This proposition suggests the definition of a generalized product.

Definition 2.9. (Generalized product)
Let Eq, Eo, pt and vy be as in definition 2.7 and assume that

/|Vx‘(E2) dp(x) < oo V E} CC Eq, E] open.
E|

We denote by y ® vy the R™-valued Radon measure on B(E; x E) defined by

1@ ve(B) = //]lg(x,y) dve(y) du(x) VB € B(K x Es),

E B

whereas K C Ey is any compact set.

Furthermore, approximation by simple functions yields the integration for-
mula

[ feydwev @y = [ [ feoy) duly) ducx)

Ei1xEy E1 B

for every bounded Borel function with supp f C E{ x E», Ej CC E.
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2.2 Functions of Bounded Variation

Now, we come to that function space which plays the star role. We follow
mainly the exposure of [ |; the results can also be found partially in
[ ]. Throughout this section (), the domain of definition for our func-
tions, is required to be an open and bounded subset of R? (d € IN) with
Lipschitz boundary.

We use the following notation:

(a,b): euclidean scalar product of a,b € RY.

lal: absolute value if 2 € R, euclidean norm if 2 € R, spectral norm
if g € Rfxdz,

e C(O)? = C(O,RY), with
[¢llo = 1| [@] lo = sup |p(x)|
xeQ)

if € C(Q)" is bounded.
LP(Q)? = LP(Q,RY), with

HuHLP(Q) = || |ul HLP(Q)

if u € LP(Q)".

2.2.1 Definition and Characterization

Definition 2.10. (Functions of bounded variation)
Let u € LY(Q). u is said to be a function of bounded variation if its distribu-
tional derivative is representable by a finite Radon measure in (), i.e.,

/u(x) I(x) dx = — / ¢(x) dDyu(x) Voe CHQ), k=1,...,d
o 0

or equivalently

/u(x) div ¢ (x) dx = —/((p(x),dDu(x)) Y € CH(Q)?

Q Q

for some R¥-valued measure Du = (Dqu, ..., Dgu), Du € [M(Q)]?. The vector
space of all functions of bounded variation is denoted by BV (Q)).

1

The notion of variation for functions u € L; oc

(Q) is given by
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Definition 2.11. (Variation)
Let u € Ll _(Q). The variation Var(u, Q) of u in Q) is defined by

loc

Var(u, ) := sup {/u(x) dive(x) dx : ¢ € CHQ)?, ||9]le < 1} :
o

And the following proposition characterizes the space BV (Q) by the varia-
tion, thereby explaining its naming.

Proposition 2.12. ([ , Proposition 3.6])

Let u € LY(Q). Then u belongs to BV(Q) if and only if Var(u, Q) < co. For
u € BV(Q) the variation Var(u, Q)) coincides with the total variation |Du|(Q})
of Du.

By means of the variation we obtain a generalized notion of perimeter.

Definition 2.13.
For a L%measurable set E C Q) the perimeter of E in Q) is defined by

P(E, Q) := Var(1g, Q) .

Note: by proposition 2.12 the subset E is a set of finite perimeter in () if and
only if 1z € BV(Q)).

2.2.2 Topologies on the Space BV

Next we discuss diverse topologies on BV (Q}). The space BV ((Q}), endowed
with the norm

lullpva) = llullLrq) + |Dul(Q),
is a Banach space. But the norm-topology is too strong for most prob-

lems stated in BV (Q)): indeed continuously differentiable functions are not
dense in BV. For example consider

2 0 , X < 0
u:Q:=]-1,1"->R , u(x,y)_{1 i>0
It is easy to verify that the derivative measureis Du = (1,0)T - H!L {x = 0}
with variation |Du|(Q)) = 2. Hence, u is of bounded variation but is clearly
not a Sobolev-function, i.e., u € BV(Q)\W(Q).
For any v € W (Q) C BV(Q) the BV-derivative measure is Dv = Vo(x) -
L% whereas Vov € L1(Q) is the W'-derivative of v. Thus, we have

HUHBV(Q) = HUHWM(Q) .
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By the completeness of W1 (Q) the function u in the example above can
never be || ||py(q)-approximated by a sequence of continuously differen-
tiable functions.

Now, we introduce those two topologies that are most commonly used.
The first one is the weak* topology.

Definition 2.14. (Weak* convergence in BV)
Let u € BV(Q) and (u,)nen be a sequence in BV (Q)). We say that u, weakly*
converges in BV (Q)) to u if:

1. uy, tends to u in L (Q), and

2. Du,, weakly* converges to Du in [M(Q)]? , i.e.,

/qo ) dDuy, (x /(p ) dDu(x VoeC(Q).

Remark 2.15. (BV as a dual space)

It can be proved that BV (Q) is the dual of a separable space, and that the conver-
gence of definition 2.14 corresponds to the weak* convergence in the usual sense.
For a construction see [ , pp. 124, 125].

A simple criterion for weak* convergence is stated in the following propo-
sition.

Proposition 2.16. (Weak* convergence criterion) ([ , Proposition 3.13])
Let u € BV(Q) and (un)nen be a sequence in BV(QY). Then u,, weakly* con-
verges in BV(Q) to u zf and only if the sequence is ||.||py(q)-bounded and con-
verges to u w.r.t. |||

Proposition 2.17. (Compactness in BV)
Every ||.||py(q)-bounded sequence admits a weakly* converging subsequence.

Proof.
See [ , Theorem 3.23]. O
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The second topology is called the strict topology and is induced by the
metric

(1,0) /| x)| dz -+ ||Dul (Q) = [Do| ()]

Definition 2.18. (Strict convergence)
Let u € BV(Q) and (u,)nen be a sequence in BV (Q)). We say that u,, strictly
converges in BV (Q) to u if d(u,, u) — 0asn — oo.

The next theorem characterizes BV (Q)) by the strict convergence.

Theorem 2.19. (Approximation by smooth functions) ([ , Theorem 3.9])
Let u € LY(Q). Then, u € BV(Q) if and only if there exists a sequence (1) neN
in C®(Q) converging to u in L'(Q)) and satisfying

L:= lim /\Vun(x)| dx < oco.
0

Moreover, the least constant L is |Du|(Q2).

In other words u € L'(Q) is an element of BV (Q) if and only if there exists
a sequence (U )neN in C*(Q) which strictly converges to .

Note that by proposition 2.16 strict convergence implies weak* conver-
gence. Moreover, a stronger result holds.

Proposition 2.20.
Let (uy)nen be a sequence in BV (Q) strictly converging to u € BV(Q) and
¢ : 8971 — R continuous. Then for every ¢ € Cy(Q) we have

pim o0 (g () D () = [o) ¢ (o)) diDul (),

whereas 2 Du] - (x) denotes the density function of Du w.r.t. |Du|.

In particular, the sequence of measures p, = g (|BZ:| (x)) - |Duy,| weakly* con-

verges to y = g <|Du|( )) - |Dul in Q.

Proof.

This is a consequence of the Reshetnyak continuity theorem (see [ ,
Theorem 2.39]). O
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2.2.3 Fine Properties of BV-Functions

In the sequel we will expose some fine properties of BV-functions. We be-
gin with regular approximations of f € L (Q) through convolution with
mollifiers. A family of functions (p¢)e>0 is called a family of mollifiers if
pe(x) = e p(x/e) where p € C®(IR?) with the properties:

p=0, p(-x)=p(x), [p(x)dx=

For f € L} (RY),1 < p < oo, we have f x p, € C*(RY) and

Jim If *pe = fllpay =0  VACCR?.

Moreover, if f is continuous the convergence is uniform on compact sets.
In what follows (p¢)e~0 denotes a generic family of mollifiers.

Definition 2.21. (Approximate limit)
Let u € L{_(Q). u has an approximate limit z at x € Q) if

KM a8, () Br /) uly) —zldy = 0.

The set S, of points where this property does not hold is called the approximate
discontinuity set. For any x € Q\S,, the approximate limit z of u at x is uniquely
determined and denoted by 1i(x).

A representative u is called approximately continuous at x if x € Q\S, is a
Lebesgue point of u, i.e.,
u(x) =1(x) .

For everyu € Ll (Q) theset S, is a Borel setand £4(S,) = 0. Furthermore,
: O\S, — R is a Borel-function that coincides £%-a.e. in Q\S, with u.
Moreover, the sequence u * p, converges pointwise to i on Q\S, ase — 0+.

Definition 2.22. (Approximate jump points)
Let u € L} (Q) and x € Q.. We say that x is an approximate jump point of u
if there exist a,b € R, a # b and n € S~ such that

1
m ———— —a|dy =
=0, L4(BF (x, 1)) [ ) =l dy =0
B/ (x,n)
and 1
lim — _ —
rir(iﬁd( -~ (x,n)) / uly) —bldy =0,

By (x,n)
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where
B (x,n) ={y € B,(x): (y —x,n) >0}, B, (x,n) =B (x,—n).

The triplet (a,b,n) up to a permutation of (a,b) and a change of sign of n is
uniquely determined and denoted by (u™t(x),u~(x),ny(x)). The set of all ap-
proximate jump points is denoted by J,,.

For every u € Ll (Q) the set ], is a Borel subset of S, and

loc
ut iy =R, u :J,—»R, m:J, — 1

are Borel functions. Moreover, for x € ], the sequence u * p, tends to

7M+(x);”_(x) as e — 0+.

Analogous to approximate continuity one defines approximate differentia-
bility.

Definition 2.23. (Approximate differentiability)
Let u € L} (Q) and x € Q\S,.. We say that u is approximately differentiable
at x if there exist L € RY such that

, 1 uly) —a(x) = (L y—x) |, _
. Ed(Br(x))Br(/x | ’ Ay =0

The approximate differential L is uniquely determined and denoted by Vu(x). The
set of approximate differentiability points is denoted by D,,.
The set D,, is a Borel set and Vu : D,, — R a Borel map.

In order to better understand the approximate jump set ], we need the
notion of H¥-rectifiable sets.

Definition 2.24. (Rectifiable sets)
Let E C R? be a H*-measurable set. We say that E is countably k-rectifiable if
there exist countably many Lipschitz functions f; : R¥ — R? such that

Ec|Jf(RY.
j=0
We say that E is countably H*-rectifiable if furthermore
HE (E\ Uf]-(le)) =0.
j=0

Finally, we say that E is H*-rectifiable if in addition H*(E) < .
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For k = 0 countably k-rectifiable sets as well as countably H*-rectifiable sets
correspond to finite or countable sets, while 7{*-rectifiable sets correspond
to finite sets.

Theorem 2.25. (Traces on interior rectifiable sets)([ , Theorem 3.77])
Let u € BV(Q) and let T C Q be a countably H*'-rectifiable set oriented by
n:T — ST1 Then for H 1-a.e. x € T there exist uf (x) and uf (x) such that

1
li _ T dy =
i sy ] ) )l dy =0
B/ (x,n(x))
and .
li e dv—0.
i Gy, ] MO s @Iy =0
By (xn(x))

Moreover, the restriction of the derivative measure onto I is

DulT = (uf (x) — up (x)) -n(x) - HILT .

Now, we give a geometrical description of the derivative measure Du. The
Calderon-Zygmund theorem ([ , Theorem 3.83]) tells us that every
u € BV(Q) is approximately differentiable at £%-almost every point and
the approximate differential Vu from definition 2.23 is the density function
of the absolutely continuous part of the measure Du, i.e.,

Du = Du"* + Du’, Du" = Vu(x) - ce,
where the superscripts 4, s denote the absolutely continuous and singular
part respectively.

The Federer-Vol'pert theorem ([ , Theorem 3.78]) tells us furthermore
that the approximate discontinuity set S, is countably H?~!-rectifiable and
that del(Su\ Ju) = 0, i.e., almost every point of discontinuity is an ap-
proximate jump point. The singular part Du?® is then decomposed further

Du* =Dw +Du°,  Duw =Du’L], =Dul],,

where the superscripts j, c denote the jump part and the so-called Cantor
part respectively. Definition 2.22 and theorem 2.25 then yield the geometry
of the jump part

Dul = (u(x) —u=(x)) -ny,(x) - HILT, .
At this point we remark that for u € BV(Q)) the implication
H*YB)=0 = |Du|(B)=0 VBecB(Q)

holds true (see [ , Lemma 3.76]). Thus, the Cantor part Du‘ measures
non-trivially only sets with Hausdorff dimension in between d — 1 and d.

Finally, we characterize two function spaces which are contained in BV (Q}):
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a) u € BV(Q) belongs to the Sobolev space W1 (Q) if and only if
Du = Vu(x) - L%,
i.e., its derivative is absolutely continuous.

b) u € BV(Q) belongs to the space of special BV-functions, denoted by
SBV(Q)), if and only if

Du = Vu(x) - L7+ (ut (x) —u= (%)) - ny(x) - H7L Ty,

i.e., there is no Cantor part in Du.

For boundary value problems it is interesting to evaluate a function on the
boundary.

Theorem 2.26. (Boundary trace theorem) ([ , Theorem 3.87])
Let QO C R? be an open set with bounded Lipschitz boundary and u € BV (Q).
Then, for H*~'-almost every x € dQ) there exists the boundary trace value u|y (x)

such that
1

lim — / lu(y) — ulan(x)| dy = 0.

T’—>0+ T’d
QNB,(x)

Moreover, the trace is integrable:
[uloallpraame1) < C - llullpyiq)

for some constant C depending only on Q).

Unfortunately, the trace operator is not continuous w.r.t. the weak* topol-
ogy on BV(Q)), as the following example shows:

nx ,Xxe 0,l
uy, :10,1[ - R, un(x):{l xe][liﬁ )
7 n/

This sequence of BV(]0, 1[)-functions weakly* converges to u = 1, but
1, (0) = 0 does not tend to u(0) = 1.

But the trace operator is continuous w.r.t. the strict topology on BV (Q2).

Theorem 2.27. (Continuity of the trace operator) ([ , Theorem 3.88])
Let Q) as in theorem 2.26. Then the trace operator

Jaa : BV(Q) — L'(3Q, H* Y,

whereas BV (Q)) is endowed with the strict topology, is continuous.

Finally, we state two properties that are quite useful when working with
BV-functions. The first one is a glueing property.
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Theorem 2.28. (Glueing)

Let u,v € BV(Q). Let E C Q) be an open set with bounded Lipschitz boundary
and OE be oriented by the outer unit normal nag. Let uZy and v5 be given H~1-
a.e. on OE by theorem 2.25. Then,

w:=u-lpg+ov-1g €BV(Q),
and the measure Dw is representable by

Dw = DuL (Q\E) + (ujz — v5) - 1og - H* ' LOE + DuLE .

Proof.

This is a consequence of [ , Theorem 3.84], wherein the author con-
siders the more general situation where E is a subset of finite perimeter. [J

The second property considers the change of variables.

Theorem 2.29. ([ , Theorem 3.16])
Let ()q,Q)y be open subsets of R4, let f O — O be a bijective and proper
Lipschitz map and u € BV (). Then f;u = u o f~! belongs to BV (Q) and

ID(fou)| < L' 4| Dul

where L denotes the least Lipschitz constant of f.

2.2.4 BV-Functions of One Variable and BV-Sections

The problem considered later on is stated on a subset of R?. So for the
boundary data we are concerned with BV-functions of one variable. For
BV-functions of one variable much stronger results hold true and in partic-
ular there are so-called good representatives. Roughly speaking, a represen-
tative in the equivalence class of u is called a good representative, if it is
maximally continuous.

Theorem 2.30. (Good representatives) ([ , Theorem 3.28])
Let I = ]a,b] C R be an interval and u € BV (I). Let A be the set of atoms of Du,
ie, t € Aifand only if Du({t}) # 0. Then the following statements hold.

a) There exists a unique c € R such that
ul(t) = c+ Du(la,t]) , u'(t) =c+ Du(]a,t])

are good representatives of u, the left and the right continuous one. Any other
il : I — R is a good representative of u if and only if

a(t) € {A-ul(t)-i—(l—)\)-u’(t):AE [0,1]} Viel.
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b) Any good representative i is continuous in I\ A and has a jump discontinuity
at every point of A.

c) Any good representative il is differentiable at L-a.e. point of 1. The derivative
i’ is the density of Du w.r.t. L1,

Note that the set A of atoms is at most countable and that u is essentially
bounded.

A simple operation on functions u : O C R? — R to retrieve a function
of one variable is the so-called sectioning or slicing. Let QO C R? as in the
beginning of this section and v € $9~1. We denote by Q, the projection of Q
onto the hyperplane orthogonal to v and define the corresponding domain
sections

Qu:={teR:y+tvecQ} with yecQ,.

Accordingly, for any function u : () — R its section is defined by
Uy Qyy — R, uy, (f) =u(y+tv) .

For a one-dimensional section of a C'(Q)-function it is clear that it is a C!-
function of one variable, while for a one-dimensional section of a BV (Q)-
function it is not obvious to obtain a BV-function of one variable. But
[ , paragraph 3.11.] tells us:
If u € BV(Q) then for L% !-a.e. y € Q, the section u,, is a BV-function of
one variable, i.e., u,, € BV(Q,,).

Furthermore, for the slicing in C!(Q)) the chain rule gives a correspondence
between Vu and u’W. In the situation of BV-functions a similar result holds
true. We begin with the definition of the directional derivative.

Definition 2.31.
Letu e L} (Q)andp € RY; we say that the distributional derivative of u along
p is a measure if there exists a finite Radon measure y on Q) such that

[ut)-a,0(x) dx =~ [ p(x) du(x) , ¥pecl@).
Q Q

The measure p is uniquely determined and will be denoted by Dpu.

The next theorem establishes the relationship between D, u and the deriva-
tive Duy .

Theorem 2.32. ([ , Theorem 3.107])
Ifu € BV(Q)and v € S%1, then

Dyu = L"'LQ, ® Duy,
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where this is a generalized product measure according to definition 2.9, i.e.,
[ o) apoutx) = [ [ @u(t) dDuy(t) dy.
O Oy Qyy
For the absolutely continuous part we have
Diu = L7'LQy ® Duyy
In addition, the precise representative u*,

ii(x) , x € O\S,

u*(x):: um(x)+u" (x 4
{*()er @ yel,

has a classical directional derivative along v L%-a.e. in Q) with

a

D%uy,
du*(y+tv) = Euly’ (t) = (Vu(y+tv),v)

for L'-a.e. t € Q. Finally, the function (u*),, is a good representative in the
equivalence class of uy,,.

Another situation where we are concerned with BV-functions of one vari-
able is when working with BV-functions on a C!-curve. We begin with the
case of an open C!-curve. The more general case of distributions on mani-
folds can be found, e.g., in [ 1.

Definition 2.33. (Regular parametrization)

Let T C RY be an open Cl-curve. A parametrization v : I — T of T, whereas
I C R is an open interval, is called regular, if v € C(I,T) is surjective and
Y(s) #0Vs € L.

Definition 2.34. (BV on open rectifiable C'-curoves)

Let T C R? be an open rectifiable C'-curve. A function u : T — R, u €
LYT,HY), is a function of bounded variation if for every reqular parametriza-
tion v : I — T of T the distributional derivative of y*u := u o -y is a finite Radon
measure:

[7u) ¢t dt = = [ @(t) dDyu(t) ¥ g ech).
I 1

We have to check that ||u||y(ry is independent of the choice of the para-
metrization. For ||u([;1(p 31 this is clear

iy = [ Iy uc)]- 1y 0] at
I
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Since two regular parametrization differ only by a velocity transformation
—thatis giveny; : 1 — I'and 2 : b, — T, there is a bijective s € Cl(IZ, L)
such that 7>(t) = 71 (s(t)) — we have with ¢ € C} (1)

[ viutng' ) an = [yiu(s(6)g/(s()s' (1) de = [ y3u(t)y(¢) a
L I L

with new test functions ¢ = ¢ os € C!(I). Taking the sup over ||¢]| < 1
on the right hand side first, and afterwards taking it over ||¢||cc < 1 on the
left hand side shows

Var(yju, I;) < Var(yyu, b) .

Reversing the order of taking the suprema shows the inequality in the other
direction. Hence, we obtain the variation independent of the choice of the
parametrization

Var(u,T) = |Dul|(T) .

Note: if v : I — T'is a regular parametrization with a bounded domain
I C R we can say that y*u is a BV-function of one variable, y*u € BV(I).

Likewise, for the next chapter the case where I is a simple closed C!-curve
is important. Preparatory, we introduce periodic BV-functions. For that
purpose we look at an example first: let 0 < T < co and consider the T-
periodic function u generated by

TT 0 ,xe[-L0
uo:[_Z’z[_)]R ' uo(x):{l xe][ozT[] '
4 /2

i.e., u is recursively defined by

uo(x) yxe =57
u(x) =qu(x+T) ,x<—7%
u(x—T) ,ng

Any restriction of u onto a half-open interval of length T can be used -
instead of u( — as a generator to produce/reproduce u. When viewing u|; =

ugon I = |—% TTasaBV(I)-function, the derivative measure D (u/;) will

272

detect one jump at x = 0 but will never detect the jumps of u at —% or g
(which are the same point because of periodicity). This is because we test
D(u|;) versus C!(I)-functions: the support of such a test function does not
contain the boundary points of I, thus the test function cannot “see” what
is going on there.

If we take instead, say, I = |—1,3L[, then D(u|;) will detect two jumps,
one at x = 0 and one at x = % For this choice of I nothing spectacular
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happens on the boundary of I, because the boundary points are points of

continuity of 1. More formally, if we take ¢ € C!(]—%, 2 [), we have

3T

~

4

/u(t) ¢'(f) dt = /u(t) o' (1) dt+/u(t) ¢'(1) dt

=T

u(t) ¢'(t) dt+/u(t+T) ¢ (t+T)dt

buty ¢ C1(]-7, 7]

Summarizing, it is not enough to take some interval I of length T and re-
quiring u|; to belong to BV(I), since this depends on the choice of I. The
goal is to adapt the definition of BV in order to retrieve all the features of u
from some generator u|; independent of the choice of I.

Definition 2.35. (Periodic test functions)
Let 0 < T < oo. We denote by

Pr:={peC'(R): o(t+T)=o(t)}

the set of T-periodic test functions.
In the case that T = oo, we set

P :={p € C}(R) : tli)r_r;qo(t) = lim ¢(t), lim ¢'(t) = lim ¢'(t)}.

t——+4o0 t——o0 t——+o0

Definition 2.36. (Periodic BV functions)
Let 0 < T < co. A function u : R — R is a T-periodic BV-function if for every
interval I of length T we have u € L'(I) and

/u(t) ¢'(t) dt = —/¢(t) dDu(t) ¥ ¢ € Pr.
I I

with a finite Radon measure Du on I. The space of T-periodic BV-functions is
denoted by BV't.
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Note: if u € C! N BV, then with ¢ =1 € Prand [ = ]a,a + T| we have

O:/u(t)-Odt:—I/l-u’(t)dt:u(a)—u(a+T),

I

that means u € Pr. So the definition of BVt is a generalization of Pr.

With definition 2.36 in mind we obtain for a T-periodic BV-function u

lellpr = [lulillpry , |Duf = sup /u(f) ¢'(t)dt: ¢ €Pr, [lpflo <1p,
I

where [ is any interval of length T.

Finally, we define BV on simple closed C!-curves. Simple closed curves are
homeomorphic to a circle, thus, we view them as periodic structures.

Definition 2.37. (Regular periodic parametrization of simple closed C'-curves)
Let T C R? be a simple closed C'-curve. A parametrization v : R — T of T is
called regular, if

a) v € CY(R,T) is surjective and 9'(s) # 0 Vs € R,

b) vy is either T-periodic for some 0 < T < co, or —when T = oo —is injective .

Definition 2.38. (BV on a simple closed C!-curve)

Let T C R? be a simple closed C'-curve. A functionu : T — R, u € L'(T, H'),
is a function of bounded variation if for every regular periodic parametrization
v : R — T of T the distributional derivative of y*u := u o 7y is a finite Radon
measure:

/v*u(t) ¢'(t) dt = —/(p(ﬂ dDy"u(t) V¢ € Pr,
T I

where T is the period of v and I an interval of length T.

Note: we have y*u € BV in the case of a finite period T, while T is a
feature of 7y but not of u. Because of parametrizing I' periodically, we can
retrieve every other parametrization from a given one by a velocity trans-
formation plus a phase shift. Hence, the same argumentation, as already
used for BV on open rectifiable Cl-curves, will show that the computation
of ||u][gy(ry does not depend on the choice of the parametrization.



Chapter 3

The Linear Problem

This chapter is concerned with the existence and uniqueness of global so-
lutions of boundary value problems for linear PDEs of the first order in
two-dimensional domains. We start out with a complete description of this
problem.

3.1 The Problem and its Requirements

In this section we will first collect all the requirements and then state the
full problem afterwards. We begin with the domain.

Requirement 3.1. (Domains)
Domains Q C R? are required to satisfy the following conditions:

1. Q)is open and bounded.
2. Q)is simply connected.

3. Q) has C!-boundary.

Because of 2. and 3. the boundary 9Q) is a simple closed C!-curve. Through-
out this chapter we denote by  : R — d() a generic periodic parametriza-
tion of dQ) according to definition 2.37. Furthermore, by I = [a,b] C R we
denote an interval such that y|; is a generator of 7.

In the introduction we pointed out the need for a reasonable substitute for
time. Here we consider time functions whose range corresponds to a finite
time interval. That means that these time functions will incorporate a stop
set, on which they become maximal. Here we state the geometric properties
of allowed stop sets.

Requirement 3.2. (Stop sets)
Stop sets X. are required to satisfy the following conditions:

31
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1. X is a closed subset of ().
2. X is either an isolated point, or a connected set with tree-like structure.

3. If £ is not an isolated point, we assume that Y. is made of finitely many
rectifiable C'-arcs Ty

n
=%
k=1
The collection {Xy } k=1,... » is assumed to be minimal in the number n of arcs,
so X is decomposed by breaking it up at corners and branching points.
Furthermore, we require for each arc Ly that its relative interior ¥y has a
given orientation by a continuous unit normal ny : Xy — S*.

Later on, we will need a concept of one-sided limits towards z € 3.

Definition 3.3.

a) Let P(x) be the set of all possible projections of x € Q\X onto L, i.e.,
P(x) = {pEZ: lp — x| :rzr161£1|z—x|} )
A point x € Q\X is said to be projectable onto a relatively open arc ¥y of ¥ if

for every p € P(x) we have p € %.

b) Let x € Q\X be projectable onto 3. Then, x is on the right hand side or
plus-side of 3y if
xX—p

|x = pl

= +m(p) VpeP(x).
Analogously, x is on the left hand side or minus-side of 3 if

7——71;7 VPEP.X.
‘X p’ k() ()

c) A sequence (xy)neN, Xn € Q\X tends to z € 3y coming from the plus-side if
the sequence converges towards z and almost all elements x, are on the plus-
side according to b); in symbols:

Xy — Z4 .

Analogously, we define x, — z_, the limit from the minus-side.
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Note: not every point is projectable. Moreover, there might be projectable
points of which we cannot decide if they belong to the plus-side or to the
minus-side. But, locally, in a neighborhood of X, every projectable point
belongs either to the plus-side or the minus-side.

Next, we collect the properties of admissible time functions. We do this
in two steps. In the first collection of requirements we summarize suffi-
cient features which make time functions behave reasonably in between the
boundary and the stop set. In the second collection we add requirements
considering the behavior close to and on the stop set.

Requirement 3.4. (Reasonable time functions)
Time functions T : (3 — R are defined on a domain Q) which satisfies requirement
3.1. We denote by

XT>)\ = {x e O: T(x) > A}
upper level-sets of T.

A time function T is required to satisfy the following conditions:

1. T € C(Q), i.e., T extends continuously onto 0C).
2. The boundary of () is the start level: T|yq = 0.

3. T incorporates a stop set X in accordance with requirement 3.2, where the
following conditions are assumed to hold:

a) T(x) <1 xeO\X
b) T|z =1, i.e., X is the maximal level of T.

4. T increases strictly from 0Q) towards X: that means any upper level-set
XT>2 1s simply connected and

XT>A = XT>A vAe[01].

5. Forevery A € [0, 1] the set X1~ satisfies requirement 3.1 (any proper upper
level-set is a future domain).

The field of interior unit normals to the A-levels
XT=A = 0XT>7, A €[0,1]

of T is denoted by N : Q\X — S N is required to be continuously
differentiable and extendable onto 9Q), i.e., N € C}(Q\Z).

6.* T € C2(Q), with VT(x) =0 < x € %.
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Ad 6.*: in order to ease things in the passages that follow, we assume that
T € C? (ﬁ) —ie., T, VT as well as DT are continuous with continuous
extensions onto Q) —and VT(x) = 0 < x € X. Because of these assump-
tions, we obtain a simple description of the field N on Q\X:

_ VI
N(x) := VT

Clearly, N is continuously differentiable and extendable onto 0Q).

In the case that X is not only an isolated point, we also need a good behavior
of the maps T and N at X.

Requirement 3.5. (Behavior of time functions at X.)

1. Requirements on T:

Lety € Zand h € St. Let p = p(y,h) be the best possible order for the
asymptotic
T(y+rh)=1-0@"), r—04.

We require that there is a bound q such that

sup sup p(y,h) <gq.
yeL |h|=1

2. Requirements on N:

a) N has one-sided extensions onto the relatively open components ¥y and
those extensions are given by tny:

N*™(y) = lim N(x), N*(y) = —m(y) ,
N™(y) := lim N(x), N™(y) = m(y)

for every y € Xy

b) The derivative DN has one-sided extensions onto the relatively open
components X, i.e.,

(DN)*(y) := lim DN(x), (DN) (y) := lim DN(x)
X=Y+ X—Y_
exist for every y € 3.

¢) IDN| € L'(Q), i.e., poles of |DN]| at corner-, branching- and terminal
nodes of X are integrable. This feature is assumed to hold in the case that
Y. is an isolated point as well.

What remains are the assumptions on admissible transport fields. Those
are as follows.



3.1 The Problem and its Requirements 35

Requirement 3.6. (Transport fields)

Assuming that a domain Q) and a time function T with stop set X according to
the requirements stated above are already specified, we require transport fields c :
O\ — RR? to satisfy:

1. ¢ € CYQ\X)? and c features the following properties:

a) c and Dc are continuously extendable onto 0Q).

b) If ¥ is not only an isolated point, then c and Dc have one-sided limits on
the relatively open C'-arcs 3 of X.:

ct(y) = xliji c(x) and ¢ (y) = lim c(x),

X—Y—

(Dc)*(y) = lim Dc(x) and (Dc)” (y) = xli)r?i Dc(x),

=Y+

for every y € ¥y
2. Unit speed and inward-pointing condition:

a) |c| =1.
b) There is a lower bound B > 0 such that

B<(c(x),N(x) <1 VrxeQ\X. (3.1)

c) Conditions a) and b) hold for the one-sided limits as well, i.e.,

and

B<(c*(y),N*(y) <1 , B<{(c(y),N (y)<1,

whenever y belongs to some .

3. Let z, k € {1,...,m} denote the terminal-, branching- and kink nodes of
L. For every e > 0, such that each disk B (zy) CC ) is compactly contained
in Q), we define the set

a) For every admissible ¢ > O, there is a bound M, such that
|De(x)| <M, , VxeQ\V;

b) |Dc| € LY(Q)), poles of |Dc| at z, k € {1,...,n} are integrable.
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Now that we have collected all assumptions, we finally state the problem.

Problem 3.7. (Linear problem)

Let Q) be a domain, T : Q) — R be a time function with a stop set ¥, and c :
O\Z — R? be a transport field, all in accordance with the requirements stated
above.

Let furthermore f € C1(Q) and ug € BV(9Q)).

We search for u € BV(Q)), such that

(c(x),Du) = f(x)-L*> in Q\Z, (3.2)
ulan = uo - (3.3)

Motivation of the requirements on time functions and transport fields

At this point, we want to discuss the motivation of requirement 3.4 which
we have claimed to characterize reasonable time functions. In the introduc-
tion, we have already considered the problem

oxit + a(x,y) - yu = f(x,y) in Hé,a ,
u(0,y) = uo(y),
for a C'-function u, where Hj , := {(x,y) € R? : 0 < x < a} with start set
{(x,y) € R?:x =0} and stopset Z = {(x,y) € R?: x = a}.

Let us use this problem again to motivate the requirements on time func-
tions. The derivation of the characteristic equations results in the following
initial value problem (IVP)

X'(t) =1, x(0) =0,
y'(8) = a(x(8),y(t)), y(0) =s,
w(t) = f(x(t),y(t), u(0) = uo(s) -
For more background on the method of characteristics see e.g. [ ,

chapter 3].

The solution of the first equation is x(#) = t and so the variable x is typically
identified with the characteristic time. In other words, the map T(x,y) = x
is the “natural” time function on Hg ,.

Let us first check if this “natural” time function fulfils requirement 3.4:

T is obviously continuous and we observe that the set { (x,y) € R? : x = 0},
where data is given, is the 0-level of T while X. is the maximal level of T. In
order to have X as the 1-level, one can use T>(x,y) = x/a instead of T. For
A € [0, a[ any upper level-set of T

2
Xrt>r = Hj ,
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is simply connected and the condition

XT>A = XT>A

is certainly satisfied. Hence, T increases strictly towards X in the sense of
requirement 3.4 part 4. Since T is in fact a function of one variable given
by h(x) = x, we can also argue by the monotonicity properties of 1. By
the way, functions of one variable which are strictly increasing in the usual
sense satisfy the conditions in requirement 3.4 part 4. Finally, for part 5, the
left boundary {(x,y) € R? : x = A} of any proper upper level-set x1-,
has the same shape as the left boundary of xr~¢ = H%/a. And the field of
interior unit normals is N(x,y) = e, which is C!. This last feature is very
important, because it means that, when stopping at some time A < g, the
restarted problem - on Hj, with boundary data u(A,y) on {(x,y) € R* :
x = A} - has exactly the same structure as the original one.

For the more general problem 3.7 we want to have virtually the same situa-
tion. So, it is quite obvious why we assume parts 1 to 3 of requirement 3.4.
Part 4 is more interesting: its first condition,

XT>A = XT>A »

makes sure that T is free of plateaus and that A-levels of T are closed curves
without tentacles.

The second condition, that every upper level-set is required to be simply
connected, guarantees that there are no local maxima besides the set > and
furthermore, that there are no local minima or saddle nodes.

Note, if we allow for a saddle point x with time value T(x) = A then, the
upper level-set x1>, consists of two disjoint sets and so the problem will
split up into two subproblems for time T > A with two parallel time lines
so to speak. This scenario will be considered later on in chapter 5.

Part 5 of requirement 3.4 guarantees an analogous self-reproduction feature
as the one we have in the half-space example above. In other words, every
upper level set of T shall be a “future” domain.

In section 3.3 we will apply the method of characteristics in order to con-
struct a solution candidate. The characteristic IVP will then look like

y =cly), y(0) = (s) .

Requirement 3.6 part 2b) states that the specified time function T is a global
Lyapunov function for this dynamical system and the set X is an attractor.
This might seem unnatural, but it is not: considering the linear problem on
the half-plane again, the typical requirement (equation (1.7)) on the coeffi-
cients can be rephrased to “the natural time function T(x,y) = x should be
a Lyapunov function".
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Remark: in many text books, e.g. [ ], a continuous function L : Q) —
R is called Lyapunov function for the solution &(t, x) of an IVP

V' =cy), y(0) =x€Q,
(or more generally a flow ¢) if the orbital derivative

L'(x) := liminf L(g(t,x)) — L(x)

<0 Vx € Q)
t—>0+ t

exists for all x and is non-positive. If L is smooth, this requirement is equiv-
alent to
(VL(x),c(x)) <0.

For our case, requirement 3.6 part 2b) means that L = —T is a Lyapunov
function.

Requirements 3.4, 3.5, and 3.6 in combination are such that the family of
characteristics gives us a customized coordinate system for problem 3.7.
This is the matter of next section.

3.2 A Customized Coordinate System

Throughout this section we denote by () a domain, by X a stop set, by T a
time function with the field of normals N and by c a transport field all in
accordance with the requirements 3.1, 3.2, 3.4, 3.5, and 3.6.

Lemma 3.8.
a) Let q be the bound from requirement 3.5 part 1, let ¢(t) := —t7 and let
To(x) :==1+¢(1—T(x)). (34)

Then, the gradient NV Ty of the transformed time function blows up at ¥ and is
bounded below

IVTo(x)| >mp>0 VxeQ\X,

away from zero.

b) For every regular C'-curve x : [0,a] — Q\X (a = oo admissible) that satisfies
the following condition

x'(1)

0<p< <N(x(T)), |x’(‘r)]> , VT e [0,a], (3.5)

the arc-length of x is uniformly bounded by

arclength(x) <

B-mo
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Proof.

a) The function Ty is well-defined since 0 < T < 1 and its derivative is

VT(x)

VTo(x) = ¢'(1 = T(x)) - (=VT(x)) = H@) 1 -

with
Hix) = ;(1 CT(x) T VT(x)] > 0.
Lety € £, h € St and r > 0. Then, by requirement 3.5 part 1 we have
1—=T(y+rh) =Cyr?, p=rplyh), C;>0.
Because T € C?(Q)) and VT|s = 0 we obtain
VT (y +rh)| = Car’ ™,

with the same p as before. Putting both results together yields

p(1—q) P—q
q

H(y+rh)=Csr 7 "1 =Cyr v

Since, by requirement 3.5 part 1, 4 > p(y, h) holds uniformly, we obtain
a blow up

lim |VTy(y +rh)| = im H(y +rh) = o0,
r—04 r—04

for any choice of y € X, h € S'.
We will show next that |[VTy| > mg > 0. Assume by contradiction that

inf H(x)= inf |VTy(x)|=0.
x€Q\X xe€Q\X

and choose an open neighborhood U of X such that
Hlu>M,

for some constant M > 0 which is possible because of the blow up. Then
the restriction onto the complement  : O\U — R, H = H |53\ u- being
a continuous function, must take the minimum

min H(x) =0
xeQ\U

at some point £ € Q\U. But then, the definition of H implies
H(#)=H(%)=0 = |VT(#)|=0,

which is a contradiction, since £ ¢ X. Thus, H = |V Tj| has a minimum
greater than zero:

mp := min |VTp(x)| >0.
xeO\X
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b) Using Tp we estimate the arc-length from above by

To(x(t)) = To(x(0)) = [ (VTo(x(1)), (1)) dt

S O—_

Since 0 < Ty < 1, we end up with

t
1
"O)dt < —— , Vtelo,af.
O/|x<>| < 5o 0.4

The limit t — a finally yields the uniform bound on the arc-length of
such curves x

arclength(x) < ,
gth(x) = 5=

which depends only on B and information from T.

O

Because of its nice properties the transformed version Ty defined in lemma
3.8 part a) by equation (3.4) will be identified — instead of T — with the time
variable of the characteristics. Whenever we speak about Tp we mean this
transformed version of a given time function T.

Lemma 3.9.

a) The initial value problem

y =cly), y(0) =x € O\,

has a unique maximally continued solution y : |t_,t.[ — R?, with —c0 <
<0<ty <oo.

Every trajectory y connects the sets 0Q) and %, i.e.,

tlir? y(t) € 0Q), lim y(t) € X.

t*>t+

For every point z € 3 in the relative interior of some C'-arc of ., there are
exactly two trajectories which hit z in the limit t — t., one for each side of .
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b) The transformed transport field co
c
Co := m (37)

features the properties:

e ¢ is continuously extendable onto X by co|x, = 0.
e The solution yo of

y' =cly), y(0) =x € O\X,
satisfies
To(yo(t)) =t + To(x).

Proof.

a) Consider the system
Y =cy), y(0) =x € O\X, (3.8)

Because cis Lipschitz continuous by requirement 3.6 part 3a) there exists
a maximally continued, unique solution y with time domain |f_, t, [ and
0€lt_, ti].

Because of the unit speed condition |c| = 1, y never stops inside Q\X
and never blows up. The inward-pointing condition (requirement 3.6
part 2b) ) implies, by

LToy(6) = (VToly(0), cy(6) = mo-p>0,  (39)

that Ty (y(t)) strictly increases at least by a rate of my - B.
Thus, y collapses at boundary of O\ X and by (3.9) it follows:

e Going forward t — t: collapse at X after finite time f, ,
e Going backward t — t_: collapse at 0Q2 after finite time ¢_.

Because of unit speed the values t, , t_ are exactly the arc-lengths,
which are finite by lemma 3.8.

Assume now that z € ¥; and consider the side where 7;(z) points to.
According to definition 3.3 b) we call this side the "plus-side” and the
opposite side the “minus-side”. Since ¢ and Dc both extend from the
plus-side onto 3 by ¢t and (Dc)*, the backward IVP

vy =—cly), y(0) =z,  withc(z) :=c"(z).

has a unique solution that starts at z € ¥ and evolves away from %
into the plus-side. Hence, vice versa there is only one solution y of the
forward IVP (3.8) that comes from the plus-side, heads for z € Eolk, and
hits z in the end. The same argumentation holds true for the minus-side.
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b) We consider again the forward IVP (3.8), the initial value x of which
satisfies To(x) < 1 = max To(z). For A with Ty(x) < A < 1, there is
ze

a unique time 7(A), when the solution y of (3.8) crosses the A-level of
To. This is because Ty(y(t)) increases strictly by (3.9), so y crosses the
A-level only once .

Then, viewing T as a function of A, the implicit function theorem applied
to

To(y(7)) = A
yields the differentiability of T w.r.t. A and the derivative:

1
W z=y(t(A)) '

Using again the inward-pointing condition and recalling that |V Ty| >
mo > 0, we infer

T'(A) =

0<7 < )
m0~[3

Let Ag := Tp(x). Then, the function T maps [Ag, 1[ to [0, t4[ with T(Ag) =
0 and 7(1) = 4. Moreover, we have for 7’ in the limit:

A—=1 = 1A)—ty = y(t(A) —zeX
= |VT(y(t(A)))|— = 7(A)—0.

Using 7, we change now the independent variable

yo(A) = y(t(A+A0)) -
Then, y satisfies the initial condition y¢(0) = x and has the derivative

Yo(A) =y (T(A+A0)) - T/ (A + Ao)

- (@ rwre)
VTo(2),c(2))
= co(¥o(2)) -
Consequently, yo is the unique solution of
yV=cly) ,  y0)=xecO\,

and - by construction — satisfies

__czx
yarrg)  (VT0(@),¢(2) |omyyn)

To(yo(A)) = To(y(T(A + o)) = A+ Ag = A+ To(x).



3.2 A Customized Coordinate System

Because VT blows up at X while |¢| = 1, in the limit we have

limey(y) =0 VzeX,

Y=z

which yields the continuous extension of ¢y onto X.
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By lemma 3.9 part b) , we get the useful property that — when using ¢ from
equation (3.7) instead of the original transport field c — the time variable
of a characteristic yg is given by Ty. We use this feature to introduce new
coordinates on ()\X whose conception is similar to polar coordinates on a
disk. Whenever we speak about cy we mean the transformed version of a

given transport field c according to equation (3.7).

Corollary 3.10. (Polar coordinates)

Let v : R — 0Q), a periodic parametrization of dQ) in accordance with definition

2.37. Let I = [a,b] C R be an interval such that vy|; is a generator for .
Then, the general solution &(t,s) of the forward IVP

/

Y =coly), y(0) = (s),

defines a diffeomorphism ¢ :]0,1[ x |a,b[ — Q\(XUS) , where

S={&(ta):te]0,1[} .

Let 11(t, x) denote the general solution of the backward IVP
y'=—cly), y(0) =x € O\(ZUS).

Then, the inverse map &~*(x) = (t(x),s(x))7 is given by

¢THx) = (To(x), v~ ((To(x), %)) )", x e O\(2US).

The relation between ¢ and 1 is

¢(ts(x)) =n(To(x) —t, x).

(3.10)
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Proof.

¢ solves the forward IVP and we know from lemma 3.9 that any curve
¢(.,s) is located in OQ\X and connects the sets Q) and X. By this, it is
obvious that the set O\ (X U S) is simply connected and open in R?, and
that ¢ maps ]0,1[ x Ja, b[ onto Q\ (X U S).

Clearly, ¢ is differentiable w.r.t. to time t. Since 7 € C!(]a,b[,0Q) and
co € CH(Q\X,R?), we obtain 9s¢ from the variational equation

at(asg) = Dcpo¢-0sC, asg(ors) = 7/(5) .

Next we discuss 7, the solution of the backward IVP. From lemma 3.9 we
know the trajectory 7( ., x) hits the boundary after time t = Ty(x). Hence,
17(To(x), x) is the unique point on the boundary that corresponds to x which
implies further

N(To(x),x) = v(s(x)) = s(x) =27 (n(To(x),x)).

Because ¢(.,s(x)) and 7( ., x) both connect the points x and y(s(x)) along
the same curve in opposite direction and have the same absolute velocity
|col, it follows that t(x) = Tp(x) and furthermore the relation

¢(ts(x)) =n(To(x) —t, x).

With t(x) and s(x) we have the inverse map ¢~ !(x) = (t(x),s(x))’. The
differentiability properties of v~ 1Ty and cg imply the differentiability of
&~ 1(x): we obtain D, from the variational equation for the backward IVP

d
E(Dxﬂ) = —Dcopon-Dyy, Dyn(0,x) =1.

Remark about the analogy to polar coordinates
Consider the parametrization ® : ]0,1[ x |-, r[ — B1(0)\ ({0} US'),

cos(¢)

(r,9) = (1—1)- ( ,
—sin(¢)

) , S:={-r-e:re]0,1[},

of the open unit disk B;(0) punctured at its center 0 and slitted along S’
(negative x-axis). Note that the parametrization of the boundary by ®(0, ¢)
is clockwise and thus det D®(r, ¢) = (1 —r) > 0.

In comparison, we obtain the following correspondence between ® and ¢:
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e ¢
Center: {0} | =
Slit: S |Ss
Radial variable: ro|t
Angular variable: | ¢ | s

In the following lemma, we collect diverse properties of the polar coordi-
nates introduced just now.

Lemma 3.11.
Let y be a parametrization of the boundary 0Q) and let ¢ as in corollary 3.10.

Then,

a) if vy is clockwise, the jacobian D¢ = (9:¢|9s¢) of the diffeomorphism & has a
positive determinant and the estimate

det D¢

0 < detDE < [3¢19:¢] < =

(3.11)

holds true.
If «y is counter-clockwise, the assertions hold for — det D¢.

b) for each of the relatively open C'-arcs ¥y of ¥, we can find — w.r.t. the orienta-
tion ny — two subsets J ;. and Ji _ of I such that the maps ¢(1,s) withs € Ji 4
and &(1,s) with s € Ji _ are both reqular C'-parametrizations of 2.

c) Dcgo ¢ - 0s¢ is integrable over [0, 1] x [a, b].
d) The inverse map ¢! is one-sided extendable onto the relatively open C'-arcs

Zolk OfZ.

Proof.

a) By lemma 3.9 part b), we have
To(G(t,s)) =t, Vs € |a, b .

That means, for a fixed t € ]0,1], the function ¢(¢,.) : ]Ja,b] — Q
parametrizes the t-level of Ty. This parametrization itself is clockwise
if the initial one &(0,s) = -y(s) is. In this case 9;¢* points into the ex-
terior of x1,>¢ and using the field of normals N, which points into the
interior of x1,>¢, we decompose

a = —Nog- |l
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into direction and magnitude. For the counter-clockwise case, the same
argumentation yields

¢ =Nog- 9] .

Since d;¢ points in the same direction as the normed vector c o ¢, we
decompose it similarly 0;§ = c o ¢ - |0;{|. Using the identity

det DE = det(3,¢]0:¢) = (9ig, 2.
we end up with

det D¢ = |0¢{||9s¢| (¢, N) o ¢, if v clockwise
—det D& = [0¢{||95¢] (¢, N) o &, if v counter-clockwise .

Because ¢ is a diffeomorphism, the determinant is, of course, never zero.
The inward-pointing condition (3.1) from requirement 3.6 part 2 on the
one hand implies the positiveness of &+ det D& and on the other the rela-

tion
det D¢

p

Proceeding as in the proof of lemma 3.9 part b), we solve the original
forward IVP

£detDg < [9:5][9:¢] < =+

Yy =cly), y(0,5) = 7(s),

and obtain its solution y(.,s) : [0,t+(s)[ — Q. Then, ¢ is given by
¢(A,s) =y( t(A,s),s), where T is implicitly defined by

To(y(t,s))=A, 0<A<1,

Hence, T depends on s € [a,b[ as well. Clearly, T is periodic w.r.t. to s
and an element of C*([0, 1] x [a, b[), so the question is what happens in
the limit A — 1.

Since Ty(¢(1,s)) = 1 means ¢(1,s) € %, the function s — ¢(1,s) must
somehow parametrize X. From lemma 3.9 part a) we know thatif z € ¥
then there are only two trajectories which meet at z, one for each side of
¥4 Let J consist of all s € la, b[, such that {(1,s) is a terminal node of
one of the arcs X1, ..., %,.

Then, — corresponding to a single arc X, — we choose Ji ; to consist of all
elements of I\ ] such that the family of curves

A ) Tk = XTo=A s — ¢(A,s)

—in the limit A — 1 — reaches 3 from the plus-side w.r.t. to the orien-
tation n;. Analogously, considering the minus-side, we choose J _. For
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red: X and normals, green: one-sided red: X and a normal, blue: boundary
extensions of ¢, blue: boundary curve 7, curve vy, dashed blue: part y(J;,4) of the
black: two characteristics boundary, light blue: (A, .), &(A, J1,+)

part between the dots, black: for each
terminal node of X the first and last

characteristic

Figure 3.1: Decomposition of (A, .)

an illustration see figure 3.1, where ¥ = ¥ is oriented by n; and 7 is
clockwise.

In the following, we restrict the discussion to the case of J; ;, since for
the proof of the other case the same steps are necessary. Depending on
where the slit S = {{(t,a) : t € |0, 1[} is located, the set Ji  is either an
open interval or the union of two open intervals.

For s € Ji . we extend the right hand side of the forward IVP by c¢*,
then both limits

lim y(t,s) = z(s) € ¥, lim v/(t,s) =c"(z(s)),
t—t, (s) t—ti(s)
exist and the equation
To(y(t,s)) =1
has the unique solution 7(1,s) = t,(s). Since |V Ty| blows up at X (see

lemma 3.8 a)), we are not finished with the properties of d;7. With the
estimates

[7(1,8) — (1, p)|
<[t(Ls) = (A s)| +[T(A,8) — (A, p) [+ |T(A, p) — (1, p)]
< foat(Ays)[[1 = AL+ [T(A,8) = T(A, p) [+ [927(A2, p)|[1 = A|
2

< mu — A+ [T(As) —T(A )|
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and
1
[7(Ls) —t(A p)l < =1 = Al +|t(A5) —T(A p)],
0-p

whereas A < A, Ay < 1 stem from the mean value theorem, we have
the continuity of 7(1,s) = t,(s) as well as the continuous extension of
T(A,s) by T(1,s). By this result, {(1,s) = y(7(1,s),s) is continuous.

Next, we study the partial derivative d;T and its limit lim,_,; 9,7(A, s).
For 0 < A < 1 we obtain 05T by the implicit function theorem applied to

To(y(T(A5),8)) = A,

the derivative 9dsT:

(N, 9sy)

0= <VT0/ aty> BST—i— <VT0/ asy> = aST - <N, C> ’

(see also the proof of lemma 3.9 b)). Because ¢ and N have continuous
one-sided extensions, we have

lim N(y(t(A,s),s) ) = N'(2(5)) , limc(y(t(A5),5)) =c"(z(s))

and thus, it suffices to look at dsy. The IVP for dsy gives us

¢
asy(t,s) ='(s) + / Dcoy(h,s)-asy(h,s) dh .
0

By requirement 3.6 part 1a) Dc continuously extends as well as ¢, and
by 3.6 part 3a) we get | Dc o y(h, s)| uniformly bounded when restricting
the domain of s to a e-neighborhood U,(c) of say ¢ € Ji + with & small
enough:

|Dcoy(h,s)| <M, (h,s) €10,7(1,5)] x Ue(0) .
Gronwall’s lemma (see [ 1) yields the bound
sy (t,5)] < |7/ (s)[eM < |9/ (s) |7,

which implies the existence of lim,_,; dsy( T(A,s),s). Moreover, the
continuity of this limit w.r.t. s and the continuous extension of (A, p) —
9sy(T(A, p),p) follow from the estimate below:

Dsy(T(L,s),5) — aay(T(A,p) )|

< By(t(1,5),5) — 3y(T(A,5),5)| + [3y(T(A,5) ,5) — By (T(A, ), )]
< [80uy( 7., )|[T(L,5) — T(A,5)| + [Bey(T(A,5) ,5) — Ay (T(A, ), )]
< MY ()| 09 2(1,5) — T(A,5)| + 0y (T(A,5),5) — sy (T(A, p) ).
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Consequently, dsT(A,s) has exactly the same continuity properties as
dsy. Summarizing, we have for s € Ji | that

9s¢(A,s) = oy (T(A,8),8) - 9sT(A,s) + dsy(T(A,s),s) (3.12)
extends continuously onto A = 1 by 9;¢(1, s).

Finally, for the regularity of d;{(1, s), we have to argue that [95¢(1,s)| #
0. In part a), we have already used that 9;¢ = |9;¢| - N* and that

det(c|ds¢) = [95¢] det(c|N™) = [9s¢| (¢, N) > [9:] - B

With the representation of d;¢ in equation (3.12) and d;y = coy, we
obtain

195¢(A,8)| {¢,N) 0 §(A,5) = det(coy(T(A,s),5)[dsy(T(A,5),6)) -
Hence, |0;¢(A, s)| becomes zero if and only if det(c o y|d;y) does.
Having the IVPs for y(f,s) and 9y(t, s) in mind, it is easy to check, that
the determinant det(c o y|d;y) satisfies the IVP

% det(c o y|osy) = trace(Dc o y) - det(c o y|dsy) ,
det(c o y|dsy)|t—o0 = det(coy(s)|y'(s)) > 0.

Thus, the determinant is given by

det(coy(t,s)|9sy(t,s))
= exp (/ trace(Dc) o y(h, s) dh) -det(coy(s)|y'(s)),
0

and cannot become zero within finite time:

det(coy(t,s)|osy(t,s)) #0 and lim det(coy(t,s)|osy(t,s)) #0.

t—ty(s)

Hence, [0s¢(A,s)| # 0 for A € [0,1] and in the limit A — 1, we have
|05¢(1,s)| # 0, because det(c o y(t,5)|9dsy(t,s)) does not become zero in
the limit t — £, (s) = 7(1,s) since t(s) is finite.

Recalling that ¢ is the solution of the forward IVP
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And again, we will use the formulas

VT
9,6 =+Ntoé-|o d N=_—".
NS o¢ - |osC] an IV T,]
By the chain rule, the derivative of ¢ is
1 ¢ T T 12
Dcg= ————~(Dc— ———— Ty - D - D°T, .
“ <C,VTO> < ¢ <C,VTQ> (V 0 cte O))

Using the formulas above, we write the product Dcg o ¢ - 95¢ as
Dcgo & -3¢ = +|9s&| - Deg o & - N+ o & = +(0:&|[9s&|-

2
(Dc-NL— ¢ (NT-Dc-NL+cT-DT°~NL>>o§.

(c,N) Vol
o _ VT,
Next, we compute the derivative of N = |VT2\
|VT0|D2T() — VT() : LT(;[ : D2T0
DN = D
|V T2
D2T, DTy
=(I-N-NT). =Nt NAT. ,
( ) VTl VTl

which helps to write the expression

without D2Tj .

Finally, we estimate
[Deg o8- 95¢]

< aiclosc (|Dc-Ni| e

(e N)

(|NT-Dc~NH + yN”-DN-c\)> of

< 0:E1a:E] (|Dcr T ; (IDe| + |DN|>) ot

< det D¢
p

whereas we have used equation (3.11) in the last step. The right hand

side of the last inequality is integrable over ]0,1] x [a,b]. This follows

from resubstituting ¢ and the integrability requirements on Dc and DN
over () (see requirement 3.6 3.b) and 3.5 2.c)).

(|Dc\ +5(IDel + |DN!>) oc,
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Note: if we write 95¢(t,s) as

t
AE(ts) = (s) + / Deo o &(7,5) - 9s€(1, 8) dT
0

and go over to the limit t — 1 for s restricted to Ji 1, then the result
above shows that 9,¢(1,s) is integrable over J; ;, and dominated con-
vergence yields the rule

lim / d,&(Ls) ds = / 3s&(1,5) ds . (3.13)
Ji+

Ji+

d) Letz € ¥4. As argued above, for the plus-side there is a unique s €
Ji+ with ¢(1,s) = z. By this we define s (z), which extends the s(x)
component of &~!(x). Since ¢(x) = Ty(x) is defined on X, we are done.

O]

3.3 Existence of a Solution

The subject of this section is the proof of the following existence theorem.

Theorem 3.12. (Existence)
The linear problem 3.7 has a solution.

The proof of the theorem will result from the lemmata which are to follow.

In order to construct a candidate solution we apply the method of charac-
teristics. But first we scale the PDE (3.2) so that we can use the results of
the previous section. Let T be the transformed time function from equation
(3.4) . In the proof of lemma 3.9 we have seen that

1 1
0<(c(x),VTo(x)>§mo-,B' VxeOQ\X.

Thus, we can scale the original PDE (3.2) by that factor to get the equivalent
PDE

(co(x),Du) = fo(x)-L* in Q\X, (3.14)
with
xX) = __fw an co(x) = CICo
M= vney ™ 9= vhoy

The latter is the transformed transport field as in equation (3.7).
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Then, for PDE (3.14) the characteristic equation is exactly the forward IVP
from corollary 3.10
Yy =cly), y(0) =1(s),

and the family of forward characteristics is ¢ (from the same corollary).
Clearly, the solution # of the corresponding backward IVP is the family of
backward characteristics.

Letnow v(t,s) := uo{(t,s), then — at least formally — the partial derivative
of v w.r.t. t is given by

dro(t,s) = (Vuod(t s),0g(ts)) = (Vu,co) 0 §(t,s) = foo G(ts),

together with the initial condition

v(0,5) = u(g(0,5)) = u(y(s)) = 7"uo(s) -

Herein, v* denotes the pull-back operation. Thus, by the fundamental the-
orem of calculus, we obtain

o(t,s) = v up(s) + /fo od(t,s)drt. (3.15)
0

The function v represents our candidate solution u in characteristic vari-
ables (t,5). By using the inverse map ¢! from corollary 3.10 and the
relation (3.10) between ¢ and 7, we push v forward onto Q\X to have
u = v o & !in original variables x

To(x)

u(x) = up(n(To(x),x)) + / foon(t,x)dr. (3.16)

0

For the analysis of the candidate solution, it is useful to decompose it addi-
tively:

v1(t,s) = Y up(s) , va(t,s) = | fool(t,s)dt,

h (x (3.17)

(%) = uo(n (To(x), x)) )= [ fon(x)
0

The next lemma shows that the so-constructed candidate belongs to the
space of functions which the problem 3.7 is stated for.
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Lemma 3.13. (Element of BV)
The candidate solution u from (3.16) with its decomposition u = uy + uy from
(3.17) has the properties:

a) u is an element of BV(Q\X) N L®(Q)).

Its derivative measure is
Du=cy(x) -u + Vua(x) L* with p:=¢ (/Jl ® D’y*u()) ,

and the total variation is bounded by

[Du|(Q\Z) < Mgy = ,’BDL:;SJ) + (Hf‘BH“’O + |LYCLL‘:> - L2(Q)

2= (10elue) + 1PN -
0

_|_

The L*(Q))-norm is bounded by
[ lles
U||7 oo < ||lugl|7 e + .
ull Loy < lluollL=@0) By

b) u extends onto %, i.e., u is an element of BV(Q)) N L= (Q)).

In comparison to part a) the extension introduces — in the derivative Du — an
additional jump part for every C'-arc Xy of ¥ :

Du= cy(x) - + Vuy(x) L?

+kzn:(u—£k(x) o Mgk(x)) ne(x) - H'L X,
=1

where ug,_and u{k are the left and right interior BV-traces of u on .

The bound on the total variation is added up by

|Dul(Q) < Moy +2- |1l o) - H'(Z) -

Before going into the details of the proof, we summarize some facts con-
cerning the change of variables. If ¢ € Cl(Q) or ¢ € CL(Q\X) is a test
function, we will denote by ¥(t,s) := ¢ o §(t,s) the test function in char-
acteristic variables. By the chain rule we then obtain the derivative with
respect to (t,s)

Vish = DET-Vy@o.
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By inversion we get

det D - 019 of = 0sC2  —0:C2 ' o1 /
02¢ —0ds61 91 st

det D& - Vygo & = <—aSgL|at§L) SRS

Let I = I(k) be the non-trivial permutation of {1,2}, then we write for the
k-th component

det D& - 9o & = (—1)' - (3s&) 9pyp — 9¢Z1 Osp)
= (—=1)" - (0:(3s¢1 - ) — 9s(rE1 - ) ) -

The last equality can easily be derived from the product rule.

(3.18)

Finally, we remark that 1(¢,s) is periodic w.r.t. the variable s, since ¢ is
periodic w.rt. s, ie.,

y(ta) = p(tD).

Proof. (of lemma 3.13)

First, we compute the derivative measure Du, which in both parts is the
same process. Let ¢ € C}(Q)) be a test function. For the moment we restrict
the discussion to subsets (), of () which are lower level-sets of Ty, that is

Q)LZ:QH{XEQST()(X)S/\},

for 0 < A < 1. Note that () = Q).

When later on we have ¢ € C!(Q\X) (respectively ¢ € C(Q\X)?), as is
the case for part a), we will choose A big enough such that supp ¢ C ).
For part b) we will pass to the limit A — 1 instead.

We separately compute the derivatives of 11 and u, from the decomposition
(3.17). In order to get Dyuq we have — according to definition 2.10 — to look
at the following integral:

b oA
/ul(x) I(x) dx = //vl(t,s) drpo(t,s) detDE(t,s) dt ds
a 0

b A
= () [ [ uols) (3081 9) —2:(Ei- ) ) dt ds.
a 0
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By changing the order of integration and using the integration-by-parts for-
mula for functions of one variable, one obtains

=(- )/’ruo /ataéz ) dtds — (— Z/A/byuo (3¢, - ) ds dt
0

a
A

/’Yuo 0581 - P} ds + (- l//atél Y dDy ug(s) dt

0 a

In the last step we used the fact that y*u is a periodic BV-function. Because
@ has compact support in (), we have furthermore

$(0,5) = ¢o¢(0,5) = 9(v(s)) =0,

so the result reduces to
b b

= (=)' [o1(A,5) 0&1(A,5) - p(A, ) ds + (<1 [ / Qi1 Yt dDY uo(s)

a a
For the vector-valued version we test with ¢ € C!(Q))? and obtain

/ul( %) div g(x )dx—/ul( %) 9191 (%) dx+/u1 ) 9202 (x) dx

(O (07}

= / ~0:&2(A,5) - 91(A,s) v1(A,5)d / 3iC2 - r dt dDy g (s)

a 0
b A
/ 0 §1 )L S l[]z(/\ S) 01 )L S // atgl ll)Zdth’)/ MO( )

a 0
b

b A
=~ [ (sn9),08-W9) ars)ds — [ [ (paet) deapyuo(s).
0

a a

By once more using the relations
UG =c ol , %G =—Nog-[3L],

the last result can be written as

b
/ (%) div g(x / E(A,s) u1 0 E(A,s) |9sE(A, )| ds

(0N

b oA
—// (p,co o&dtdDy uo(s).
0

a
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Herein, the first summand integrates w.r.t. the H! measure along the A-
level of Ty. For the restriction of measures onto A-levels of Ty we will use
the abbreviation

HUA :=HL{xcQ:To(x) =A}.

In the second integral we rechange variables by pushing-forward the prod-
uct measure £ ® Dy*uq with the diffeomorphism ¢ (see definition 2.6). Let
i denote the pushed-forward measure

= (L' @ Dy'ug)
then we finally obtain

[ ) dive(x

0, Q
95}
For the derivative of u; we perform the same steps as above with the inte-

gral

A

[ na(x) drp(x) //vzts (31 9) — 03l - 9) ) dt ds .

(O a 0

After changing the order of integration we go on with integration by parts:

b oA A
l v2(t,5) 0¢(9sC; - ¢) dt ds — (—1) l va(t,s) 0s(0¢C) - ) ds dt
]| j
b
Z/(vz)ts 95C1(A,s) - (A, s) /atwagl 1pdt> ds
A
- (—1)1//—3502 31 - ds di
0 a

\@

= (=1 [ v2(A,5) 9:&i(A,5) - Y(A,5) ds

a
b A
_ // ) (351 302 — AiE) B5va ) - 4 dit ds .
0

a
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In the second equality we have used that

[020:6 - W)L, = [ua0 & & - o]’ =0,

which is a consequence of §(f,a) = ¢(t,b). Because of v, = up o ¢ we can —
according to equation (3.18) — substitute the last integrand to get

b A

b
= (=1)" | v2(A,5) 0sE1(A, ) - (A, s) ds — det D¢ - dgup o & - dt ds .
] i

a

By means of the last result and a rechange of variables, we end up with

/uz(x) div g(x) dx = — / (9(x), —N(x)) 2(x) dH'LA(x)
O, 0

= [ (o), Via(x) dx,

O
when testin ith 1 2
g with ¢ € C;(Q)~.

Adding the partial results for u; and u; gives us

/u(x) div g(x) dx = — / (9(x), =N (x)) u(x) dH'LA(x)

Now, we are ready to turn to the proof of the assertions a) and b).

a) In this part we have O\X as the domain of u. If we test with ¢ €
CH(O\X)?, we can choose A < 1 so big that equation (3.19) reduces to

/u(x) divg(x) dx = — / <(p(x) , cg (%) du(x) + Vuy(x) dx> .

Q Q

Thus, in this case the derivative measure is given by
Du = ¢y (x) - p+ Vua(x) - L*.

What remains to show is the boundedness of ||u|[gy(\x)-
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For the total variation |Du|(Q\X) we estimate both summands sepa-
rately, beginning with

[ (o), (x)) d

b1
// poé,cy og dt dDy*up(s)
0

Q a
b 1
< [ [leoocl dtdiDyuol(s)- ol
a 0
L _ D
Up
< 7/ d|Dy*u 0 = o -
< oy | ATl lolls = 50 ol
Clearly, the total variation of this summand is bounded by
Duy|
Lo, - [Dug
o () | (O\D) < =0

which is the total variation of the boundary data times the bound on the
arc-lengths of characteristics (see lemma 3.8 b) ).

The total variation of the second summand is exactly the L'-norm of
VMQZ

b 1
/|Vu2 :// Vit o & - det DE| dt ds
(@)
b 1
- / / ‘ _9.EL 900+ 9yEt asvz‘ dt ds
a 0

b 1 b 1
< //|asg| 19702 dt ds+//|8t€| 19502 dt ds
a 0 a 0

This step is completed if the last two integrals are bounded. The partial
derivative of v, w.r.t. fis

un = food = b 00 = fol- k.

Additionally, by using relation (3.11) from lemma 3.11 a), we obtain the
bound

/b /1 0581 [0rvs| dt ds = /b /1 95| (i8] |f 0 €] dt ds

b 1
< 5/ [aentifor das - ﬁ/If 9l dx < 5 [fll- £2(0)
0

a
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on the first integral.
The second part is a bit lengthier. The partial derivative of v, w.r.t. s is

t

05Uy = / (Vfooi(t,s)0s¢(T,s)) dt.

0

With this, we estimate the integrand by

1
o] ez < g [ (Vfo02(r,),2i2(x,9) | de
0

Because the latter is independent of ¢, we obtain

1

b 1 b
[ [ 1o:c 00 at dssﬁ_lmo- | [19foec(xs),0.8(x,s)| drds.
a 0

a 0

Now, the same argumentation that we used in the proof of lemma 3.11 c)
to show the integrability of D¢y o ¢ - 9;¢ applies here for the integrability
of (Vfpo(¢,0s¢): after expanding V fp we obtain

h= (NT~DC~NL—|—NLT'DN~C>

(Vhoog,) = Pl (= (VAN + s ) ot

Hence, there is the integrable upper bound

det D& Ilf .
; (IIVflloo+(\Dcl n |DN|>> ,

o
B -mo

[ (Voo l,0s8) | <

which implies

b
//yatgy 19502| dt ds <

1

a 0
[V flleo £ |0
,327710 EZ(Q) + ,33711%

(IDellz @y + IDN 11y ) -

Putting together the partial results we firstly get a bound on the L!-norm
of Vuz

IV £l

1
< . .2 NV Jlle n2
Vi (x)[| 1) < B [ flleo - £5(Q2) + B L5(Q)
Iflls
+ g (1Dl + PNl
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and secondly learn that the total variation |Du|(Q\X) is bounded by
MQ\Z-
By equation (3.16) we have for the L*-norm of u

[ oo

B-mo

4]l () < [l10ll L= a0y + 1 Tolleoll folleo < [[#00]] o (a2) +

b) Now, we want to view u as a BV-function on the domain ). Thus, test
functions stem from C(Q))?, and thus, we have to study the limit A — 1
in equation (3.19). In part a) we already have bounds on the total vari-
ation of the components concerning ¢y (x) - u and Vuy(x) - £2, which
do not depend on A. Hence, these bounds stay the same, and we can
concentrate on the remainder

b

[ {900, ~N) u(x) aH'LAG) = [ (9(2,9),0.8"(A,5)) o(A,5) ds
Q a
In lemma 3.11 b) we introduced a partition of the interval I,

n

I=U Uk Ul) U T,

k=1
such that ¢(1,.);,, and ¢(1,.)[;, _ are both regular parametrizations of
¥ (see figure 3.1), one for the plus-side and one for the minus-side of
Y. For s € ], the characteristic &(A,s) hits a singular node of %, i.e.,
terminal-, branching- or kink node, as A tends to 1.
Let, as before, z1, ..., z; denote the singular nodes of ¥, then we parti-
tion | into a collection |, ..., |5, by:

m
sel, = }}E} é(/\rs) =z, ] = U Jz -
1=1

By these partitions, we decompose the integral
b

[ (w0908 (0,9) o(0,5) ds

a

m n
:Z/___ds—kz /...ds—l—/...ds .
2 k,—

]k,+

For |,,-summands, we have the estimate

[ (pas)agt@,9) vy ds| = | [ (o ~N)-u)(x) dr(x)

Iz, E(AJz)
< 1@lleo - ttlloy - H (G ) ) -
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Because the curve-arc {(A, J;,) degenerates to the single point z; (see
figure 3.1), the right hand side becomes zero in the limit

lim 7 (500, 1)) =0,
and the contribution of those summands vanishes.

For the remaining summands we perform only those which go along
¢(A, Jx 4 ), since the same argumentation applies to the others which go
along &(A, Ji ). By lemma 3.11 b) we know that &(1,.) : J . — Y isa
regular parametrization and its tangent is given by the limit

855(1,5) — :)l\i.l?} asé(/\,s) S € ]k’+ .

By requirement 3.5 part 2 the field of normals extends to ik that means

}\in}—Nog(A,s) =nroé(1,s) S € Jit -

Finally, we define the extension u onto ) by using the extension of
&~ !(x) — more precisely its second component s(x) — from lemma 3.11
d). Let z € ¥, with corresponding s (z) € Ji 1, then we set

uf (z) = }Lm} v(A,s1(z)) = 0(1,57(2)) . (3.20)
Conversely, the following relation holds true

ufog(1,s) = %i_)n}uog()\,s) =0(1,s), SE Jit-

Now, we can turn to the limit. For abbreviation let

h(A,s) = ({9, =N)-u) o g(A,s),

then

[ =Ny ) () dh ) = [ (Ggme) ) () dH L ()
EAJk+) Q

- /< $)- 105 9) ds — [ h(1,s) - [pE(1,5)| ds

J+
/ 1(1,5) = (A, )| 02 (L 3)| + 132 (L,5)| — [:E(A,5)]| - (A, 5)| ds
/ |h(1,s) A, s)| - 10sE(1,s)| ds

+ I\hO?lHLw(o)/|\3s§(1/5)!—!3s6(/\/5)||dS~

Je+
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By the extensions of N and u the product |i(1,s) — h(A,s)| - |9s¢(1,s)]
tends to zero for every s € Ji ;. Furthermore, it has the integrable bound

[h(1,5) = h(A,8)| - [95E(1,)] < 2o & |im() - 1958 (L,5)],

thus, by dominated convergence, the corresponding integral vanishes
in the limit. By same argumentation the second integral tends to zero,
too.

Summarizing, this means

| o=y (@) a0 = [ (Gom) - uf) () dHLE (),
(A k) Q

[ =Ny w)x) dri ) = [ (g, —me) ) () dHILE (),
(A k) Q

as A — 1, and together we obtain the jump part for X

[ Go—Ny ) dr(x) —

C()\Jk,+)ug(/\/]k
[ () = () (@) () dHILE ()
Q

The bound on the total variation of the jump part is

/(H?(X) — 1 (%)) {@,me) (x) AHLEe(x) | < 2 [|ull o) - HH(Zi)
Q

whereas ||¢]| < 1. What remains to show, is that the one-sided limits
u, u; defined above are — according to theorem 2.25 — in fact the BV-
traces u{k and uy,_of u on Zy. This is true, but we postpone this point to
lemma 3.15.

Clearly, the complete additional jump part is given by
n
)y / g (x)) (e (x) AH LB ()

with the bound

B0 () = 50 g o) AL )| < 2l HI(E),
=10
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|¢llo < 1, on its total variation. We have shown, that u is in fact an
element of BV(Q) with ||u|[gy(q) bounded by the given data, and its
derivative measure reads

Du = i(ul‘:(x) —ug (x)) me(x) - H'LE, + cg(x) - + Vup(x)- L2
k=1
O

Lemma 3.14. (Solution of the PDE)
The candidate solution u from (3.16) solves the PDE (3.2) of problem 3.7.

Proof.
By viewing u as an element of BV (Q\X) we have for its derivative
Du =cy(x)-p + Vua(x)- L2,
according to lemma 3.13. Furthermore, the equation
{co(x), Du) = (co(x), Vo (x)) - L2

follows from orthogonality, and the PDE is satisfied if (co(x), Vua(x)) £
equals fo(x)L2.

Let us test the measure (co(x), Vuz(x)) - £2 with ¢ € Co(Q), ||@]l < 1. By
changing variables we obtain —with ) = podand v = up0¢ -

b1
/q)(x) (co(x), Vup(x)) dx = //¢-<coo§,Vuzo§-detD§) dt ds
Q a 0

Y- <at§/ <_aS€J—atUZ + atCLE)sz> > dt ds

Q\@ a\w
O O Y— . O~

- 0402 - <at§, —asgi> dt ds

J

Here, we used the fact that d;v2 = fy o ¢ (see equation (3.17)).
This shows that the total variation of the difference measure is

[ {co(x), Vua(x)) - £2 = fo(x) - L2[(Q) =0,

goog-foog-detDédtds:/go(x)fo(x) dax .
o

2

and hence the measures are equal. O
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In the next lemma we study the traces of the candidate u along level-lines
of T().

Lemma 3.15. (Start /restart /stop)
Let u be the candidate solution from (3.16), then

a) (start): u satisfies the boundary condition (3.3), i.e.,

lim [ luoz) — ()] dx =0

r—0+ 12
QONB,(z)

for every Lebesgue point z € 0Q) of uy.
b) (restart): for every z € O\ X that corresponds to a Lebesgue point z' of ug, that
means z' = y(s(z)) is a Lebesgue point of g, we have
1

lim / lu(z) — u(x)| dx = 0
B (2

and

Here, By~ (z) and B; (z) - for r small enough - denote the cut-off disks
B (z) :={x € B,(z) : To(x) < To(2)},
B/ (z):

Z(z) :={x € By(z) : To(x) > Tp(z) } .

Let T := xT1,=7 a A-level of Ty for some 0 < A < 1 and let I be oriented by
N|r. If z is restricted to z € T, the result above means that the traces u;“ and
up are identical. There is no jump across I, and if z corresponds to a Lebesgue
point of uy, then it itself is a Lebesgue point of u.

Owing to the identity of both traces the restriction u|r is well-defined. More-
over, we have u|r € BV(T).

c) (stop): for every z € ¥y that corresponds to a Lebesgue point z' of ug w.r.t. the
plus-side of %y, that means z' = «y(s*(z)) is a Lebesque point of ug, we have

. 1
lim / luf (z) — u(x)| dx = 0.
B ()

Here, u;" (z) is defined by equation (3.20) and B (z) - for r small enough - is
the cut-off disk centered at z, restricted to the plus-side.

Hence, the trace u{k is given by u;. Moreover, we have u;” € B V().

The analogous result holds true w.r.t. the minus-side.
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Proof.

a) andb)
Let z € O\X and let (7,0) be its characteristic coordinates, i.e., z =
¢(t,0). Choose r > 0 sufficiently small, then

1

1 s+(r) £y (r,s)
2 2

/]u(z)—u(x)|dx:r / /|v(~c,a)—v(t,s)ydethdtds.

By> (Z) S_ (r) T

Because any level-line of Ty is a regular C!-curve, the cut-off disk B, (z)
tends to a half disk, oriented along the tangent 9d,¢ (t,0) of this curve,
and thus, the functions s_(r) and s, () are of the form

s_(r)=0—0(r) si(r) =0+ 0(r).

Since det D{(t,s) # 0, the same argument applies w.r.t. the t-variable,
i.e., the second basis vector is 0;(7,0) and function 4 (r,s) is of the
form

ty(r,s) =74+ 0O(r).

By an Euler step applied to the variational equation for d;¢ we obtain
95¢(t,s) = 95¢(T,s) + Ot — 1)

and therefore

056 (7, 5)|
B - mo

for a suitable constant C. The difference is estimated by

det DE(t,5) < [3:¢] - [0:¢] = +O(t-T)<C+O(t-T),

[o(t,s) —o(T,0)| <|7"uo(s) — v uo(0)] + [0a2(t,s) —v2(7, 0)],

with

0a(t,8) — va (T, 0)| = /foog(h,s) dh_/foog(h,a) dh
0 0

t t
§/]Vfoo§(h,s*)\\astj(h,s*)Hs—a] dh + /foog(h,a) dh
0 T

Because z ¢ X, we have for r that the cut-off disk B; (z) is contained
in some lower level-set (), with A < 1. Hence, t < A for the last two
integrals, and following bound exists:

M := |[Vfolr=,) - sup 19 (1, 5,)| .
(h54)€[0,A] x[5-(r),5+(r)]
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In summary,

[o(t,5) —o(T,0)| < |77 uo(s) — v uo(c)| + £ - Mls — o + [|folleo|t — T
< [7*uo(s) = v uo(0)| + O(s =) + O(t - 1) .

Armed with the last result and the estimate of the determinant, we have
1
2 [ @) —u() dx
B (z)

S4(7) E4 (1)
/’wmdg—ymdwyc+0@—ay+@a—ﬂdum

s_(r) T

<

ﬁN‘ —_

c’ s+(r)
— |v*uo(s) — v up(o)| ds+ O(r) .
s_(r)

<

The latter expression tends, as ¥ — 0, to zero for any Lebesgue-point ¢
of v*uy, i.e., for any Lebesgue-point z’ = (o) of up.

If z € 9Q), then YN B,(z) = B; (z) and the argumentation above shows
that u satisfies the boundary condition as BV-trace.

If z € O\X, we have got the assertion for the B;” (z)-case. In the B;~(z)-
case the one and only difference is that, after having changed variables,
we have to integrate the t-variable over the interval [t_(r,s), T]. For the
remainder one must perform the same steps to get the assertion for the
Bs(z).

Finally, the restriction u|r is defined, and when parametrizing I' regu-
larly by &) (s) := ¢(A,s), we have

Su(s) =uod(A,s) =ov(A,s) =y"uo(s) + v2(A,s) s €ER.

Since v3(A, s) is a periodic C!-function, while y*u(s) is a periodic BV-
function, the sum ¢} u is a periodic BV-function, and consequently u|r €
BV (T).

In order to argue in the same way as in part a) and b) we cannot use
diffeomorphism ¢, because ¢p|z = 0 and thus det D¢(1,s) = 0. But at
least & (s) := &(1,s) with s € J; , is a regular parametrization of 3 (see
lemma 3.11 b)), so we set up a local diffeomorphism by considering the
unscaled backward IVP

Yy =—cly), y(0,5) =¢(1L,s), s € Ji+

with ¢ extended onto 3 by c*.
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Let 7(s) = 7(1,s), as in the previous section, denote the time when
y(.,s) reaches the boundary 0Q). In the proof of lemma 3.11 b) we
have seen that 7 : ]+ — R is continuously differentiable. Since we
parametrize X by &1 (s), and consider the backward characteristics with
changed velocity, we get the following correspondence

Our candidate solution then, for ¢t # 0, rewrites as

(s)
uoy(t,s) =y uo(s) + / fouy(h,s)dh, s € Jkt -
t

In the case t = 0, we have
wf o8(1,8) = uf oy(0s) =lmuoy(ts), s €y,

according to equation (3.20).

Let then z € ¥; with z = &(0), ¢ € Ji,. For a small enough r, we
obtain

1
3 [ @) u(x)] ax
Bl (2)
1 s (r) t(r,s)
:72/ _/|”;}F0y(0,0')—uoy(t,s)||detDyldtds
s_(r) O

by changing variables.

Now, for a small enough r, the determinant | det Dy(¢,s)| is approxi-
mately | det Dy(0,0)| with

| det Dy(0,0)| = [9s&1 ()l (2)[] (¢"(2), nk(z) ) | # O

which is non-zero because of the requirement 3.6 part 2c). And, for the
functions s (r), s_(r), and t(r,s) we have the same asymptotic, for r —
0, as in the previous part.

Let 1 = min(7(s), 7(0)) and 72 = max(t(s), 7(0)). If 1 = T(s), we set
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s1 = 0, and otherwise we set s; = s. For the difference we estimate first
(o) 7(s)
/ Foy(h,o) dh— / Foy(h,s) dh

IN

/foyhadh—/foyhsdh oy(h,s) dh

IN

oyhs d]’l

/foyh51 )dh| +

/foyha — foy(hs)dh| +

< HfHoo’!T( ) — (s )!+ IV £l - 195y (8% oo - 70 - !S—U\ + | flloot
< ([[flleo - 10sT(s) + [V flloo - 195y (57 oo - 1) - |s = o+ | fllof -

Because 7(s) and 7(0) are arc-lengths of characteristics, 7y is — according
to lemma 3.8 — bounded by 1/( - mp). And, as highlighted in the proof
of lemma 3.11 b), when s is restricted to small neighborhood around
0 € Ji+, we also have uniform bounds on [9;7(s*)| and ||9sy(., 5*)||co-
Taking this into account, we end up with

(o) 7(s)

/foy(h,cr) dh—/foy(h,s) dh| = O(s — o) + O(1),
0 t

and consequently
| 0y(0,0) —uoy(t,s)| = [ uo(e) = 7 uo(s)| + O(s =) + O(t) .
As in the previous part, we get then

st (r)
1 c .
3 [ @ -ular < = [ uls) =1 u()] ds+0(r),
B (z2) s—(r)

which tends to zero whenever z, by (c) = y(s*(z)), corresponds to a
Lebesgue point of uy.

By the “old” representation

uf oZ(l,s) = 'y*uo(s)—l—/fOOE(T,s) dt, s € Ji+,
0

it is obvious that ul'f 0¢(1,s), onthe interval Ji ., is a BV-function of one
variable and - since (1, s) is regular - that u;” € BV(%).

O]
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Remark: part b) of lemma 3.15 is called “restart” because having stopped
the characteristics at some intermediate A-level I of Tp, the restarted prob-
lem

(c(x),Dw) = f(x)-L* in  xp>a,
w|r = u’r .

is of the same type as problem 3.7. This is, because lemma 3.15 b) ensures
that u|r € BV(T'). Moreover, when applying the same method of construc-
tion, then w reproduces u by

w= u‘XTO>A .

3.4 Uniqueness and Stability

As seen in the previous section, the linear problem 3.7 has a solution in
BV(Q). In this section we carry on with the uniqueness of the solution and
its continuous dependence on the data.

Theorem 3.16. (Uniqueness and stability)
The solution of problem 3.7 is

a) unique and stable w.r.t. perturbations of the boundary data:

Let u and w be solutions of

(c(x), Du) = f(x)- L? ulpn = ug,
(c(x), Dw) = f(x) - L? wlan = wo ,

in Q\X, then

[u —w|l =) = |lto — wollr~(a0) -
b) stable w.r.t. perturbations of the right hand side of PDE (3.2):

Let u and w be the solutions of

(c(x), Du) = f(x) - £2 Ulans = w0,
(c(x), Dw) = g(x) - £2 wlon = 0,
in Q\X, then
4 — |y < =8l

B - mo
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Proof.

a) By theorem 3.12 we know that solutions u and w of
(c(x), Du) = f(x) - L? ulapa = uo,
(c(x), Dw) = f(x) - L wlan = wo

exist in O\X. By using the linearity of the PDE the difference u — w
clearly satisfies the homogeneous

(¢(x),D(u—w))=0 inQ\X, ulpn = (ug — wp) .

We rename the functions u := u — w and ug := ug — wp and consider the
scaled problem

(co(x),Du) =0 inQ\X, Ulpn = Uo
in order to reuse the diffeomorphism ¢.

In the following passage we prove that the latter problem has a unique
solution. Let ¢ € C}(Q\X). We set y = ¢ o & and v = u o & Moreover,
let QO := O\ (ZUS) as in lemma 3.10.

Next, we want to rewrite the PDE in characteristic variables. If we
change the variables first and compute the BV-derivative of v after-
wards, we obtain

/u(x) dp(x) dx = / v(t,s) dxp o (t,s) detDE(t,s) d(t,s)
O ()

= (=" olts) (940G 9) ~.2:di - 9) ) d(t,9)

(o)

_ (~1) _/ 02y dDw(t;s) + [ 3y dDo(t,s)

1() (o))

— / 1'0 a Cl thU(t S) tgl dDﬂ)(t,S)) .

1

And, if we proceed the other way round, meaning we first compute the
BV-derivative of u and then pull back onto characteristic variables, we
obtain

[ 1) dup(x) dx = / p(x) dDyu(x / p o8 (x) dDgu(x)
Q
= — / ¥(t,s) dg’fu*leu(t,s).
(o)
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Since we have computed the same thing twice, we have
(fﬁ_leu = (=1)! (3s& Dyv(t,s) — 9:& Dsov(t,s)) .
By using matrix-vector notation, it reads as
¢, 'Du = (=95¢" (95" ) Dysv = det DG - D" Dy 50,

and inversion yields the chain rule

D;sv = -Dg"- ¢, 'Du. (3.21)

_
det D¢

Remark about this chain rule: if Du = Vu(x) - £? is absolutely continu-
ous then

¢ 'Du=Vuog - &' (L2LO) =Vuog - detD - L2LE(Q).

So one gets back the well known chain rule by plugging the last equality
into equation (3.21).

From the established chain rule (3.21) we read off

det Dg - Dyo = (98, &; ' Du) = (0 08,8 ' Du) = &' ((co, Du)) =0,

and hence the homogeneous PDE in characteristic variables conforms
with

Dt'() =0.
Since v is a BV-function on 0, 1] x |a, b[ = &~ 1(Q)), there exist slices

vs(t) :=v(t,s)

for almost every s € |a,b[ (see section 2.2.4). By theorem 2.32 such a
slice vy is itself a BV-function of one variable on ]0, 1] and its derivative
relates to the partial derivative of v by

Dyv = (Ell_ ]a,b[) ® Dus .

The PDE D;v = 0 clearly implies that the derivative of every slice is zero
and therefore — by theorem 2.30 — the slice v; is equivalent to a constant

v(t,s) = a(s)

at most depending on s.
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Finally, a(s) is fixed by the boundary condition. Let z € 9Q) with z =
v(c). Proceeding as in the proof of lemma 3.15 a), we write down the
integral for the boundary trace as

, s+(r)
5 [ ) —w@ldy =S [ ) - ru@)] ds+ o).

,,2
ONB,(x) s-(r)

Thus, in order to satisfy the boundary condition the only possible choice
isa(0) = v*up(c) whenever o € |a, b| is a Lebesgue-point of *uy.

In summary, the solution of the homogeneous problem is given by
o(t,s) =7"uo(s) = u(x) =uo(n(To(x),x)),

which further implies

ull =) = lluollL=a0) -

Renaming u =: u — w and 1y =: 1y — wo again, we conclude the stability
equation

[ — wl| o) = l[uo — wollr=(a02) »
and obtain the uniqueness of the solution u in the case of wy = uy.

Here again, we consider the scaled problems
{co(x), Duy = fo(x) - £ ulan = uo,
{co(x), Dw) = go(x) - L2 wlon = u -

By using the uniqueness result from part a), we can write down the
solutions as

To

—

X)

u(x) = uo(n(To(x),x)) + [ foon(t,x)dr,

o

S

(x)
w(x) = u(y(To(x), x)) + [ goor(r,x)dr.
0

The difference of the solutions is easily estimated by

4(e) =@ (@] < lfo = ol To(x) < If gl 570

and hence we obtain

Hf_gHoo
U— W < =
| =) < B-mo
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Having the uniqueness of the solution and the continuous dependence on
the right hand side as well as on the boundary data, the last theorem of this
chapter is about the continuous dependence of the solution on the transport
field.

Theorem 3.17. (Continuous Dependence)

Let (¢n)nen be a sequence of transport fields and c be a transport field; all accord-
ing to requirement 3.6. Let (fu)newn, fn € CH(Q) be a sequence of right hand
sides and f € CY(Q) be a right hand side. Then, consider the family of linear
problems

(cn(x), Dutn) = fu(x) - L2 Unlan = o,
(c(x), Du) = f(x)- L? ulan = o,

on Q\X, where the same time function T is used for all problems.

a) If both sequences (¢y)neN, (fu)neN converge uniformly to c, f respectively,
ie.,

len —clle — 0, [ fn = fllw — 0,
and if the lower bound B > 0 from requirement 3.6 2b) holds uniformly
B < (c(x),N(x)) and B < (cn(x),N(x)) VneNN,
and for every x € Q\X, then the sequence of solutions u, tends to u in

L(Q)

[un —ullp1q) =0 as n—oo.

b) If, in addition to the assumptions of a), the derivatives Dc, V f, Dc,, V f,
satisfy the following bounds

1Dell iy < M and [Denllpiy <M1 VneN,
[V llo <Ma  and IV fullo <My ¥neN,

then the sequence of solutions u, converges weakly* to u:

Uy = u in BV(Q), as n—oo.
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Proof.

a) We use the scaled PDEs

(con(x), Duy) = fon(x) - L? Unlaa = o,
(co(x), Du) = fo(x) - £ ulan = o,

again, but now they are scaled differently: the first PDE is scaled with

(CH,%T T while the second one is scaled with T VT 7

By the uniform convergence of ¢, to c and of f, to f we infer the uniform
convergence of fo, to fop and of cg,, to co.

In the following, ¢, and 7, respectively denote the forward and back-
ward characteristics corresponding to the transport fields cg,. Like-
wise, ¢ and # denote the forward and the backward characteristics cor-
responding to ¢p. And, we write the solutions, decomposed additively,
according to equation (3.17):

To(x
U (x) = uo(n,(To(x )+ / fononn(T,x)dT = uy,(x) +uzy(x),
0
To(x
u(x) = up(n(T )+ / foon(t,x) = up(x) +uz(x) .
0

We will show the L!-convergence of u; , to u; , i € {1,2}, separately.
First, we need to estimate the difference of the backward characteristics.
Letz € O\X and set A := Ty(z). The backward characteristics are given
by the IVPs

Hp = —Con(1n) 1a(0,2) =z,
' = —co(n) 1(0,z) =z.

The derivative of the difference 77, — # obviously satisfies

/

(1n —n)" =co(n) —con(itn) , (1n—1)(0,2) =0,

hence, integration yields

(1 =m)(t,2) = [ y(7,2)) = con(na(7,2)) d.
0
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The first estimate is then

t

172 = 1l(£,2) < / lco(17(T,2)) — co(a(T,2))| dT
0

—|—/|CO(7771(T,Z))—Co,n(ﬂn(l—’z)” it
0

By requirement 3.6 3a) we have the bound |Dc(x)| < M, on O\ V.. Let
0O, = {x € Q: Tp(x) < A} denote the lower level-set of Tj again, then
we derive a new bound |Dcy(x)| < M, which has to hold only on Q,,
because all the points #(t,z), 17,(t,z) are located there when t varies in
between zero and A = Ty(z).

With this bound, the next estimate is

t

o =11(t:2) < [ My~ I = 1l(7,2) d + Ao = conllisca
0

and thus Gronwall’s lemma yields

[in = 11l(t,2) < A& Mleg = conllim(o)

(3.22)
=:C, - HC() — CO,HHL""(QA)

which holds forallz € Q) and t € [0, A].

Now, we head for L!-convergence of u;, to u;. Changing variables
yields

b 1

[1m(@) =) dz = [ [17"10(s) = w0 &(t,5)] - det DE(t,) dt ds
O 0

a

with integrable majorant 2 [|ug||~30) det DG(t,s
the assertion by dominated convergence if 7 , o &(
wise to Y*ug(s) for almost every (t,s).

). So, we will obtain
t,s) converges point-

By the definition of u; , we have

1m0 §(t,5) = uo(a(t,(t,5))) = v uo( v~ (1a(t,5(£,9))) ) -

In accordance with equation (3.10) the equality

¢(t,8) =n(t—7,6(ts))
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holds for t > T > 0 and we can transfer the estimate (3.22):
6(T,s) =t —T,8(t,8))| = |n(t —7,8(t5)) —ma(t — T, 8(t,5))|
< Gt lleo = conllz=(ay) -

In particular, when setting T = 0, we obtain

7(8) = 11 (£, E(£,5))] < Ci - [leo = conllLe(n) -

At this stage, we see that, for fixed (t,s) € ]0,1[ x ]a, b[, the sequence
nn(t,¢(t,s)) tends to y(s) as n tends to infinity. Consequently, the se-
quence 7~ (17,(t,&(t,s))) will tend to s since ! is continuous.

Finally, y*ug is a BV-function of one variable on the interval |a, b[. By
theorem 2.30 there is a good representative and thus we can assume
that "1 is piecewise continuous with at most countably many jumps
in ]a, b, and the left and right limits exist at every jump point. Hence,
for almost every s € |a,b[ and every t € ]0,1[ we can say that

|v*uo(s) —uy,0g(t,s)| =0 as n—oco.
So, we conclude by the dominated convergence theorem that
||u1_u1,nHLl(Q) —0 as n— .

For the remaining part, we have

/ 12 (x) — i 0 (x)| dx
Q

1
< [ [ 1foon(m,2) = fou o 1a(,0)] - T gy () e
Qo

By the uniform convergence of f, to f, the family {f,, f} is bounded,
let’s say, by M. Using furthermore the uniformity of the angle condition
we obtain an integrable majorant

f
<C, VTO> o +
2
<
p-mo
Clearly, the sequence fy, also converges uniformly to fo. Hence, for
fixed T € |0,1[ and x € O\X we have

fn
<Cn, VTO> ©n

[foo 11— fonotal  Ljo,mya)[ <

M.

[foonn(T,x) — fou o nu(T,%)| - Ny 1) (T) = 0 as n— oo,
and dominated convergence implies

Huz_uz,nHLl(Q)—)O as n — oo.
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b) Every u, is a BV-function and by the additionally required bounds on
[Denll i) and ||V ful| the sequence of total variations [Du,|(Q2) is
bounded (see lemma 3.13). Together with part a), we have a sequence
of BV-functions u, which is ||.|[gy(q)-bounded and converges to u w.r.t.
|-l (2), S0 proposition 2.16 ylelds the assertion.

O]

In this chapter, we have seen that the linear problem 3.7 has a unique solu-
tion in BV (Q2) and the solution continuously depends on the data. In other
words, problem 3.7 is well-posed in BV (Q).

Certainly, one might ask what the point of using the space BV (Q) is, be-
cause, if the boundary data 1y were C!, one could solve in C}(Q\Z). In
comparison to lemma 3.13 part a) the summand c; u of the derivative Du
for C! boundary data

[ (o) an = ] [

40/00 ©§(t,s) dt dDy"uo(s)

<¢ o &(t,s),cg 0 &(t,s) - 7*u6(s)> dt ds

I
Q\w S
o—__ O\H

- by applying equation (3.18) to u; o &(t,s) = v*uo(s) — will reduce to

[ (o). e (x))

(9]

1
/ ), Vujo{(t,s)-det DE(t,s)) dt ds

0
(p(x), Vuy(x)) dx .

Il
D0 ‘\w

And, according to lemma 3.13 part a) we end up with
Du = Vuy(x) - L+ Vuy(x) - L2 = Vu(x) - £?,

where the density function Vu is now the classical derivative, as in the
CH(Q\X)-theory.

The advantage of working in BV(Q)) is that, on the one hand, we have a
description of what happens to u on X, and on the other hand in BV (Q})
it is easy to obtain compact subsets (w.r.t. the weak* topology). The latter
will be crucial in the next chapter.






Chapter 4

The Quasi-Linear Problem

In this chapter we turn to the quasi-linear problem (see equation (1.12))
(c[ul(x),Du) = flu](x)- L2 in O\Z,
ulpa = uo .
For the quasi-linear case the transport field as well as the right hand side
functionally depend on the function u which we are looking for. That

means, for a fixed x € Q\X the coefficients of the PDE are functionals of
the form

fl-](x): F =R, c[.](x): F - R*,

Herein, F denotes a suitable subset of a space of functions which are of
mapping type () — IR. We will concretize the set F in the first section of
this chapter.

The first goal of this chapter is to prove the existence of a solution of the
quasi-linear problem. The plan for doing so is to interpret a solution u as a
fixed point of a certain map.

By fixing the functional argument of the coefficients by some v € F, other
than u, we obtain the linear problem

(clo] (x), Du) = fo](x) - L2 in Q\T,
M‘aQ = Up .

If furthermore the transport field c[v] : Q\X — R? and the right hand
side f[v] : QO — R satisfy the requirements of the linear problem 3.7, then
the theory discussed in chapter 3 will guarantee the existence of a unique
solution. And now, the solution, called U[v], depends on v.

Finally, if the solution U[v] belongs to F for every choice of v € F, the
solution defines a self-mapping

u:*—xr.

79
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Hence, solving the quasi-linear problem is equivalent to searching for a
fixed point u = U[u] of the map U.

In order to apply fixed point theory, we have to extend the list of require-
ments on the coefficients c and f by assumptions concerning the functional
argument v € F. In the first section we will add requirements in order
to make the map U continuous. Then, Schauder’s fixed point theorem
will yield the existence of a fixed point. Unfortunately, Schauder’s theo-
rem only guarantees the existence but not the uniqueness. Therefor, in the
second section, we add further requirements which suffice to derive the
uniqueness, too.

4.1 The Fixed Point Formulation and its Requirements

As in the previous chapter, we start out with the requirements on the coef-
ficients of the PDE and state the problem afterwards.

The assumptions on transport fields then are:

Requirement 4.1. (Transport fields)
Let Q) be a domain and T a time function with stop set X all in accordance with
requirements 3.1, 3.2, 3.4, and 3.5.

Transport fields are maps of the form
c: LY (O) — Cl(O\X)?, with c[.](x): LY{(Q) — R?,
and are required to satisfy:

1. For fixed v € LY(Q) the function c[v] € CY(Q\Z)? is a transport field
according to requirement 3.6.

2. Uniformity of the unit speed and angle condition:

a) |c[v](x)| =1 forall x € Q\Z and for all v € L' (Q).
b) There is a uniform lower bound B > 0 such that

B<(c[o](x),N(x))<1 VxeQ\X and VoelLl(Q).

¢) Both conditions hold for the one-sided limits of c[v] on the relatively open
Cl-arcs ¥y of 2.

3. Bounds and continuity:

a) The map Dyc : L1Y(Q) — C(Q\X)?*? — the derivative of c[v] w.r.t. the
variable x — is L'-bounded by

HDXC[U]HU(Q) < M; Vove Ll(Q) .
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b) c is continuous in the following manner: if v € LY(Q) and (vy)uen
is a sequence in L' (Q) with ||v — vy |11y — 0, then the sequence of
images c[vy| converges uniformly to c[v],

”C[U] - C[Un]Hoo — 0.

For the right hand side f, we assume:

Requirement 4.2. (Right hand sides)
Right hand sides are maps of the form

f:LY(Q) — Cl(Q), with fI.](x) : LY(Q) - R,

and are required to satisfy:

a) The map f is bounded by

Iflelle <M VoeLl(Q).
b) The map Vf : LY(Q)) — C(Q)? - the derivative of f[v] w.r.t. the variable x
— is bounded by
IVeflollle <Mz VoeLY(Q).

¢) f is continuous in the following manner: if v € LY (Q) and (vy)yen is a

sequence in L' (Q) with ||v — vy || 11 () — O, then the sequence of images f[vy]
converges uniformly to f[v],

1fT0] = flon]lle — O

Finally, we define the subsets of BV (9Q)), L!(Q) and BV (Q) with which we
will work later on.

Definition 4.3.
Let Q) be a domain and . a stop set according to requirements 3.1 and 3.2. Let M,
My, M3 be the bounds from the requirements stated above.

a) We denote by
B = B(2Q) := {v € BV(dQ) : [[o]}1(ar) < M , |Do| < Ms}
the set of boundary functions.

b) Let M, € R be given by

._ M, 2
M, = (M4+ ,B-m0> - L5(Q)) . 4.1)

We set
§=5(Q) = {oe L'Q): [ollun) < M.} .
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c) Let M. € R be given by
Mz) 1 Ms <M2 M > 2
My, =2 | Ms+ -H + - L7(O)
(e 5o ) 70+ e+ (5 )220
M,

t (Ml +IDN|1iq )

We set
X = X(Q) = {v € BV(Q) : [[o]l 1) < M., [Dol(Q) < M.} .

Now that we have collected all assumptions we state finally the problem.

Problem 4.4. (Quasi-linear problem)

Let Q) be a domain and T : () — R a time function with stop set X according
to the requirements 3.1, 3.2, 3.4, and 3.5 . Let furthermore the transport field c
and the right hand side f be in accordance with the requirements 4.1 and 4.2. Let
finally ug € B.

We are looking for u € BV (Q)), such that
(elu)(x), Du) = flu)(x)- £ in O\E,

Ulpn = up .

As pointed out in the beginning of this chapter, we are interested in a fixed
point formulation of problem 4.4. The next corollary will justify the change
of viewpoint.

Corollary 4.5.
Let all of the data 3, 2, T, ¢, f and uq be as assumed in problem 4.4.

Then,
a) for fixed v € L1(Q)), the problem
(c[o] (x), Du) = flo](x) - 22 in O\Z,
ulpn = uo,

with transport field c[v] and right hand side f[v], meets all the requirements of
the linear problem 3.7.

The unique solution of the latter problem, which we denote by U|[v], defines a
map / operator
U:L'(Q) — BV(Q).

b) The solution operator U, after restriction to § or X, is a self-mapping

a) oftype U : § — § .
b) oftypel : X — X.
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Proof.

a)

Letv € L'(Q) be arbitrary. Then, by requirement 4.1 part 1 the field c[v]
is a transport field according to requirement 3.6, while f[v] € C'(Q).
Thus, the requirements of the linear problem 3.7 are satisfied and the
theory in chapter 3 guarantees the existence of a unique solution U[v]
belonging to BV (Q). In other words, the map U : L1(Q) — BV(Q) is
well-defined.

Let v € L'(Q) be arbitrary but fixed. With U[v] being the solution of
the linear problem, by lemma 3.13, we get the following estimate on the
L®-norm

[FAGIIES

p - mo

4

U]l =) < lluolli=an) +

and on the total variation of U[v] we get

IDU[D]|(Q) <2 [U[0] 1o - HH(E) + 7

/o]l IV £10]l[eo
+( B + ,32-7710 >'£2(Q)

£ 0]l

T

+

- (IDefo]l 1y + IIDN 11y -

Plugging in the bounds M;, M, M3 from requirements 4.1 and 4.2, and
the bounds My, Ms on ug € B, it is easy to see that the upper bounds

[U[0]]| (o) < Ma+

M,
B-moy’
and
[Uv][l 1) < M, IDU[v]|(Q) < M.,
hold independently of v. Summarizing, the operator U is in fact of type
Uu:L'Q)—-xcg.

Because of X C § C Ll(Q) we can restrict the domain of U to § or X,
and thus both maps

u:3§—35, Uu:x—Xx

are well-defined self-mappings.
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Now, by corollary 4.5, we can exchange the quasi-linear problem for an
equivalent fixed point problem.

Problem 4.6. (Fixed point problem)

Let Q) be a domain and T : Q) — R a time function with stop set X according
to the requirements 3.1, 3.2, 3.4, and 3.5 . Let furthermore the transport field c
and the right hand side f be in accordance with requirements 4.1 and 4.2. And let
ug € *B.

Let finally
u:x—2x, v— Ulv],
be the solution operator of

(clo](x), Du) = flo](x)- L2 in Q\Z,

”|aQ =ugp .

We are looking for a fixed point u € X of the map U, i.e.,

u=Ulu] .

4.2 Existence of a Fixed Point

The goal of this section is to prove the existence of fixed points of the prob-
lem 4.6 and thereby the existence of solutions of the quasi-linear problem
4.4. The tool for achieving this objective is the Schauder fixed point theo-
rem.

Theorem 4.7. (Schauder)([ Ll D

Let X be a Banach space and let M C X be a non-empty, convex, and compact
subset. Let the map F : M — M be continuous. Then, F has a fixed point
x e M:

x = F(x) .

The next step is to show that all the assumptions of the Schauder theorem
are satisfied in problem 4.6.

Lemma 4.8.
The set X, defined in Definition 4.3, is non-empty, convex and sequentially com-
pact w.r.t. the BV-weak™ topology.
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Proof.

The set X, by its definition, is convex and obviously non-empty. Because
X is ||.|lpv(n)-bounded, the sequential compactness is a consequence of
proposition 2.17. dJ

Lemma 4.9.
The map U : X — X from corollary 4.5 b) is sequentially continuous w.r.t. the
BV-weak* topology.

Proof.

Let (v,)nen be a sequence in X which tends weakly* to v € X w.rt. the
BV-weak* topology. Then, we have in particular ||o — vy |11(q) — 0.

We set

Cp i= cloy],

c:
fu = flou], f=flol,
Uy = Ulvy], u:

By requirements 4.1 and 4.2 we have ||c, — ¢||o — O and || fu — flleo — 0,
while S in

B < (c(x),N(x)) and B < (cn(x),N(x)) VneN
holds uniformly. Moreover, we have the following bounds

HDC”Ll(Q) S M1 and HDC”HLl(Q) S M1 VneN ’
[Vflloe <Mz  and IV fulloy < M3 VneN.

So, all the assumptions of theorem 3.17 a) and b) are satisfied, which tells
us that

Ulv,] = uy Sy= U] .

In order to apply Schauder’s theorem we use a result from [ ], which
characterizes the weak* convergence of sequences in a dual space X’ in the
case that X is separable.
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Lemma 4.10.
Let (X, ||.]|) be a separable normed space. Let ¢ = (0 )neN be a sequence with
llow|| = 1and X = spanc. Then,

a) the function

o0
[x']lg =) 27" (ew)], X' e,
n=1

defines a norm on the dual space X'

b) a ||.||-bounded sequence (x})renN in the dual space X' weakly* converges to-
wards x' € X' if and only if

|lx;p —x'[[e =0 as k — oo.

Proof.

Part a) is lemma 1 in [ ], while part b) is theorem 1 in [ I O

Theorem 4.11. (Existence)
The map U : X — X from corollary 4.5 b) admits a fixed point u = U [u].

Hence, the quasi-linear problem 4.4 has a solution.

Proof.

In remark 2.15 we mentioned that BV (Q}) = X" is the dual of a separable
space X. Because X is separable, we can —according to lemma 4.10 a) — use
anew norm ||.|| on BV(Q).

Keeping lemma 4.10 b) in mind, by using |.||,, lemma 4.8 tells us that X
is non-empty, convex and [|.||,-compact, while lemma 4.9 tells us that the
operator U : X — X is ||.||s-continuous.

Now, we have fulfilled all the assumptions of the Schauder fixed point the-
orem, which yields the existence of a fixed point u = U[u] of the map U.

Finally, every fixed point u € X of U solves the quasi-linear problem. Since
U is the solution operator from corollary 4.5, we have

ulaa = Ulullpn = uo,

and
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4.3 Uniqueness and Stability under Volterra-Type De-
pendence

For the existence result of the previous section we did not make any restric-
tions on the type of the functional dependence. There the value of the right
hand side f[v](x) € R at some point x € () might depend on all values
{v(z) : z € Q} of the functional argument v € L'(Q). This type of depen-
dence is often called dependence of Fredholm-type. The name stems from the
subject of Fredholm integral equations where operators of the form

b
A:LY(Ja,b]) — LY(]a,b]), Alo](t) = /k(t,r,v(r)) dt,

play the important role (see [ ]). Here, the value A[v](t) depends on
all values of v.

Another interesting case is the dependence of Volterra-type. This name stems
from the subject of Volterra integral equations where operators of the form

B:L'(|a,b]) — L'(Ja,b]) B[o](f) = /k(t,r,v(‘r)) dt,

are considered (see [ ). The special feature of this case is that the
value B[v](t) only depends on the values of v on the interval ]a, t[. More
formally, the operator B has the property

Blo](t) = B[ v- Ty (1),

with 1, | denoting the characteristic function of the set |a, ¢[.

If we interpret the variable t as physical time and view v as time-dependent
description of some signal, then the operator B is a form of signal process-
ing, which produces a value B[v](t) by employing information about the
signal from the time period before t. Since t is often seen as time, another
way of saying “the operator B has a functional dependence of Volterra-
type” is “"the operator B or signal filter B has a memory effect”.

In this section we will show the uniqueness of the fixed point of the opera-
tor U in the case that the functional dependence of the coefficients c and f
—and thus the functional dependence of U-is of Volterra-type. The notion
of time, necessary for the dependence of Volterra-type, is again induced by
the time function T.

4.3.1 PDE Coefficients with Volterra-Type Dependence and Ad-
ditional Requirements

Definition 4.12. (Dependence of Volterra-type)
Let Q) be a domain and T a time function according to requirements 3.1 and 3.4.
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Let F(Q) and G(Q) be function spaces defined on Q) and let f be an operator
f:F(Q) = G(Q), with fl.](x): F(Q) = R?, x€Q.

Let T(x) be the time of the point x € Q. Then, the set Qr(y), defined as the
following lower level-set of T

Orpy i ={z€Q:T(z) <T(x)},
denotes the "past” w.r.t. T(x).

We say that the functional dependence of f is of Volterra-type (w.r.t. time T) if the
equation

f[U](X) = f[ o - ]]'QT(@ ](X)

1s valid.

An analogous definition for problems on the half-space can be found in

[ 1.

Remark: the dependence of Volterra-type incorporates the following do-
main restriction feature. Let A be in the range of T. Then, for x € (), and
v € F(Q), the inclusion Qr(,) C O, implies

flol(x) = flv-1ay, [(x) = flo-1g, J(x) .
Hence, the domain restriction (onto (2, )
frF() — G()
is well-defined.

Let T be a given time function. In what follows, for all dependences on a
time function, we mean the same time function T. Then, in this section, we
additionally require:

Requirement 4.13. (Transport fields)
Let ¢ : LY(Q) — CH(Q\X)? be a transport field according to requirement 4.1.
c is furthermore required to satisfy:

a) the functional dependence of c is of Volterra-type.
b) the map c is Lipschitz in the following manner:
lefo] = clwlllew < Ly - [lo = wl[p1q) -
c) the bound on |Dyc[v](x)|, from requirement 3.6 3a),
|Dyclo](x)] <M, , YVxeQ\V,

holds uniformly for all v € L}(Q).
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Requirement 4.14. (Right hand sides)
Let f : LY(Q) — CY(Q) be a right hand side according to requirement 4.2.
f is furthermore required to satisfy:

a) the functional dependence of f is of Volterra-type.

b) the map f is Lipschitz in the following manner:

1f[0] = flwllleo < La-[Jo—wll1q) -

Lemma 4.15.

Consider the situation of problem 4.6. If, in addition, the functional dependence
of the coefficients c, f is of Volterra-type, then the functional dependence of the
solution operator U : X — X is of Volterra-type.

Proof.
Letv € X be arbitrary but fixed. Then, according to equation (3.16), U[v](x)
is given by

To(x)

Uel(x) = wo(ye)(To(x),x)) + | folo] o nfel(, ) d,

0

where the backward characteristic #[v](., x) is the solution of

y' = —col0](y), y(0) = x.

As in chapter 3, Ty denotes the transformed version of T according to equa-
tion (3.4), while ¢g and f are given by:

_ hlw) o)(x) = — )
ol = i vien . PO = i Y Te

Clearly, ¢g and fy have the same Volterra-type dependence as c and f. Since
Tp has the same level-sets as T — only the names of level lines have changed
— we refer to Ty. Let then

QTO(X) = {Z eO): TO(Z) < T()(X)} .

For every t € ]0, To(x)[ we know that 17[v](t, x) € Qg (). Hence, 5[v]( ., x)
only depends on the restriction —cy[v] \QTO « Which itself only depends on
v-1g, - So, by the representation of U[v](x) above, it is obvious that

Ufol(x) = Ufv-1g, , [(x)

holds true. O



90 Chapter 4 The Quasi-Linear Problem

Using the domain restriction feature, as discussed above, we define:

Definition 4.16.
Let A be in the range of T. We denote by

Sr=38() :={v]q, :vEF},

and by
%A = X(Q)\) = {U|QA V€ %} ,

the domain-restricted versions of § and X from definition 4.3.

And finally, we consider the domain-restricted problem.

Problem 4.17. (Domain restricted fixed point problem)

Assume that all the requirements of problem 4.6 are satisfied and that ¢ and f
satisfy the additional requirements stated above. Let furthermore A be in the range
of T.

Let finally
U:X,—X,, v— Ulv],
be the solution operator of the domain-restricted problem
(clo)(x), Du) = flo](x) - £ in Oy,
uloq = ug -
We are looking for a fixed point u € X, of the map U, i.e.,
u=Ulu] .

The question for existence has already been answered: by lemma 4.15 the
operator U : X — X is of Volterra-type. Hence, the domain-restricted ver-
sion U : X, — X, is well-defined and the argumentation which we have
used in the proof of lemma 4.15 shows that it solves the domain-restricted
linear problem. Moreover, every fixed point u of the original operator
U : X — X after restriction u|n, belongs to X, and is a fixed point of
u:x A X A

The next step is to prove the uniqueness of the fixed point of problem 4.17.

4.3.2 Uniqueness of the Fixed Point

In this section we will show that, for any choice of 0 < A < 1, the operator
U : X, — X, is Lipschitz. Moreover, we will see that U : X, — X, is in fact
contractive for a suitable choice of A. The latter feature will then imply the
uniqueness of the fixed point.
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For the estimation of the difference U[v;] — U[v2] we prepare by setting up
a PDE which is satisfied by the difference. For the purpose of abbreviation,
we set

c1:=cln], 2 = clvy],
fri= flod, f2:= floa] -
Let 11 and u; respectively denote the solutions of the two linear problems
{c1(x),Du) = fi(x) - L* inQy, ulo = uoa ,
and (c;_(x), Du) = fz(x) : Ez in Q/\ , u‘aQ = Up? -

As in the proof of lemma 4.15 we refer to the transformed time T instead
of T and denote by (2, the lower level-set of Tj

Oy :={ze€Q:Ty(z) < A}, A €]0,1] .

For the first considerations we use different boundary data. When setting
up1 = oo = ug later on, we will obtain the relations

up =Ulon], up = Uloy] . (4.2)

Let w denote the difference w := u; — up. After having subtracted the
problems from each other, the difference w must satisfy the linear problem

(e1(x), Dw) = (fi(x) = fa(x)) - L2 = (e1(x) — c2(x), Duz)  in Oy,
wlan = wo,
with boundary data wy = ug1 — ug>.

By the same argumentation as in the proof of theorem 3.16 we see that w
is the unique solution of this PDE. But, in order to solve for w, we cannot
directly apply the method of construction from chapter 3, since the right
hand side is not an absolutely continuous measure.

Instead we approximate the right hand side by absolutely continuous mea-
sures. Since up € BV(Q), by theorem 2.19, there exists a sequence (12,,)neN
of C®(Q)-functions which converges strictly to u, ,, i.e.,

42 = uzullpr(0) = 0 and  [|Duz|(Q) = [Duz | (Q)| — 0.

Moreover, we have Dy, = Vi (x) - L2 and |Duy ,|(Q) = || Vtg ul| 11 (qr)-

Using such a sequence we obtain an approximate problem

(e1(x), Dw) = (fi(x) = fa(x) = {e1(x) = c2(x), Vo (x))) - L2 in .,

w0 = Wo ,
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with a sequence of solutions w,, which we can construct using the same

method as in chapter 3. Again, we scale by the factor ﬁ and set
__ ¢ _ N
C10 := LTy} fio: e VTo)
)= T fo = 7f2 .
27 (e, VTy) ’ 2 (c1,VTp)
. . . f .
Note: if we were to be consistent, we would set f9 := TVZTOV which

differs from f£3.
The family of forward characteristics ¢( ., s) is then given by the IVP
y =), y(0) =(s) -

So, we obtain w, in characteristic variables by

t
wy 0 &(t,s) = Y wo(s) + /(fl,o -f2- {c10— cg,Vu2,n>) of(t,s)dt. (4.3)

0

The consideration of the sequence w, will not be of any use if w, does not
tend to w in an appropriate fashion. We will show the desired convergence
in lemma 4.19. But first, we rewrite w,, o ¢. Because the PDE for u; has the
same transport field c;, we have for 1

t
urog(t,s) =7 up1 + /fl,O od(t,s)dt
0

and by the fundamental theorem of calculus, we see

t
Uy oé(t,s) —unyoy(s) / c1,0, Vg ) 0 ¢(T,8) dT .
0

With wy = up;1 — up and the last two observations, we have

wy 0 &(t,s) =uyo0l(t,s) —upuol(t,s)+uzyoy(s) — v upa(s)

t
+/ &, Vitz) — f9) 0 &(1,5) dt.
0

Subtracting w = uy — uy, finally, we end up with

(wn —w) 0 &(t,s) = (uz —uzn) 0 §(t,5) + (v uz.n(s) — v u02(s))

+ /(<cg,Vu2,n> — fNo&(t,s)dr.

0

(4.4)
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As a second step of preparation, we will show that requirement 4.13 c)
implies uniform bounds on the determinant of D¢.

Lemma 4.18.

Let ¢ : LY(Q) — CY(Q\X)? be a transport field according to 4.13. For fixed
v € LY(Q), let &[v] : ]0,1[ x ]a,b] — Q\(S UX) denote the diffeomorphism —
according to corollary 3.10 — given by the solution of the IVP

y' = co[v](y) y(0) =(s) -
Then, for 0 < A < 1 there are bounds k) and K, such that
0 < k) < detD¢[v](t,s) < K, V (t,5) € ]0,A x ]a,b[ .
The bounds k) and K, depend only on A, but not on v. Moreover, k, decreases,

while Ky increases monotonically with A.

Proof.
The right hand side of the IVP is given by

_ clo]
cole] = (c[v], VTy)

Because, by requirement 4.13 part c), there is the uniform bound
IDyc[o](x)| <M , YxeQ\V. , VoelL{(Q)

on the derivative D,c[v](x), a similar bound M, will hold for D.co[v](x).

The diffeomorphism ¢[v] for every v maps the set |0, A x ]a, b[ onto ). We
then choose € so small that

Q) C O\Vg,
and obtain a bound that only depends on A:
|Dxco[v](x)| < Moepy » YVxe , Vove LY(Q).
By lemma 3.11 a) we have

1958 [0]]
B-my

det DE[o] < [3:€[0]] - [:&[o]| <

95¢[v] is the solution of

95¢[0]" = Dxco[o] 0 ¢[0] - 954 [0] y(0) =7'(s) -
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Hence, for t € [0, A], we estimate

t
|95¢[0](t,s) < ||7/||00+/MO,E(A)|aSC[U]|(T/S) dt,
0

and an application of Gronwall’s lemma yields

3.82]1(t,5) < 17 lwexp (A My -
This yields the upper bound K,

|7 [Jeo €xp (A - Mo
det D¢[v](t,s) < ( ’ (A)> =: K,
B - mo

on |0,A[ X ]a,b.
For the lower bound we consider the inverse &[v]~1(x) = (To(x),s[v](x)),
with

s[o)(x) = v~ ([v](To(x), x))
for x € Q). Here, n7[v]( ., x) denotes the backward characteristics given as
the solution of

y' = —c[ol(y) y(0) =x€y.
The determinant of D,¢[v] ! is bounded by
det Dxg[o] ' (x) < [VTo(x)| - [Vas[o] (v)]
and V,s[v](x)T =

(Y )T (3] (To(x), ) - VT ()" + Dy o] (6, 0) 7y

We estimate |D,7[v](t, x)| in the same way as [0s¢(,s)| and, because x €
0),, obtain

[Day[o])(t, )] < exp (A Mogqn)) -
Finally, we see that
[VToll =) [VToll =)
det D,&[o] 1 (x) < — A Ytexp(A-M ,
IS i T B P (3 Moan)

for x € (3). We define 1/k, to equal the right hand side of the last inequal-
ity. Then, we have

dethl[v](t,s) = det ((Dg[v](t,s)yl) = det Dy&[0] (%) gz (rs) < klA ,

for (t,s) € ]0,A] x ]a, b], since in this case §(t,s) € O,.

Both bounds do not depend on the choice of v € L!(Q)) and the monotonic-
ity properties of k) and K, as functions of A are obvious. O
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In the next lemma we turn to the approximation of w by w;,.

Lemma 4.19.

Let w and w,, be as defined in the preparatory step above. Interpret the L'(Q,)-
functions w and w, as absolutely continuous measures w(x) - £> and wy(x) - £?
on Q. Then, the sequence of measures wy (x) - L2 weakly* converges to w(x) - L%

wy(x) - L2 2> w(x)- L2, as n— oo.

Proof.
Let ¢ € Cy(Q,) be a test function. By changing variables it follows that

A

b
/(wn—w)(x)-(p(x) dx://((wn—w)-go)og(t,s)-detDC(t,s) dt ds .

o a 0

We use the representation of (w, — w) o ¢ according to equation (4.4) and
study the convergence of the three summands in equation (4.4) separately.
The first summand is estimated by

< luzn = w2l 9l

b oA
//((uz,n —up) - @) o &(t,s) - det DE(t,s) dt ds
a 0

and the right hand side tends to zero, because the sequence u;, strictly
tends to uy in BV (Q)).

For the second summand we write

a

b oA
//(’y*uz,n (s) — 7 uo2(s)) - ¢ 0 &(t,s) - det D&(t,s) dt ds
0
b

<fOA po(t,s)-detDE(t,s) dt) ds

/(7*”2,:1(5) —7"102(s)) - [7'(s)] |7 (s)]

a

Let k) and K, be the bounds on the determinant as in lemma 4.18. By the
definition of k;, we have

17 (s)] 1 1
ky < detD¢E(0,s) < & < .
e E I T O I -
And consequently,
A
[ @o&(ts)-detDE(t,s) dt X
0 <A A

76 A TR
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By the last result, we further estimate:

b

Ky

</\7 00/ *un_u s . /S ds

= B-mg-ky el |7 (uz, 02)(s)[ -7 (s)]|
K, .

< /\'.7 [@lloo = [ | (20 —u2)[a(x) | dH"(x)

pmo a0
_ K
A By -k [@lleo - 1 (2, — u2) 300l 12200741 -

In the last factor we apply the trace operator for BV-functions
.‘BQ BV(Q) —>L1(80,H1), U—>U|aQ,

which, by theorem 2.27, is continuous w.r.t. the strict topology on BV (Q).
Hence, the factor [|(u2,, — t2)|anll11(a0,#1) also tends to zero as 1 tends to
infinity.

Let ¢(t,s) := @ o((t,s) - det DE(t,s). Then, by changing the order of inte-
gration, we get for the third summand

/b/A/t«Cg'V“ZM—fS)Oéf(T,S) dt - ¢(t,s) dt ds
00

b oA A
= //(<C(2),Vuz,n> — oé(t,s) ('/lp(t,s) dt) dtds .
0 T

a

By the definition of ¢ and since ¢ is a diffeomorphism, there is a continuous
function i € C(Q,) such that

ho&(t,s) = (det DE(t,s))~ (/¢ts )

With h, we rewrite the integral

b At
/// 03, Vizy) — f3) 0 &(t,5) dT - y(t,5) dt ds
0 0

a

I
&\w

A
/ (Y, Vuzy) — f2) 0 &(t,8) -ho&(t,s) - det DE(t,s) dt ds
0

= [ ({3, Vuzu) — f3)(x) - h(x) dx .

A

2
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Next, we use the fact that 1, solves the PDE
(S(x), Duz) = f3(x) - £2
and formulate the last integral as

= /<h(x) - A3(x), Vugu(x)) dx—/(h(x) - c3(x),dDuy(x))
(O

Q)

= [ (9(x), Vizn(x)) dx — [ (§(x),dDuz(x) -

(OFY (O}
In the second equation we have set
P(x) = h(x) - c5(x)

as a new test function which belongs to C(Q, ).

Owing again to the strict convergence of 1, ,, to uy, we argue by proposition
2.20 that the last integral expression tends to zero as n — c0. Summarizing
the three steps above we obtain

[ -w)x) - g(x)dx ~0 Ve,
9))

which means w, (x) - £2 = w(x) - £2 on Q. O

Based on the properties of the sequence w, we will show that the operator
U is Lipschitz.

Lemma 4.20.
Let A,h > 0 be such that A +h < 1. We set

Oy =i\ ={z€Q: A <Ty(z) <A+h}.
Then, the difference w = uy — uy satisfies

Wi,y < A+h)-Can lluog — o2l @aam)
+ o £20) - ((A+ 1) - 1fi = Follisay + 1 I = foll w0y,
+Con Mes - (A1) ller = callisan + 1+ ller = e2llis(a .y ) -

Here, the factor
Ky
T Emk

is an increasing function of A.
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Proof.

We use the approximation of w by w,, again. Because of the weak* conver-
gence according to lemma 4.19 and because of the lower semi-continuity of
the total variation w.r.t. the weak* convergence (for the semi-continuity of
norms, e.g., see [ 1), we have

HwHLl(QA) = \w . £2‘ (Q/\) < hlgrlg}f}wn . ,CZ‘ (QA) = h,ﬂ},?fuw”“Ll(QA) ’

and thus we can estimate ||wy |11, instead. Using the representation of
w,, by equation (4.3), we obtain

b Ah

lonllony = [ [ lwaloglts) - detDe(t,s) dt ds
a 0
b
<)

+

h
|7 (1o1 — uop2)(s)| - det DE(t,s) dt ds

A+h

+

|fLo — f2| o &(t,s) dt - det D&(t,s) dt ds

St O\_T_’

—
o L o—_

> o
Jr

+i/

By arguing the same way as in the proof of lemma 4.19 for the first sum-
mand we get

h
| {(c10—€3), Vo) | 0 &(7,8) dt - det DE(t,s) dt ds .

b A+h

/ / 7 (1101 — 1102) (5)|- det DE(t, s) dt ds
0

a
< (A+h)-Capn lluop — uo2llpr@am) -
For the last summand, let
8(t,5,1) == lerg — 3] 0 G(1T,5) - [Vitgu| 0 §(1,5) - det DE(t,5) -
Then, we estimate
b A+h

t
/ / / | {(c10— Cg),Vuz,n> |o&(t,s) dt-det DE(t,s) dt ds
a 0 0

b t b A+h [ A+h
g/ /grstdrdtds // (/ Tstdt) dt ds
a 0
Ah b A+h [ A+h
(/grst t) drds+// (/ ’L'Stdt) dtds .
0

A+h

y

a

/
/
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For the inner integrals, we have

A+h A+h
/ 2(T,5,8) dt = 1o — ) 0 E(T,5) - | Vitan| 0 &(T,5) / det DE(t,s) dt

T

< (le10 — 3] - [Vugul) 0 E(T,8) - (A +h—T) - Kyj

K
< (le1o =3l [Vuzal) 0&(7,5) - det DE(7,5) - (A +h =) - 2
+

In the next step we take away the scaling factor, which is in the transport
fields and the right hand sides of the PDE, by 1/ (¢1, VTp) < 1/ (mg - B):

L
B-mo - kyn
= (Je1 — c2| - |Vugu|) 0 &(t,s) -det D&(t,8) - (A+h—7) - Cypp, -

< (lex = caf - [Vugu|) 0 §(7,5) - det D¢(7,5) - (A +h —7) -

By the last result we infer on the one hand that

A+h

b oA
///g(r,s,t) dt dt ds
0 0

a
< (A4 Coon [ et = cal () - [Vitza| () dix
Oy
< (A+h)-Capnller = col[oy) - [[Vuzullia,)
and on the other hand that

b A+hAth
/ / / g(t,s,t)dtdrds <h-Cyyyp / lc1 — 2| (x) - |Vugu|(x) dx

a A A Qpna

<h-Crnller — 2z, - VUu2nllia,,,) -
Finally, for the summand

b A4h t

///|f1,0—f§|og(r,s)dr-deth(t,s)dtds,
a 0 0

we need to perform the same steps with

§(t,5,t) = |fio— fi] 0 &(1,5) -1, 0 &(1,5) - det DE(t,5) ,

and end up with the same estimates, but ||c; — c2||;~(q,.,) has to be re-
placed by [|f1 — fall1~(q,,,) and [[Vuzull11(q, ) has to be replaced by
LX)
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Summarizing the last considerations we have an estimate for [|w|[11(q, ,,:
lwnllia,,,) < (A+h) Coun - [luox — ozl aa,m

+ Casn L2(Qnsn) ((/\ +h) -l fi = fallie@y + 1 N1 = f2HL°°(OA+h))

+ Coan | Vtizallis e,y (A1) - et = call iy + 1 ller = e2llisq.y) ) -
Because 15 ,, is chosen according to theorem 2.19, we have

IVuznlliia,,,) — [Dual (Qagn) -

Qo

Hence, going over to the lim inf and plugging in the estimates
[Duz|(Qr4n) < M and L2(Qpn) < L2(Q)

finally yields the assertion.

Because by lemma 4.18 we know that K, increases while k, decreases with
A, it is clear that C, increases with A. O

Corollary 4.21.
For any choice of 0 < A < 1 the operator U : X, — X, is L'-Lipschitz

[U[o1] = Uloa][[ 11,y < A-xa- [lor — o2l pyqy) -
Here, x, is defined by
Ky :=C, - (L2 . £2<Q) +L- M**) p

and is an increasing function of A.

Proof.

Let v1,7 € X). When we consider the operator U, we always use the
same boundary data 1y € B. Hence, as mentioned in equation (4.2) of the
preparatory part at the beginning of this section, we have w = u; —up =
Ulv1] — U[va), since ug1 = upp = up. By using lemma 4.20 with h = 0 we
see that

Jufer] = Ufealllay) < A-Ca- (£2(Q)- Ifi = fallisiay

+ Moy - ller = &2lls(ay)) -
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For the differences fi — f> and c; — ¢ we use the Volterra-type dependence
and the Lipschitz conditions, which we require. That is

1fi = falli=) = If[o1] = floallli=a,) = I (flo1] = floa])la, [l
= [[(flo1 - 1a,] = flv2 - 1a,]) |0, [le
< [Iflo1-10,] = flo2 - 10, ][l
< Ly-flor 1o, — 02 - 1o, |1y

=Ly |lo1 — 02l 11y

and analogously

le1 = ealliw () < Li- [lor — 02l qy) -
Putting everything together, it follows that
[U[o1] = Uloa]llzra,) < A+ Ca- (L2 £2(Q) + Ly - M) - [or = 2213
< A- K - ||Z71 - UZHLl(Q/\) .

Finally, x, increases with A, since C, does so, too. ]

Now that we have brought together all ingredients we are able to show the
uniqueness of the fixed point.

Theorem 4.22. (Uniqueness)
Consider the solution operator

Uu:x—=%x

of the (non-restricted) original problem 4.6, where the transport field ¢ : L'(Q)) —
CYH(O\X)? and the right hand side f : LY(Q) — CY(Q) additionally satisfy the
requirements 4.13 and 4.14.

Then, the map U has a unique fixed point u € X, u = Ulu].

Proof.

First, we show that, for any choice of 0 < A < 1, the domain-restricted
operator U : X) — X, has a unique fixed point. In order to do so we
decompose () into finitely many stripes (3, of “thickness” h.

Let the step size h be such that

and let
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be the number of steps. Then,

L-1

= U Ousymm Y i -
1=0

For the first step, consider the operator U : X, — X, on 0, = (). By
corollary 4.21 and the choice of & we have a contraction

U] = Ulva]l[ 11,y < H-s- lor = 02llpyay) < h-Ka- flor =02l -

If now u; = Uluq] and up, = Uluy| are two fixed points, we have, after
domain-restriction onto (),

[ur — w2l e,y < h-xa- lun — u2ll1q,)
and consequently
0 S (1 —h- KA)Hul — quLl(Qh) S 0.

Hence, all fixed points coincide on the stripe ().

Next, we perform an inductive step. Assume that all fixed points coincide
on (), we show that they must also coincide on Q1) = Q. Let
up = Uluq] and up = U[uy] be two fixed points again. With w = uy — up,
by lemma 4.20 we know that

lur = u2llpr i,y < Carpn -

(c%n) @+ DR 1f ] = flaalllimy - 1] = Flaal s )
Mo (4 DI i) = el () + - llclia] - c[uznuw(g(,m,,))) .
Because 17 and u» coincide on (), we have

I [wa] = flua]llz=(y) =0 and [le[m] = clua|[1~qy) =0,
and thus, the estimate reduces to
s = wall iy, < Caun T (L2(€Q) - I f ] = Flua] im0
+ M - [[c[ur] = clua]llro () -
By using the Lipschitz conditions on ¢ and f again we have
I — w2l 2y, < s i — uallgay,,,)

< hx) - Hul - MZHLl(Q(]+])lz) ’
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More precisely, because we have assumed that #; and u, coincide on )y,
the latter inequality in fact means

|ur — MZHI}(Q(HUHM) < hey - [l = MZHLI(Q(IHWH) )

By the contractiveness, hx), < 1, we see that ||u; — u2||L1(Q( = 0 and

l+1)h,1h)
so the fixed points also coincide on the next stripe 1)y, .-

For the last stripe we have to adapt the step size to
h=A—Lh.

But, since /i < I, the same argumentation applies.

As claimed before, the domain-restricted operator U : X — X, has a
unique fixed point for any choice of 0 < A < 1. Now the last step: as-
sume by contradiction that the non-restricted operator U : X — X has
two different fixed points, u; and u,. Therefor, #; and up; must differ on
a subset W C Q with £2(W) # 0. Because the stop set & has Lebesgue
measure zero, £2(X) = 0, we can choose 0 < A < 1 so close to 1 that
L£2(Q) NW) # 0. Thus, we have

[u1 — a1y = llua — w2l 1wy # 0 -

But, because u1]n, and uy |, are fixed points of the domain-restricted op-
erator U : X, — X,, we also have

|ur — w2l 1,y =0

by the previous uniqueness proof. A contradiction. ]

4.3.3 Continuous Dependence of the Fixed Point

In this section, we will show that the unique fixed point depends L!-con-
tinuously on the following data: the transport field, the right hand side,
and the boundary data. We consider two linear problems:

(c[v](x),Du) = f[o](x) - £L> in O\Z,
ulan = o,

and

(e[0](x), D) = flo](x)-L> in Q\X,
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where we assume that for both problems the same domain (), the same
stop set ¥, and the same time function T (with transformed version Tp) are
specified.

Moreover, we assume that c and ¢ both satisfy the requirements 4.1 and 4.13
with the same bounds, and that f and f both satisfy the requirements 4.2
and 4.14 with the same bounds. Finally, we assume uy € 98 and iy € ‘B. By
the latter assumptions we are sure that we obtain two solution operators

u:x—x%x, v— Ulv],

u:x—%x, o — Ula],

which respectively correspond to the two linear problems above and pos-
sess the same domain and range X, which depends on all those bounds.
We view & and f as perturbed versions of ¢ and f. In order to measure the
perturbation we introduce the following norm:

Definition 4.23.

For maps of type ¢ : L1 (Q) — C,(Q\X)? or of type g : L'(Q) — C(Q)Y,
d € IN, we define the norm

18llo = sup [Ig[v]les -
vell(Q)

Theorem 4.24. (Continuous dependence)
Consider the two solution operators U and U as described above. Let u and i be
fixed points of these operators, i.e.,

u=Ulul, a=Uld] .
Then, for every € > 0, one can find 6 > 0 such that
lu =il <e,
whenever

(10 = ollcsnzey + L)< If = fllo + Muc-fle=cllo) < 6.

Proof.
Let v, € X be arbitrary but fixed. Let

up:=Ulv] and  uy:=U[7].
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As before, we set up a PDE for the difference w := 17 — u, on the restricted
domain 0,0 < A < 1:

(clo] (x), Dw) = (f[e] - fI6]) (x) - £2 = {(clo] - ee])(x), Duz) in

w’aQ = ug — tp .

Again, we choose a sequence up,, € C%(Q)) which strictly converges to
up in BV(Q)). And again, the sequence w,, of solutions to the approximate
PDE, which has Vu, ,(x) - £? instead of Dus, converges weakly* to w.

In order to proceed as in lemma 4.20 we rewrite the right hand side of the
PDE to

(c[o](x), Dwa) = ((f[0] = f[2]) — {c[o] = c[d], Vuug,u)) (x) - L2
((flo] = fl8]) — {c[o] — [a], Vuam)) (x) - L.

For the first summand of the new right hand side we will apply the steps
from the proof of lemma 4.20. For the second summand we operate in a
simpler way. Let ¢ = ¢[v] be the characteristics corresponding to the field
c[v]o and let

o L0710 = 710 — (ele] = eol, V)|
s = (ol VT -

As in the proof of lemma 4.20 we have to estimate

b A+h t

a/o/o/go(fTS dtdet DE(t,s) dt ds < ..

After having changed the order of integration and having estimated the
determinant, we obtain

b Ath
< (A+h)- IZ:’L: / / gol(t,s)detDE(t,s) dt ds
S(A+h)-Crpn- /r ~ F1o1) = {elo] — o], Viuzn)| (x) d

Qs

<(A+h) - Cupn (£2() - 18] = Flellloo + | Viizallr(cy - 18] = 6] e
<A+ 1) - Cuan (£2(Q) - 1 = Flo + I Va3 - lle =) -

Putting both estimates together and then going over to the liminf, we end
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up with
Wl ) < A+h) - Capn lluo — ol 1 a0,11)
+ Capn- £200) (A1) - 1£Te] — FI8llmqay) + B+ 1£T0] = FIel im0
4 Cuan- M (A1) - lo] = clellim(an) + - lo] — Lo

£ (A1) Cuan (L) - [ = Fllo+ Ms - e — llo) -

Now we can show the continuous dependence in the domain-restricted
situation. Fix 0 < A < 1, choose a step size 0 < h < 1/x, and let

[} en

be the number of steps. Furthermore, let
(llto = oll s @y + L2+ 1f = Fllo + Mee- e =2lo) < 4,

for some § > 0. Let] € Ny, | < L. With the result above we estimate on the
set Q(l-‘rl)h:

HwHLl(Q(m)h) < ACpeo
4o £2(Q) - (A~ 78]~ flollisin) + - 1fT6] = £ )
4o Moo (A ele] = lollumqogy + - 6] = lollmaypm) -

By using the Lipschitz condition on ¢ and f and the definition of x, from
corollary 4.21 we obtain

[l S ACx-0 4 Axx - [[v = Bll11qy,) +hKa - ([0 = Bl[L1a,,,) -

Letd = A - C, - 8. Now, we plug in the two fixed points u and 7, i.e., we set
up=v=uand u, =9 =1ii,

=11 < S+ A lu—dllp,) +h-e- flu— Il L) -
We define the error on the set (), to be
e = Hu - ﬁHLl(Q]h) :

Then, by our choice of &, the last estimate yields the error recursion

OS(1—]/1K)L>-€l+1§3—|—/\-1€)\-el,
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which leads to

] .
) Ay

< k. ith a:= .

€1 = k;ODC 1 — hx, Wi “ 1—hx,

In summary, we get

- 1—0(L+1 /\'C)L
Hu_uHLl(Q,\)SeLJrlS( - '1—hm)'5

and the continuous dependence is obvious.

Let ¢ > 0. For the full domain () we choose A so close to 1 that
5 3
=l 10, < 5"

In dependence of this A we find h and L. What remains to do is to require

s_ (L-atl A-G e
N 1—a 1-—hky 2’

then, we get
Ju— i) <e,

whenever

(10 = ollcsnzey + L)< If = fllo + Muc-fle—cllo) < 6.






Chapter 5

Extensions

In chapters 3 and 4 we restricted the discussion to simply connected do-
mains with time functions that have a connected tree-like stop set. In this
chapter we will weaken these requirements.

5.1 Extended Concept of Time Functions

We begin by weakening the requirements on time functions, while () is
assumed to be a domain according to requirement 3.1. Let us consider an
example: let T € C%(Q)) be a function which is zero on the boundary and
positive in the interior of (). Here, we define X to equal the set of stationary
points

Y={xeQ:VT(x)=0}.

For the sake of simplicity, we assume in this example that X consists of
exactly three points. Two of them are global maxima with the T-value equal
to 1, and the remaining one is a saddle point, with its T-value equal to 0.5.
The three important levels of T might look as in figure 5.1. Let us now
consider the linear problem with (), T, and X as set up above:

(c(x),Du) = f(x)- L?, in OQ\X,

Lt|aQ = Ug .

Here, as in requirement 3.6, ¢ is defined where N = VT/|VT| is defined.
Moreover, ¢ is at least as smooth and as extendable as N.

In the situation described above we use the saddle level as an intermediate
stop set and solve on the restricted domain Qs = {x € O : 0 < T(x) <
0.5}. Note that on Q5 the map T is a time function in accordance with
requirement 3.4. Let u; denote the solution on ().

109
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Figure 5.1: white: domain (), red: start level T = 0, green: saddle level
T = 0.5, blue: maximal level T = 1.

After having reached the saddle level, the remaining part (g5 ; is a disjoint
union of two sets, a left one Q) and right one ()"

Ops1 ={x€Q:05<T(x)<1}=0'UQ".

According to this domain split we have two new boundaries 9Q) and 9()".
We will solve on the remainder by considering two restarted problems

<c(x),Du’> = f(x)-£2, in QO\Z,
oy = 1 foqy
and
(c(x),Du") = f(x)- L, in O"\X,
u'laor = u1laor -
Here, from the perspective of Q! and ), the traces u1|y and uy |3 are

traces from the outside, since the already computed u; is defined on ().

If we are able to solve the two restarted problems, we can define a global
solution by
u=1lq,u + lleul +1pu” .

But some difficulties arise at the saddle level. First let us define the new
boundary data.

Consider figure 5.2. Let s; € [a,b] be such that {(.,s;) : [0,0.5] — Qis the
left most characteristic, going bottom-up into the saddle. And, lets; € [a, b]
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Figure 5.2: light gray: domain of u;, green: saddle level T = 0.5, white: )/
and (), black: left and right most characteristics hitting the saddle point.

be such that ¢(.,sz) : [0,0.5] — Q) is the left most characteristic, going top-
down into the saddle. Then,

¢(0.5,.) 1 ]s1,82] — O

parametrizes 00\ {z}, whereas z € Q) denotes the saddle point. Analo-
gously, we choose s3 and s4 such that

¢(0.5,.) 1 |s3,84] — O

parametrizes 00)"\{z}. According to lemma 3.15 we obtain the new bound-
ary data by

on 90\{z} : uo&(05,5), s€]s,sf,
on 9O\{z} : uog(05s), s€]s3s4].

Now, that everything is set up for the restart, let us look at the possible
difficulties. As we can see in figure 5.2, the new domains might have a
corner at the saddle z. This is certainly the case if T looks like

1+ 2_ 2
T(x,y)=#, (x,y) € Be(z), z=0

in the neighborhood of the saddle z. This means that Q! and O are not
domains in accordance with requirements 3.1. Moreover, it is possible that
there are infinitely many backward characteristics that, let’s say, start in ()"
and meet the saddle node z, as it was the case for the forward characteristics
on Oos. See figure 5.2, where all characteristics ¢(.,s) for s € [sp, s3] meet
Z.
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As an example, we could use, on (B,(0) N )")\{0}, the transport field

er() = b (arctan (1)) (2 + (1=b (aretan (£))) VT ()
— b (arctan (£)) () + (1= (aretan (£))) (%))

(%, y)

CoY) = ey

with the following C 1-blending function

b(t) = bo(t+ m/4) —bo(t — /4 +a),

0 <0
bult) 28 0<t<a/2
0 - s

a2
,a <t
a=0.1.

The graph of the blending function is shown in figure 5.3 . And, using polar

0,8

0,6

0,4

0,2

Figure 5.3: Graphs of the blending functions: Red: b, Green: 1 — b.

coordinates (x,y) = r - (cos ¢, sin @) with (r, ¢) € ]0,¢] x [—71/2,71/2],itis
easy to check that
e ()| <7

and that
(c(x,y),N(x,y)) > 1—2b(¢)sin(¢)> > 0.15.
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Figure 5.4: Field plot of c.
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So, c is an admissible transport field. For illustration the transport field c,
on (B:(0) N ")\ {0}, is plotted in figure 5.4.

By construction, for ¢ € [—m/4+a,t/4 — a], c is given by

And consequently, the backward characteristics, which solve the IVPs

n'=—c(n), n(0) €,

wn=(})

all end in the saddle point z = 0if ¢ € [—m/4+a,/4—a]. One the
other hand, all forward characteristics which start in )" must meet at that
maximum of T which is located in ()". Thus, there is a whole area A C ()"
drawn by characteristics which all connect the saddle and the maximum

(see figure 5.5).

The problem, herein, is that the solution #” might suffer from non-unique-
ness. Consider the PDE with f = 0. Then the partial solution u; is given
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Figure 5.5: black: characteristic which carries the value 13, dashed black:
characteristic which carries the value u*, light blue: the area drawn by char-
acteristics which connect the saddle and the maximum in Q)".

by
uyoé(t,s) =y up(s),

which implies that at the saddle z, coming from ()5, the two function val-
ues

u® = uy 0 E(0.5+,534) = Y up(s3+)

and

1/[4 ‘= 1Uu1 0o 6(05+,S4_) = ')/*MO(S4_)

meet. If these two values are equal, we just set u”| 4 = u®> = u*. Butin the
case of a jump, i.e.,

ud £ ut,

the solution u” on ()" cannot be uniquely defined on A, because any char-
acteristic through the set A could carry this jump (see figure 5.6). Another
possible way to define u” on A is to fan out the interval [u?, u*] of possible
values over all characteristics going through A.
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Figure 5.6: black area: area with u" = 13, dotted area: area with u" = u?,

magenta: an arbitrary characteristic which ”carries” the jump from u3 to

u,

In order to resolve this difficulty we only allow for saddle points such that,
on the one hand, the subsets Q! and Q' are domains according to require-
ment 3.1, and on the other hand, the restricted field of normals

N:Q = §', N:Q — st
as well as the restricted transport field
c: 0O - R?, c: Q) — R?

extend onto the boundaries 9Q)!, Q). Hence, the allowed saddle levels
look as illustrated in figures 5.7, 5.8, and 5.9 .

Figure 5.7: white: domain (), red: start level T = 0, green: saddle level,
blue: maximal level.
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Figure 5.8: white: domain (), red: start level T = 0, green + dashed green:
saddle level, green: restart lines (boundaries of Q! and (Y'), dashed green:
stop set for 17, blue: maximal level.

Figure 5.9: white: domain (), red: start level T = 0, green + dashed green:
saddle level, green: restart lines, dashed green: stop set for u1, blue: maxi-
mal level.

Figure 5.8 shows a situation where the saddle level is not completely re-
started. Only the completely green parts, which are the boundaries of (!
and (), are to be restarted, while the dashed green line is an effective stop
set of the partial solution u;. Figure 5.9 shows a similar case, which illus-
trates how we can model a “triple saddle” and stay within the restriction
made above.

A situation which we cannot allow for is displayed in figure 5.10. There,
the intersection 90! N Q) is a line segment and not just a single point. The
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Figure 5.10: light gray + white: domain (), red: start level T = 0, green:
saddle level, blue: maximal level.

difficulty, which arises here, is that the relative interior of this line segment

can never be reached by forward characteristics coming from Q\ (Qf U Q)).
Thus, on this line segment, we do not have data to supply the restarted
problems with. A second perspective of the same difficulty: the normal
field N does not (one-sided) extend, forward in time, onto 9Q) N 9QY, i.e.,

N:O\(QuQr) — st

does not extend. And thus, considering the linear problem on Q\ (Q/ U ()),
the set 9) N Q)" is not a stop set in the sense of chapter 3, since part 2a) of
requirement 3.5 does not hold.

However, the extensions backwards in time exist, i.e.,

N:O' -8 and N: QY — &'
have extensions onto 9Q)) N aQY.

Finally, we summarize how to proceed in the general case. Let () be a
domain according to 3.1. Then, let T : O — ]Rar be a continuous function
which strictly increases into the interior of () and has

e No minima,
e no plateaus,
e no saddle segments as in figure 5.10.
As in the previous chapters we assume T|yn = 0. We define the set X by

Y := {x € O xis alocal maximum or a saddle point of T} .
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2 need not be connected, but consists of n € IN connected components k.
n
= |Jxr.
k=1

Any component ¥ plays the role of a stop set and is thus assumed to satisfy
requirement 3.2. Moreover, T is constant on each Yk

T|sx = cx = const.

Remark: if ¥ is of the “saddle set” type like the green dashed lines in
figures 5.8 and 5.9, then its relative interior ¥k is locally maximal, while
only its terminal nodes behave like saddle points. So, such terminal nodes
are also called saddle points. Moreover, such saddle sets might degenerate
to the case ¥ = @. The latter means that ¥ = {zf} is an isolated saddle
point, as shown in the example of figure 5.7.

If ¥ is a saddle set which contains more than one point and every point of
which behaves like a saddle point, then ¥ will be a saddle segment as in
figure 5.10. However, this case has been excluded.

If XX is a saddle set, then
XT=c, ‘= {x € Q: T(x) = ¢}

is the corresponding saddle level of T. It can happen that xr—, is not con-
nected. If this is the case, we decompose x71—, into its connected compo-
nents and discard that components which do not contain any ¥/. Then, for
every Y C XT—¢, We have exactly one connected component L/ of XT=c,-
The reason for the non-connectedness is: x7—., must contain at least ¥, but
can contain more than one of the ¥/, since ¢, = ¢j is admissible. Moreover,
XT—c, can have some connected components which do not contain any ¥/
(see figure 5.11). Each one of the defined L/ has a stop part ¥/ and, thus,
a necessary restart part L/\>/. While all other connected components of
XT—=¢, do not have a stop part, and, thus, represent unnecessary restarts.
That is why we discard the latter. Now, we decompose the domain (2 into
m € N disjoint open components () by cutting along the restart sets L\ ¥
(which conform to the fully green lines in figures 5.7, 5.8, and 5.9):

"k 1o
Q\kL:J1 <L > ) _iL:J10 .

For each component ()’ the start and the stop ”times” are given by

T =minT(x) and T\ = maxT(x)
xey xeQ)
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Figure 5.11: white: domain (), red: boundary 0Q) = level with T = 0, green
+ dashed green: level with T = ¢; > 0, magenta + dashed magenta: level
with T = ¢ > ¢1, blue: maximal level with T = c3 > ¢;, dashed green:
first stop set, green: necessary restart set, dashed magenta: second stop set,
magenta right: necessary restart sets, magenta left: unnecessary restart set,
blue: last stop sets.

respectively. By these values, we define the start / restart sets
I' ={xeQi:T(x)=T1},

and the stop / intermediate stop sets
' ={xcQ:T(x)=T.}.

Any start set T is required to be a simple closed C'-curve.

For each component () we assume that T : QF — R satisfies requirement
3.4 parts 1, 2, 3, 5, and 6* with I and Fﬂr instead of d() and X. A reason-
able replacement of the growth condition, in part 4 of requirement 3.4, is
implicitly satisfied by our decomposition of (). Every intermediate stop set
I, contains exactly one of the stop sets . With respect to =¥ we assume
that requirement 3.5 part 1 holds true. Part 2 of requirement 3.5 is assumed
to hold on all of T?,. Finally, for the transport field c restricted to (', we
assume requirement 3.6 to be satisfied with T and I, instead of 9Q) and
z.

That is all we have to assume so that we can apply the theory discussed in
chapter 3. In order to construct the global solution we proceed successively,
in ascending order of the intermediate stop times ¢, from one component
of () to the next by stopping and restarting.
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Remark: a restart set I contains finitely many of the saddle points {zj};-
The restart data, then, is a union of traces of previously computed par-
tial solutions. The traces, in turn, are defined on the connected Cl-arcs of
I\ U;{zj} and are BV-functions. Since the restart sets I"_ are simple closed

Cl-curves, the glued-together traces, by theorem 2.28, define a BV(I")-
function as restart data. Clearly, the restart data in general will have a
“new” jump per saddle point contained in I'"_. Here, in particular, the BV-
framework proves useful to get well-defined restart data.

5.2 n-Connected Domains

The second extension concerns the connectivity of the domain. Let us start
with a simple example. Consider, as domain (), a circular ring centered

at the origin, O = Bgy,(0)\Br—,(0), R > p > 0, together with the map
T:Q— [0,1],

_R)2
T(x) — 1 _ (’x‘ ZR) ,
o
as a time function. The level sets of T look as sketched in figure 5.12. In this

Figure 5.12: white: domain (), red: boundary dQ) = level set with T = 0,
black: level set with T = 5/9, blue: maximal level set, T = 1.

example our linear problem splits up into two for the two sub-domains Q!
and ()

Q' = Br,(0)\Br(0) , Il = 9Bry,(0), (5.1)
O = Bg(0)\Br_,(0) , I2 = 9Br_,(0), (5.2)

with corresponding start sets I'', 2. The common stop set is & = dBg(0).
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Here, the start sets are simple closed C!-curves while X is a stop set in the
sense of requirement 3.2. So, the linear theory gives us two partial solutions
ul € BV(Q!) and u?> € BV(Q?), and finally we obtain the solution u &
BV(Q)),

u= ]101141 + 1102142 ’

by theorem 2.28, the glueing property of BV-functions. This idea of con-
struction also applies to other types of connectivity (see figure 5.13) and
can be combined with the extended concept of time function above (see
figure 5.14).

Figure 5.13: white: domain (), red: boundary dQ) = level T = 0, blue:
maximal level set of T.

Figure 5.14: white: domain (), red: boundary 0Q) = level T = 0 = start set,
green + dashed green: saddle set of T, green: restart set, dashed green: first
stop set, blue: maximal level set of T = second stop set.
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The only thing we have to assume in the case of an n-connected domain
Q) is that each of the n boundary curves, which d() is made of, is a simple
closed C!-curve.

So far, we have defined both extensions for the linear theory. In the quasi-
linear theory of chapter 4, we assumed that an admissible time function
with stop set is fixed in advance. Here, we also assume that a time function
of the extended concept is fixed once and for all. So, the decomposition
procedure for (), as described in section 5.1, can be performed in advance.
In order to apply the theory of chapter 4 to a quasi-linear problem now, we
just have to replace part 1 of the requirements 4.1 on transport fields by the
formulation: “For fixed v € L'(Q), and for every component Q' of Q, the
function c[v], restricted onto Q) satisfies requirement 3.6 with I and Fﬂr
instead of 0 and X.”.



Chapter 6

Image Inpainting Based on
Coherence Transport

The goal of this chapter is to obtain the well-posedness of the model behind
Inpainting Based on Coherence Transport (see [ ]). First, we will review
this model and regularize it where necessary. In the second step, we will
attain its well-posedness by showing that it fits into the theory which we
developed in the previous chapters.

6.1 The Generic Algorithm and its Continuous For-
mulation

Our starting point is the discrete generic algorithm for gray tone images.
We assume that all gray tone images, seen as functions, take values in the
real interval [0, 1]. Here, we assume that gray tones are mapped onto [0, 1]
such that the natural order on the interval reflects the order of the shades
of gray by their brightness from black to white. Moreover, we will distin-
guish between discrete (digital) images defined on finite sets of pixels and
continuous (analog) images defined on open subsets of R?. The latter are
thought of as the high-resolution limit of the former. This distinction will
be indicated by using the index h for the discrete notions, while omitting
it for the corresponding continuous ones. Finally, we identify pixels with
their midpoints.

Notation:

a) () is the image domain, the matrix of pixels for the final, restored im-
age uy : Qo — [0,1].

b) ), C Qg is the inpainting domain whose values of u;, have to be de-
termined.

123
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) o\ is the data domain whose values of uy, are given as uy |, ,\0, =
Uo,n-

d) 0Q), C Q) is the discrete boundary, i.e., the set of inpainting pixels that
have at least one neighbor in the data domain.

Continuous quantities are defined correspondingly. Finally, we define dis-
crete and continuous e-neighborhoods by

Bop(x):={y e Qon:ly—x| <e}, Be(x):={yeQo:ly—x|<e}.

Generic Algorithm: the basic idea is to fill the inpainting domain in a fixed
order, from its boundary inwards, by using weighted means of given or
already calculated image values.

We number the pixels of the inpainting domain according to the chosen

order, Q, = {x1,x2,...,xn}, and call

Bf,h(xk) = Bglh(xk)\{xk,...,xN}, kZl,...,N,

the neighborhood of already inpainted pixels. Then, the algorithm reads as
follows:

uh|00,h\0h = Uoh

L w(xey)uly) (6.1)
]/EB;,h(xk)
uh(xk): 2 kzl,...,N.

yeB;;,(xk)

w(xg, y)

Here, w(x,y) > 0 are called the weights of the algorithm and we assume
that

Y, wlxy) >0, xey.
yeBg,(x)

&h

Order: in the generic algorithm, any order which orders the pixels from the
boundary inwards can be used. In the article [ ] this degree of freedom
has been fixed by the distance-to-boundary order. That is, the euclidean
distance to the boundary d,

d(x) =dist(x,0Q)), x€Q,
or rather a discrete approximation dj,

dh(x) = disth(x,th) , xe)y,
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induces the order by
dp(xj) <dp(xx) = j<k.

In other words, the euclidean distance-to-boundary map d serves as time-
like function and this notion of time induces the order. Later on, we will
look at the problem from a continuous point of view by the high-resolution
limit 7 — 0. d will then play the role of time, if one uses the distance-to-
boundary order. Certainly, the distance-to-boundary map behaves time-
like, since it increases strictly into the interior of (2, but the corresponding
field of normals N = Vd is not smooth enough to apply the theory of
the previous chapters. A discussion of the difficulties, which appear when
using d, is postponed to section 6.4.

For the purpose of regularization we take the assumptions from the pre-
vious chapters: we require the continuous inpainting domain () to be a
domain and the order to be induced by a time function T : (3 — R with
stop set X. Then, for the discrete scenario, we mean by Tj, : (3, — [0,1]
the discretized time function, defined on the discretized inpainting domain
). The order of the pixels is, again, induced by the relation

Th(x]-) < Th(xk) = ] <k.

High-Resolution Limit: algorithm (6.1) can be thought of as a forward sub-
stitution of the equivalent system of linear equations

Y, (u(x)—u@)w(xy) =0,  xe0y,
yerlh(x)
uh’QO,h\Qh = uO/h :
Because of the definition of the neighborhoods B7; (x) the system is already
triangular with respect to the chosen order of pixels. Viewing the system of

equations as a discretization of a continuous integral equation we obtain,
at least formally, the high-resolution limit

1
7re2

[ () —u@) vy dy=0,  xeq,
B (%) (6.2)

“\QO\Q = Up,

as h — 0. The scale factor in front of the integral will turn out to be conve-
nient later on.

Because the order is induced by a time function, the sets B, (x) are dis-
cretizations of the truncated disks

BS(x) ={y € Be(x): T(y) < T(x)} .
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Hereby, we extend the time function T onto the data domain by setting

T(x) = —dist(x,0Q?), x € QH\Q.

Vanishing Viscosity Limit: the integral equation (6.2) combines directional
effects, due to the truncation of the disks and the anisotropic choice of
weights, with diffusion caused by the averaging. The amount of viscosity
is determined by the radius ¢, and in order to distil the directional effects
we study the vanishing viscosity limit e — 0 for a particular class of weight
functions.

Theorem 6.1. (Vanishing viscosity limit)
Let T : Q) — R be a time function with stop set =. Let u € C}(Q\Z).
For weights of the form

w(x,y) = |x1y| k (x, (x—y)- s’l)

with k : O\X x B1(0) — Ry uniformly bounded, we have, as e — 0,

1
Te?

[ @) =) - wiy) dy = (c.(x), Vu(x) + O(e),
B (x)
for every x € Q\X.

For fixed x we express c.(x) by using polar coordinates with respect to the field
of normals N(x). Let the matrix Q(x) := (N(x)|N+(x)) and let e(¢) :=
(cos ¢, sin qo)T. Then,

/2

e =20 [ k(x00) elg) () do

—7/2

1
with  k.(x, 1) = /k(x,r n)rdr.
0

Proof.
Fix x € Q\X and define the semi-disk

SeN(x) (X) i={y € Be(x) : (N(x), (x —y)) > 0} .

By construction the inner boundaries of S, y () and B (x) touch each other
tangentially in x, while BS(x) becomes S, y(y) asymptotically as e — 0.
Hence, the area of the symmetric difference of these two sets is of the order



6.1 The Generic Algorithm and its Continuous Formulation 127

O(&%). Since u is assumed to be continuously differentiable in x, we obtain
that

u(x) —u(y) < x—y >
——= = (——,Vu(x) ) +O(e), € Be(x),
Py ey V) (€), yeBe
which implies, moreover, the boundedness of the expression. By using
these approximations, we obtain

1
—5 [ ) —u) - wlxy) dy
Bg (x)
_ 1 u(x) — uy) I
- — / ’x_y’k(x,(x y) e ) dy + O(e)
SsN(x)(x)
_ 1 Xy ) e
= a2 / <|x_y|,Vu(x)> k(x,(x y)-¢€ ) dy + O(e)
e, N(x) (X
:% / <|:yy’,Vu(x)> k(x,—y) dy+ O(e)
S1,Nn(x)(0)
1 _
= <7r / k(x,—y) ’_¥/| dy,Vu(x)> + O(e) .
S1,n(x)(0)
From the last equality, we read
1 —
ci(x) = — / k(x,—y) _7y dy .
g | =yl
S1,n(x)(0)

Now, we introduce polar coordinates on the semi-disk S; y(y)(0) by

y=r-Q-elg)  (ng) €01 x[n/237/2,
—y=r-Q-elg)  (ng) €O x[-n/2m/2,
and get
1 /2 1
e.(x) = — [ [k(xr-Q)-elg)) Qx)-elq) rar dg
1 /2 0 T 1
=—Q- | (/ K(x,r-Q(x) - e(9)) rdr) e(¢) dy
—7t/2 0
1 /2
=~ Q) // ke (:Q(5) () elg) do.
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By theorem 6.1 the limiting linear inpainting equation then is

(cx(x),Vu(x)) =0, in O\X

ulaq = tolaq -

We have seen in chapter 3, assuming that ¢(x) = c.(x)/|c«(x)] satisfies the
requirements 3.6, that we will get jump discontinuities at X, even if ug|q is
bounded and smooth. Thus, the second step of regularization is to go over
to the BV-formulation

(c(x),Du)y =0, in Q\X

(6.3)
ulan = tolan ,

which in turn allows for less regular boundary data. Here, in the continu-
ous inpainting scenario of equation (6.3) we assume that the given data ug
belongs to BV (Q\Q)) and that the BV-trace ug|3q (“trace from outside Q)
belongs to BV (9Q2).

In the following sections we will study weight functions which have the
form required in theorem 6.1. Therefor, in the next theorem we summa-
rize sufficient conditions on the kernel k such that the transport field of the
inpainting equation meets the assumptions of requirement 3.6.

Theorem 6.2.
Let T : QO — R be a time function with stop set X.. Let the kernel k : Q\X x
B1(0) — Ry of theorem 6.1 satisfy:

a) uniform bounds:

0<71 <k(x,7) <72, V(x,7)€Q\ZxB(0),

b) kis continuously differentiable with bounded derivative,

c) for every fixed 1 € By(0) the functions k(.,n), Dxk(.,1), and Dyk(.,7)
extend onto the boundary 0Q) and have one-sided extensions onto the relatively
open components ¥ of ¥.

Then,

Cy(x >ﬂ, x € O\X,
T

and the, hence well-defined, transport field c¢(x) = c.(x)/|c.(x)| satisfies the
requirements 3.6.
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Proof.
Let x € Q\X. By the representation of c.(x) we have

/2
(6. (), N(x)) = <1 Q) [ Kk (x,Q0) el@)) e(o) dqo,N<x>>

d —7/2
1 /2

=~ [ ke (xQx)e(9)) cos(g) do.
—m/2

The definition of k., and the lower bound on k yield the estimate

1
ki(x,Q(x /erQ ))ralr>r£1
0
Hence, we obtain
/2
g4 gs!
* > * Vi Z ~__ 2 .
e ()] 2 (e (x), N)) 2 2 // cos(p) dp = 1
—7t/2

By the same argumentation each component w.r.t. the orthonormal basis
N(x), N(x)* is bounded above by 7,/ 7, which implies

el < Y22

Thus, we obtain the inward-pointing condition

(. () N@) . m
[XES 2

(e(x),N(x)) =

=:>0.

By the differentiability properties of the kernel k we have c. € C}(Q\Z).
What remains is the extendability of the vector field and its derivative. By
definition, k. has already the same properties a), b), and c) as the kernel k.
With 77(x, @) = Q(x) - e(p) we write

/2

e =~ [ k(untue)ntne)de.

7T
—7t/2

Then, the derivative of c, is given by

/2

1
Dxci(x) = — / 1 Dxk.(x,17) 4 1Dyk.(x,7) Dy 4 ko (x,77) Dy dep .
—7/2
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Moreover, by
D,n = (DxQ)e = (DxQ)QTU ’

we get

/2
1

Dic.(x) = — [ yDku(at, ) + 1Dk (x,1)(D=Q)Q"

—7/2
+k.(x, 1) (DxQ)QTy dop .

Let now 0(x) € [0,27t] be the angle of N(x) w.r.t. the standard basis ej, e,
i.e., N(x) = e(6(x)). We then use

(6.4)

e(g),  ¢e0(x)—7m/2,6(x)+m/2
in the integrals instead of

n(x,¢)=Q(x)-elp), @€l-m/2,+m/2].

Hence, on the one hand, we obtain

0(x)+m/2

)= [ klnelg)els) do

O(x)—m/2
and on the other
0(x)+7m/2
Dyci(x) = % / eDyk:(x,e) + eDyk.(x,e)(DxQ)Q"e
0(x)—7/2

k. (x,)(D:Q)QTe dg

By the extendability of the kernel k and its derivative according to c), to-
gether with their upper bounds, the extendability of c. and Dc, follows
from the above representations by dominated convergence. Now we have
shown parts 1 and 2 of requirement 3.6. For part 3 let us consider the rep-
resentation by equation (6.4) again. The matrix (D,Q)QT#x writes out as

(D»Q)Q"1 = (D+Q)e(¢) = cos(@)DyN + sin(¢) DN+,
and thus, we obtain the following estimate of its norm:
(DxQ)Q"| < V2|DxNJ .
Consequently, if M denotes the upper bound on the derivative of k, we get

[Dyc.(x)| < M+ V2M|DxN(x)| + V272 DxN(x)] .
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Hence, |Dyc.| belongs to L'(Q), since |D;N| does. Moreover, there is a
uniform bound of |Dyc,| on Q\V; as required in part 3a), since |D,N| has
such a uniform bound on Q\ V..

Finally, we write the derivative of ¢ = ¢,/ |c«| as

Dyc(x) = ‘(j*(lx)‘ (I —c(x) -c(x)T) - Dycy(x) .

By the features of c, and Dyc., shown above, we infer that the transport
field c satisfies requirement 3.6. O

In the situation of the last theorem our theory of the linear problem, accord-
ing to chapter 3, ensures the existence of a unique solution u € BV(Q) of
the linear inpainting equation (6.3).

Within the continuous model we always distinguish between the fill-in u,
which is defined on the inpainting domain (2, and the completed image 7

L_l:ﬂ.QO\Q'M0+IlQ'M,

which is defined on the full image domain ().
By theorem 2.28 the completed image 7 belongs to BV ({)y) with derivative
measure

Dii = DugL (Qp\Q) + DulLQ).

There are no jumps across dQ).

6.2 Two Linear Models

In this section we present two linear models which we obtain from partic-
ular choices of the kernel k of theorem 6.1.

6.2.1 Transport Along Normals

The point of departure of the paper [ ] was the article of Telea [ 1,
in which the author suggested to perform the generic algorithm with the
weight

[(N(x), (x —y)) |
w(x,y) = . (6.5)
In view of theorem 6.1, the kernel k is

[N, |

Ko ===
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And, the vanishing viscosity limit results in a transport field ¢ = c./|c.]|
equal to the normal,
c(x) =N(x),

(see [ ] part b) of theorem 1). With ¢ = N the theory of chapter 3
applies, even though the kernel does not satisfy all of the assumptions of
theorem 6.2.

In practice there are many examples of inpainting domains where the dis-
tance-to-boundary map or a distance-to-boundary related time function (to
stay within requirement 3.4) induces a reasonable order to perform the
generic algorithm. But then, when using the weight (6.5), the realized trans-
port field N only or mainly depends on the geometry of the domain () and
is not or little adapted to the image.

The next choice of a weight function allows for the practical realization of
arbitrary transport fields. This advantage will be used later in section 6.3
in order to adapt the weight to the image.

6.2.2 Guided Transport

Let ¢ € C1(Q\Z,S!) be a normed vector field. We assume that ¢ and its
derivative Vg both extend one-sided onto X and 0}, and that both ||g||c
and || Vg||« exist. Then, the one-parameter family of kernels

ku(x,77) = ﬁﬂ exp <—sz <gl<x>"7>2>

satisfies all assumptions of theorem 6.2 with the uniform bounds

\/fyexp (J‘;> < ku(x,) < \/fy, ¥ (x,17) € Q\E x By(0) .

Hence, by the vanishing-viscosity limit every resulting field c, is an admis-
sible transport field with

exp (— 12
(cu(x),N(x)) > M =i B,, VxeQ\L

V2

In [ | (theorem 2) we proved an asymptotic expansion of ¢, (x), w.r.t.
u — oo, which implies the following limit behavior

oQ

(x)  ,(g(x),N(x)) >0
Jim ey (x) = 4 —g(x)  (g(x), N(x)) <0
(x) ,{g(x),N(x)) =0

Z
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A, (0)

T

N

T
2
Figure 6.1: Deviation angle Ay: blue: u =5, green: y = 10, red: u = 100.

The change of sign happens, because c;, by theorem 6.2 , always points
inwards. So, in the limit 4 — oo, the transport field equals +£¢ wherever +¢
points inwards. Otherwise, it breaks down to N, a vector which naturally
points inwards.

For fixed u > 0 we denote by 6(x) = Z(g(x),N(x)) € [0, 7], cosO(x) =
(¢(x),N(x)), the angle between g(x) and N(x). Theorem 2 of | ] states
furthermore that the deviation angle between g(x) and c; (x) is of the form

2(g(x),cu(x)) = B (6(x) )

with a continuous function A, : [0, 7] — [0,71]. And A, inherits its limit
behavior from c;:

0 ,0(x)<Z
lim &, (0(x)) = {7 ,6(x) > §
HIUOES

Figure 6.1 shows graphs of A, for different values of . Here, we can see
that if 4 > 0 is set to a large value, then c,(x) approximates +g(x) very
well (A, =~ 0 or A, =~ m), when 6(x) is bounded away from 77/2, and
continuously fades to N(x), when 6(x) comes close to 7t/2. Moreover, if
8(x) = /2, respectively (g(x), N(x)) = 0, then c,(x) = N(x) for every
u > 0.

For fixed p > 0 the transport along c, is not, of course, a transport exactly
along +g, but the transport is guided by +g. For this reason the field g is
called guidance field.
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Non-normed Guidance Fields: in the case of a non-normed guidance field g
we can use g(x)/|g(x)| in the kernel k, whenever |g(x)| # 0. Otherwise,
if |g(x)| = 0, we are in an undefined situation. But |g(x)| = 0 means a
special case of (g(x), N(x)) = 0, and so in this case, the transport vector
cu(x) shall equal N(x). For this purpose we introduce a confidence factor
a:O\Z — Rf,

&(x) = a(q(x) ),

as a function of a quality measure g : Q\X — R. In general, the quality
value g(x) > 0 shall measure if the vector g(x) defines a direction. More-
over, g shall be as smooth as g. Here, g(x) = |g(x)|?* is a reasonable choice,
but others are possible (see the next section).

The function « : Rt — R*, which translates the quality- into the confi-
dence measure, is assumed to have the following properties:

e & € C3(R*,RY),

e « is strictly increasing,
e abounded by o <1,
e &/ bounded,

e lim a(t) =0, lim a/(t) =0, and lim a”(t) exists.
t—04 t—04+ t—04

For a concrete realization of « we will always refer to

a() = exp <—1) , 6.6)

because this choice of a experimentally proved to be good (see [ D.

Typically, a quality value g is judged relatively to some reference value § >
0,i.e.,q/¢is the interesting number. Here, we carry over the reference value
6 > 0toay,

as(t) = (2) , 0>0. (6.7)

So, & determines the basic shape of the functions belonging to the family
{asts>o -

The family of integral kernels with confidence factor is then given by

k(x, 1) = \/@teXP <—V;-&(X> : <§(%‘ﬂ7>2> :

If, now, the confidence measure & becomes zero at some x, the kernel breaks

down to
7T
ku(x,1) = \/;ﬂ ’
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and by theorem 6.1 we obtain c;,.(x) = (u/v2m)N(x), i.e., cu(x) = N(x)
as desired. While, if 0 < &(x) < 1, the value &(x) damps the effect of the
parameter y. Thus, if # > 0, but 0 < &(x) < 1, the guidance effect of
+¢(x)/[g(x)| on ¢, (x) is not that pronounced.

Guidance Tensor: for the analysis it is more appropriate to wrap the guidance
information in a guidance tensor G(x) € R**2. In this case the kernel ky

looks like
T 2
ku(x,1) = \ﬁ#eXp <—”2 7" G(x)- 17) :

For a given guidance vector g(x) the guidance tensor is simply the matrix

Glx) = a(q(x) - SR g(x) > 0
0 q(x) =0

In order to stay within the assumptions of theorem 6.2 « is required to be-
have such that the singular case, q(x) = 0, is a continuously differentiable
extension of the regular case, g(x) > 0.

6.3 A Quasi-Linear Model

The quasi-linear model of this section is based on the idea of guided trans-
port. So far, for the linear variant of guided transport, the guidance infor-
mation had to be completely specified in advance, which, in general, is a
difficult task. Instead, we now calculate, on the fly, the desired guidance
information from the actually known image. This approach will effect the
guidance tensor to become a functional of the image function.

6.3.1 Guidance by Coherence Information

We start out by retrieving reasonable guidance information from the image.
The basic idea, that almost all geometry based inpainting models have in
common, is to try to close broken level lines of the damaged image. In or-
der to be able do so we have to analyze the image structure. More precisely,
we have to estimate the current course of a level line. That means, at every
point x € () we estimate an approximate tangent vector to the level line
which the point x belongs to. A very robust estimator for coherence (=ap-
proximate tangent) information is the so-called structure tensor. In the next
step we introduce its concept for C!-functions, following [ ]. Then,
later on, when we will have found the approximate tangent, for guidance,
we will plug it into the integral kernel of the guided transport model.
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Structure Tensor: let the image v : Oy — R be a C!-function. Roughly
speaking, an approximate tangent is a vector g(x) € IR?> which satisfies

(Vo(y),g(x)) =0,  [gx)[=1,

in a neighborhood U(x) of the point x. More precisely, we reformulate this
characterization as a weighted least squares problem

g(x) =argmin [ K(x—y) (Vo(y),h)’dy,
=1 U (x)
using a non-negative kernel K with fu( oK (x —y)dy = 1. The so-called

structure tensor S(x) € R2*2, then, arises naturally from the equivalent
formulation

g(x) = argminh'S(x)h,  S(x)= [ K(x=y)Vo(y)- Voly) dy.
|h|= )
By construction the structure tensor S(x) is a symmetric positive semi-

definite 2 x 2-matrix. Hence, an instance of g(x) is a normed eigenvector
with respect to the minimal eigenvalue of S(x).

Note that g is not unique. If S # A - I the coherence information we obtain
is an orientation 4-g, which we refer to by its projector Py = g - ¢" from the
unique spectral decomposition

S=AP+MP=Xg g +Agt-g'T,

(6.8)
[=P+ P,

where
0< A< M\

denote the eigenvalues of S(x). In the case of S = A - I, the projectors
Py, Py are not uniquely defined and hence the orientations +g , +-¢= are
meaningless. A reasonable quality measure should, of course, detect this
singular case. So, in order to measure the quality of the projectors or the
corresponding orientations we use the so-called coherence measure

q=(M—M)?,
which becomes zero in the singular case S = A - I.

Remarks on the structure tensor concept:

a) The above coherence orientation is exactly the tangent’s orientation, for
example, if the restriction

oluwm () = flky)), feC(R), k#0,
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of v is a planar wave. On the one hand, with Vo(y) = f'({(k,y))k, we
obtain

S(x) = Ay(x) - Py = Ay (x) - kﬁ("f ,
M) = [ Kae=y) £/ (Uy)? dy- kP2,

and, hence, ¢(x) = +k*/|k|. On the other hand, the level line through
x is orthogonal to the wave vector k, thus its orientation is 4-k* /|k|.

b) If the integral kernel K, used for the set up of S, is a Dirac-kernel, then

2 Vo(x) - Vo(x)T

S(x) = |Vo(x) Vo2

In this case we have g(x) = |Vo(x)[* and get ¢(x) = +Vou(x)*/|Vo(x)|
if g(x) # 0.

c) If the given function v is not C!, one typically applies the above concept
to a smoothed version of v (see the next section).

Guidance Tensor: based on the coherence information, we set up the guid-
ance tensor by
- P , 0
Gy - {200 P g >0 69)
0 ,q(x)=0
If g(x) > 0, the approximate tangent +¢, which we want to use as guidance
vector, is defined. Therefor, the projector which has to be used in the guid-

ance tensor is exactly P;(x). In addition, the guidance tensor is controlled
by the quality of the coherence information.

Finally, solving the spectral decomposition of S (equations (6.8)) for the
projector P;, we can set G up directly, without calculating eigenvectors:

a(q(x)) _
Gl - {M (5(x)=A0D) , glx) >0 610

0 ,q(x)=0

By the construction above, the guidance tensor G[v] is a functional of v,
since the structure tensor S[v] is, too. By plugging G[v] into the kernel of
guided transport, we obtain

2
leln) =\ Fuee (< 0TG- ) . e
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The vanishing viscosity limit of theorem 6.1 plus normalization yields the
corresponding transport field c, [v], which now depends on the function /
image v.

The quasi-linear model, called Inpainting Based on Coherence Transport, is
given by
{culi](x),Du) =0, in Q\X,

ulan = tolan 6.12)
L_IIMO‘]IQO\Q—I—M-]IQ.

The transport, which inpaints the image, is now guided by coherence in-
formation.

6.3.2 Structure Tensor with Volterra-Type Dependence

The goal of this section is two-fold. On the one hand, the structure tensor
S[v](x) should have the functional dependence on v of Volterra-type w.r.t.
the time function T. The reasoning behind this is that we want to retrieve
coherence information, at some given point x € (), only from the actually
known part of the image. On the other hand, we need continuity and/or
differentiability properties of S w.r.t. both arguments, x and v. In order to
achieve both we have to choose the kernels K, for setting up S, carefully.

Throughout this section we assume that the time function T belongs to
C!(Q)), and we extend the time function onto (\ (2 again by

T(x) = —dist(x,0Q?), x € O\

The generic integral kernel K : R> — R, which will be used later for the set
up of the structure tensor, is characterized by the following properties:

a) smoothness: K € C®(IR?),
b) non-negativity: K > 0,

¢) unitmass: [ K(y) dy =1,
R2

d) radial symmetry: 9,K(r-e(¢)) =0,

e) r €]0,c0]— K(r-e(¢)) decreases strictly on its support.

For a concrete realization of K, we will always refer to
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a Gaussian kernel.

In order to retrieve coherence information at different scales we will use a
family of kernels {K; }+~¢, generated by K,

1

Kt(y):§K<%>, £>0.

This family inherits all properties of K.

A sound introduction to scale space theory would go beyond the scope
of this text. For dealing with the latter subject the reader is referred to
[ ]. For the purpose of scales in the context of the structure tensor
see [ ].

Let the function v of mapping type v : (09 — R. In order to get the depen-
dence on v of Volterra-type we restrict the structure tensor’s integral to the
set O)(x), for fixed x € ),

Qx) ={h € Qo :T(h) <T(x)}, with T (h) = H(T(x) —T(h)) .

Here H: R — R,

denotes the Heaviside function.

For the fixed choice of the parameter ¢ = p the structure tensor is given by
[ Ko(x —y) 1o (y) - Vo(y) - Vo(y)T dy
()

@f Ko(x —y) - o (y) dy

S[v](x) = (6.13)

Two difficulties appear here: for the framework of chapter 4, we have to

1. assume, that S is C! w.r.t. the variable x,

2. apply S to functions v belonging to L!(Q)g) or BV (Q)) which, in turn,
makes it necessary to smooth v before plugging it into S.

By the way, in practice, the need for smoothing operations is often caused
by the given data being noisy.

To fight the first difficulty, we take a C'-approximation 1%, () of 1 (x),

16,y = Ha(T(x) = T(h)) ,
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obtained by some C!-approximation H, of the Heaviside function. Let H €
C!(R), with

0 <0
H(t) = { strictly increasing ,0<t <1
1 , 1<t

Then, we use the family

Ha(t):H<t>, >0

a

asC 1-approximations H, of the Heaviside function. For example, one could
use

0 ,1 <0
N 212 0<t<?
H(t) = 2 21
22— (2t—-1)* ,1<t<1
1 L1 <t

And, to fight the second difficulty, we define the smoothing operator ¢ [v]
for functions v € L1(Q)),

o) = [Kly=m o), yeo,.
(o)

For a fixed choice of 2 > 0 and ¢ > 0, we set

Polloy 0ly) dj; Kty =) Ao () o) b

4’0'[11?)(,()](]/) B Qf Ke(y —h) 'ﬂ?)(x)(h) dh

(y) = (6.14)

By this construction, we make sure that 9(y) is smooth but depends only
on the data o[ (,). Later on, 9 together with llf)(x), instead of v and 1),

will enter the set up of S according to equation (6.13).

The next lemma collects the features of expression (6.14) as a function of y
and x.

Lemma 6.3.

1. Let f1: Qo x Q) — R be defined by

Fily, %) = el o)) = [ Koy —h) - Ha(T(x) ~ () - (k) di
()

Then, f1 has the properties:
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a) fi is continuous and bounded: |f1(y, x)| < ||Keloo - [[0][1(0ry)-

b) f1 has a continuous and bounded y-derivative:
Vyfily,x / VKo (y =) - Hy(T(x) = T(h)) - o(h)

IVyfi(y, x)] < IIVKaHoo Mol ) -

c) f1 has a continuous and bounded x-derivative:
Vil /K y k) Hy(T(x) = T(h)) - VT(x) - () d

Vafi(y, x) < HKaHoo Azl - VT lleo - 121l -
d) f1 has a continuous and bounded mixed derivative:

ViVyfily, x) =
/VKU(y “h)-HY(T(x) — T(h)) - VT(x)T - o(h) dh
IViVyfi(y, x)| < IVKelleo  [[Halleo IV T lloo - [[0]] 21 (2) -

2. Let fr : Qg x O3 — R be defined by

fol,) = gl )0) = [ Koly—1) - Ho(T(x) = T(h)) dh
Qo

Then, f, has the properties:

a) fo has the same continuity and differentiability properties as f.

b) fa satisfies bounds analogous to f1. ||v||11(q,) has just to be substituted
by Moy, |11 (ay) = £2(Qo).
c¢) Fory € Q(x), f2 is bounded below by f, > m, with

ma—mm/Kay h) 1y, () dh.

3. Let

f3 (y/ x) 1= qu = .
4’0[]10(x)](y) f2(y, x)
Then, f3 has the properties:
a) f3 is well-defined for x € Qand y € Q(x).
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b) fs is continuous and bounded: | f3(y, x)| < C1 - ||o]|11(qy)-

¢) f3 has a continuous and bounded y-derivative: |V, f3(y,x)| < Cy -
HUHLl(QO)~

d) f3 has a continuous and bounded mixed derivative: |V .V, f3(y, x)| <
G- ol ay)-

Proof.

1. These statements are true by construction.

2. The statements a) and b) follow from part 1 by setting v = 1.
Ad o): ify € Q(x), then

faley) = [ Koy =) Uy () dh > min [ Koly = h) Uy, (1) dh.
S yEXT:T(x)QO

The last inequality is true, because the biggest cut-offs happen, look-
ing at the shape of the kernel K,(y — .), when y belongs to the level
set Xr—1(x)- Consequently, with l?)(x)(h) = ]l”g)(y) (h) in the case of
T(y) = T(x), we get

falx,y) = yenin Q/ Ky (y —h) gy, (h) dh
0

> ryréig/Kg(y —h) 16 (h) dh = mg.
Qo

3. The statements are consequences of parts 1 and 2 put together. By
2¢), f3 is well-defined for x € Q and y € Q(x). f3 is continuously dif-
ferentiable as stated, since f; and f, are. After applying the quotient
rule, the bounds on f3 exist and are of the stated form, whereas the
constants C; are combinations of the bounds on f, and of the prefac-
tors, regarding the bounds on f, in front of [[v]| ;1)

O]

The function f3(.,x), from lemma 6.3, equals 9 from equation (6.14). By
plugging f3( ., x) and 1¢, ) into equation (6.13) the structure tensor is

Qf Ko(x = y) - 18,y () - Vyfay, x) - Vy fs(y, x)" dy

Stx) = ({Kp(x_y)']l?)(x)(y) dy

The next lemma collects the features of S as a function of x.
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Lemma 6.4.

1. Let fy : Q — R?*2 be defined by

= [ Kol =) - Uy ) Vi foly, ) Vol )T dy
(%)

Then, fy has the properties:
a) fais well-defined.

b) fais continuous and bounded: | fa(x)| < C4||vH ()’

¢) fa has a continuous and bounded derivative: |D f4(x)| < Cs ||v]|%1(Q )

2. Let f5: Q — R?*2 be defined by

x)i= [ Kplx—y) Ty (v) dy

Then, fs has the properties:

a) fsis continuous and bounded: | fs5(x)| < 1.

b) fs5 has a continuous and bounded derivative:
VA < [VE oo - £2(0) -
c) fs is bounded below: f5(x) > m, > 0.
3. Let S : Q) — R?*2 be defined by

_ falx)
S(x) := @)

a) S is continuous and bounded: |S(x)| < C6||0HL1 ()’

b) S has a continuous and bounded derivative:|DS(x)| < C7Hv|]%1(Q )
Proof.
1. f4 is well-defined, because the domain of integration is restricted to
the set (x), where V f3(y, x) is defined according to part 3 of lemma

6.3. By the construction of f; and lemma 6.3 f, is continuously differ-
entiable. The bound on | f4(x)|, obtained by

[fa(x)] < /Kp(x—z/) dy - [Vyfs(- ) lieaey < G 0T q,)



144

Chapter 6 Image Inpainting Based on Coherence Transport

is a consequence of part 3c) of lemma 6.3. So, Cy = C3.

Let h € 0B1(0) be arbitrary but fixed. Then, the product f4(x) - h
belongs to € R? with

fa(x) - h = /Kp(x—y) Ao (W) - Vyfaly, x ) (Vyfa(y,x), ) dy .
(O

Consequently, the derivative D(fy(x) - h) = Dfy(x)-h € R**?is
given by

/]la (Vyfasly, %), 1) - Vyfs(y, x) - VKo (x —y)"

+ Ko(x —y) -H;(T(X) - ) (Vyfs(y,x),h) - Vyfs(y,x) - VT(x)"
+ Ko(x —y) - 1ty () - Vyffi(y/ x) - hT ViV, f3(y, x)
+Ko(x —y) - 1¢y () - (Vyfs(y, %), h) - ViV fa(y, x) dy .

We then estimate
ID(fa(x) - W) < [ VElloo - 1V f30) ey - £2(Q) - 1
oo - 19T oo - 195 ) gagey -
+2-[[Vyfs(., %) | o)) - VeV fa (o ) L)) - 1] -

Using the results of part 3 of lemma 6.3 again and the fact that |i| =1,
we obtain the stated bound

ID(fa(x) - W) < [[VKplleo - £2(0) - G - [[0]1 1
+ 1 Helleo VT lloo - G5 - [[01171 ) +2- Cz Cs - [0l qy)
— Gsllol2iq
The final step is:

IDfa(x)| = |m|a>l<|D(f4( x) - h)] < Csllollfiay) -

Considering f>, defined in lemma 6.3, with the parameter ¢ replaced
by p, we get
fs(x) = fa(x, x) |0’:=p .

So, the statements are direct consequences of part 2 of lemma 6.3.

. By the definition of S the results of parts 1 and 2 put together yield

the statements of part 3.

O
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In the next step we consider the structure tensor
S: LY Q) — C(Q)**2
as functional of v € L'(Q)) and deduce continuity properties.

Lemma 6.5.

1. Let f1 be as in lemma 6.3,
f Ll(Qo) — C(Op x Q)
/K(, Ho(T(x) — T(h)) - o(h) dh,

but now regarded as a functional. In the same way we regard the y-derivative
Vyf1lv] as a functional.

Vyfi: 1(Qo) — C(Qy x Q)

Vel ) = [ VKo(y = h) - Ho(T(x) = T()) - o(h) di
()

Then, we have:

a) fi is a bounded linear functional.

b) Vf1 is a bounded linear functional.

2. Let f3 be as in lemma 6.3,
f3: LY () — C(Q(x) x Q) ,

RV i1 (V72
el x) =" 5

but now regarded as a functional. In the same way we regard the y-derivative
Vyf3[v] as a functional.
Vyfs : LHQg) — C(Q(x) x Q)?,

Vny[v] (y,x) i= fa(y,x) - Vyfi [0] (y,;;)(y—/;[)g[v] (y,x) - Vyfz(y,x) ‘

Then, we have:

a) f3is a bounded linear functional.

b) Vf3is a bounded linear functional.
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Proof.

The functionals are linear w.r.t. v by construction. The bounds, in the con-
text of linear operators, are exactly the prefactors of the bounds in lemma
6.3 parts 1 and 3. ]

Lemma 6.6.
1. Consider the map B : L'(Q)) x L}(Qyg) — C(Q)?*?
Blv,w](x) =
7 ] Ko=) T ) Vuplolw2) - Vol )T dy,
Qo
with fs as defined as in lemma 6.4. Then, B is bilinear and continuous w.r.t.
vandw,ie.,
1Blo, w]lleo < CsllvllL(ey) - 101 (xy) -
2. The structure tensor is given by
S: LY Q) — C(Q)**?,  S[v] = Blv,v].

S is Lipschitz-continuous w.r.t. v,

18[0] = S[w]lleo < 2 Cs - max { olls o), [0l } - o = wlliagary

Proof.

1. Since V,, f3[v] is linear according to lemma 6.5 2.b) the product V, f3[v] -
V, f3[w] is bilinear. Hence B is bilinear. For the continuity we have

|Blo, w](x)| < [|Vyfa[0] (-, ) |lz=(aex)) - [Vyfslw] (-, %) | =)
< Gsllolliay) - 1wy -

2. From part 1 follows
S[0]) (x) — STw](x)| < |Blo, o = w](x)] + |Blo — w, ] ()|
< 2- Co - max { ollus ey 0l | - o = @l

which is the stated assertion.
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Our set-up of the structure tensor depends on the three positive parameters
p, ¢ and a. The last lemma of this section is about the continuity of Sp,oa
w.r.t. these parameters. Here, we explicitly indicate the dependence on the
parameters by the subscript. Equation (6.15) gives an overview where the
parameters enter the set-up of S ;4.

a,a
o,a4— 1 o0
a 3 0,0,

4 — Splgla (6.15)

p.a

pa— f"
Lemma 6.7.
Let p = (p,0,a) € (RT)3 and let {pn}neN, pn = (0n, 0n, an) € (RT)? be a se-
quence which tends to p. Then, the sequence S, [v] of tensor fields tends uniformly

to Splv], ie.,

||SP11[U]_SP[U]HOO _)O/ as n — oo,

Proof.

Consider f* as defined in lemma 6.3,

1y x) = /Ka(y —h) - Hy(T(x) — T(h)) - v(h) dh .
)

First we show that the weight functions on 0y x g and Q) x )y converge
uniformly. By the assumed form

Koly) = 5k (), Hi(t) = A (t) ,

o2 o a

and the assumed differentiability features of K and H using the mean value
theorem we obtain the estimates

Ko, (y — 1) — Ke(y — h)| = [0:Ke, (y — B)| - 0w — 0
2 y—h 1 y—h
<[ Z — J — . —
_<0£K< o >+0kal VK( o >'\y h|) |ow — o

2 1
—— 5 IK[lo + =577 | VK| di Qn | - _
<min{‘710'n}3u | +m1n{(7,(7n}4”v - iz °> |0 — 0

= Cg—n

oy — 0|,
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and
|Ha, (T(x) = T(h)) — Ha(T(x) = T(h))| = [0aHa, (T(x) — T(h))| - [an — a

 (TEL=TE 17— 7001 ) - fas

(-
< (oo 112l ) - lon

=:Cq, - |lan —a|,

with real-valued bounded sequences C,, and C;,. Consequently, we get

A (y, x) = f77 (v, x)]

< / Ko, (y =) = Ko(y — )| - Ha, (T(x) = T(h)) - [o(h)| dh
)

+/Ka(y —h) - [Ha, (T(x) = T(h)) = Ho(T(x) = T(h))] - [o(h)| dh
(O
< llollur(qy) - Cou - lon = ol + [[Klleo - [0l 1 () - Ca - |0 —al ,
which shows the uniform convergence of f{"" to f{. The same argumen-
tation applies to f3"", V, f{"™ and V, f3""".
Let f;* be defined as in lemma 6.3. Then the y-derivative is given by

1 o,a
\v4 fcr,a — \V/ oa 1 \v4 fa,u ]
YJ3 fg,u Y1 (fg,ﬂ)z yJ2

Clearly, the sequence V, 7" converges uniformly to V, f5** on its domain
Y q y/3 & y /3
as a combination of uniformly converging sequences.

Finally, let
0,0,4 0n,0n,0n
S, =2 and S, =%
P 0,4 Pn n,ln
f5 fs
according to lemma 6.4. By applying the same argumentation as above we
obtain the statement. O

6.3.3 Properties of the Transport Field

In this section we prepare for the existence, uniqueness, and stability results
regarding the model of Inpainting Based on Coherence Transport. So far, we
have discussed the features of the structure tensor. Now, the features of
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the transport field are the objective. The transport field is obtained by the
following set-up chain:

VV-Limit
- G —F —C

Eq. (6.10) Eq. (6.11) Theo. 6.1

Here, we will show that the analytic properties of S are carried over to ¢
along this chain.

Guidance Tensor: first, we rewrite G in an equivalent form, which is more
appropriate for the analysis we are about to do. Consider the symmetric
matrix S in its component-by-component description

S = ( 20 ) .
S1 S
The characteristic polynomial of S is given by
ps(z) = 2% — (So+ S2)z + (SoS2 — S3) .
Now, let g denote the discriminant of ps
q = (So— S2)* +457,

by which we can spell out the eigenvalues of S as

1 1
/\025(50-#52—\/5), A1=§(50+52+\/§)-

Consequently, the discriminant of ps is exactly the quality (coherence) mea-
sure

q=(A1—Ao)>.

According to equation (6.10), in the regular case g > 0, the guidance tensor
is given by

Vi Vi s, 2

For the purpose of abbreviation we define the symmetric matrix

5_ -5 5 ,
51 =5
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which has the same continuity and differentiability features as S. Moreover,
we set

ap : RT — RT, a(t) a(t) ke {0,1}. (6.16)

Then, G rewrites as

a(g)

- 50545+ ) | _ ay(g) - (5+5) + aolg)1

Lemma 6.8.
The functions ay, k € {0,1}, defined in equation (6.16), satisfy:

a) lim ai(t) = 0and lim a(t) = 0.
tH0+ t*>0+
b) wy and w; are both bounded.

Proof.

For ag the statements are clearly true, since it inherits these features directly
from «. For a1, we get

! , (t !
ap(t) = ;i/)z/ () = 0;\(/2) B 4?\([3)2 '

By applying L'Hospital’s rule the equalities tli%l a1(t) = 0and tlir(r)1 wy(t) =

0 are a consequence of the limit behavior of @ and its first and second
derivative. Finally, since « and &’ are bounded, in addition we get:

tlim ai(t) =0, tlim aj(t) =0.
The latter implies the boundedness of a1 and . O

The following lemma summarizes the effects on the tensor G as a function
of x.

Lemma 6.9.
The guidance tensor, as a function of x, G : Q) — R?*2

~ Jaa(q(x)) - (S(x) 4+ 5(x)) + ao(q(x))] , q(x) >0
G(x) = ,
0 , q(x) =0
is continuous and bounded with a continuous and bounded derivative
G(x)] <pi(lollpay ), DG < p2( ol ) -

Here, p1 and p, are polynomials with positive coefficients and with degrees deg p;
=2,degpr =6.
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Proof.
Let the sets Q! and O? be defined by

Ol = {xcQ:q(x) >0}, O*:={xcQ:q(x)=0}.

By the continuity of g, the set Q! is open. Hence, by lemma 6.8 and lemma
6.4 the function

14 x)) - X ”x « x X 1
Glx) = {Ol(q( 1) - (S(x) + 5(x)) + wo(g(x))I :XESQ |

is continuously differentiable on Q! and on the open components of ()2
with the derivative

be — {oq(q)-(DS+D5’7)+<“’1(4)'(S+§)+a6(q)1)Dq ,xe!
0 ,xe0?

G and DG, in addition, both extend continuously onto 002, This is a con-
sequence of lemma 6.8, in particular, of the limit behavior of w; and 1x§<,
ke {0,1},ast — 0.

By lemma 6.4, G and DG inherit their bounds from S. On the one hand, we
get

G(x)] < 2Celar [wl[ol1 71 ) + Nolleo =2 pr( N12ll12(0) )+
and on the other,
IDG(x)] < 32C3C7[|a [l 101171 ) + 16C6C7 | g leo 21171 )
+2G7|laalleol2 17y =5 P2CIIPll1(00) ) -
The latter inequality uses the fact that
Dg =2(So — 52)(DSo — DS2) +851DS1,  |Dq| < 16C6Cr 011y -

O]

By the last two lemmas the distinction of cases in the definition of G is
unnecessary: we get

Glo](x) = a1(g[v](x)) - (S[o](x) + S[v](x)) + a0 (g0} (x))]  Vx €O

with &y as functions of mapping type Rj — Ry .
Now, we study the properties of the tensor G as a functional of v € L(Qy).
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Lemma 6.10.
The guidance tensor, as a functional of v,

G:LY () — C()*?, v— Gy,
is Lipschitz-continuous with
IG[o] = Glwlllw < pa( [lo,wl} )]0 = wl[11q) -
Here, p3 is a polynomial of degree deg p3 = 5 with positive coefficients and

o il := max {|loll 11y [0l | -

Proof.
Let Dsq denote the derivative of 4 w.r.t. the components of S,
Dsq(S) = (2(So — S2) , —2(So — S2) , 851) .
By the mean value theorem we have for some t €]0,1]
|9[v](x) = qlw](x)| < [Dsq(h)] - [S[o](x) = S[w](x)]
with i = (1 —#)S[v](x) + tS[w](x). By the bounds on S[v] and S[w] we

obtain the estimate
|Dsq(h)| < 16Cs||v, w]|* .

Writing the difference as
Glo] — Glw] = (a1 (q[0]) — ar(q[w])) - (S + S)[0]
+((S+9)[0] = (S + 5)[w]) - a1 (g[w])
+ (ao(q[0]) — ao(g[w])) - I,
we once more apply the mean value theorem to the functions «; and obtain
|G[o](x) — Glw] (x)| = Il [l - 2C6[[0II21 oy - 1[0](x) — q[w] (x))
+ llatfleo - 21S[0] (x) = S[aw] (%)
+ &gl - [g[0] (x) — glw](x)|

using the bounds on S. Now, we use the estimate on |g[v](x) — g[w](x)]
and get

|G[o](x) = Glw](x)] < ([l [l - 32CE |2, w]|* + [l - 2
+laglle - 16Cs v, w]|?) - [S[o](x) - S[w](x)] -
And finally, lemma 6.6 yields
|G[o)(x) — Glw](x)] < (l|af [loo - 64CECs]|v, w]|* + [lat || oo - 4Cs] |0, ]
+llaglles - 32C6Csllo, w|*) - [lo — @l 110y

= pa(l[o,wl]) - [lo = wll11(q,) -
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The set-up of the guidance tensor depends on four positive parameters: J,
and p, 0, a. The latter three are parameters of S, , , while J is a parameter
of the confidence measure a; (see equation (6.7)). With a; and definition
(6.16) we set

t) 1 t
wl(t) = Gl = u <> .
With p = (3, p) = (4, p, 0, a) the guidance tensor is

Gplo] (x) = ag (gp[0](x)) - (Splv](x) + Sp[o](x)) + af(qp[0] (x))1 -

Lemma 6.11.

Let p = (5,p, O',a) & (R+)4 ﬂnd let {pn}nG]N/ pn == (571/()11/ aﬂ/ai’l) € (R+)4’
be a sequence which tends to p. Then, the sequence G, [v] of tensor fields tends
uniformly to G,[v], i.e.,

HGpn[U]_Gp[U]Hoo — 0, as n — oo,

Proof.

By lemma 6.7 we know that Sy, [v] and gp, [v] uniformly tend to Sy[v] and
gp[v]. The remainder follows by an application of the mean value theorem
to wi w.r.t. 6. O

Finally, we discuss the transport field c. Again, we do this within two steps.
Firstly, we regard c as a function of x.

Lemma 6.12.
For arbitrary but fixed v € LY (Qy) consider the transport kernel

pos 2
k) = [Znep (<TGl ), xe0 e B,
Then, the vanishing viscosity limit yields a transport field c,
c: 0 — R? x — c(x)

that satisfies requirements 3.6.
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Proof.

The only thing left to show at this point is that the transport kernel satisfies
the assumptions a), b), and c) of theorem 6.2. Since, by equation (6.9), G
either equals zero or is a scalar multiple of a projector G = &P;, we get

min 7TG[v](x)n =0 max 7 Glol(x)n =a<1.
in 1 [0](x)n X [0](x)n =& <

Hence, k is uniformly bounded above and below, away from zero,

2
O<\/§ye_yz gkg\/iy,

and assumption a) is satisfied.

k is differentiable with partial derivatives
P 2
Duk(x,) =~/ T exp (~ 07 Glel(x)n ) " DGl )
T3 wor
Dyk(x,7) = =/ 3 exp (=L Glel (v ) Glol ()

which are uniformly bounded by

3
s
Dek()l <[22 pallolin).
7T
Dk < /38 Plola)

where p; and p, stem from lemma 6.9. This is assumption b).

For arbitrary but fixed 7, the functions k( ., #), D:k(.,7), and D;k(.,7) are
continuous on (), which implies assumption c).

Theorem 6.2 yields the following bounds in particular:
1. inward-pointing condition (see requirement 3.6 part 2):

2
e’(p(\f;é):;lbo, VxeQ\X.

2. bound on the derivative (see requirement 3.6 part 3):

V2 T ud
De()| < =5 (/55 - Pllellay)

K

pe
V221 pilolls ) IDNG) +ﬂ\/frDN<x>\> -

(c(x),N(x)) =
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For the bound on || De||11() we just have to plug in [[DN||1(q) in the
last estimate, while for the bound on [|Dc||;~(q\y,) we just have to

plug in ||[DN/||r=(q\v,)-

O]

Secondly, we regard c as functional of v.

Lemma 6.13.
Consider the transport kernel as functional of v:

T 2
Kl(xn) =\ Tnese (~LTGRIWn ), xe0 e Bi0).
Then, the transport field c,
c: LY(Op) — C(O\X)?, v — o],

obtained by the vanishing viscosity, is Lipschitz-continuous.

Proof.

By the mean value theorem we get

3

2
kol ) — Kl )] < /315 exp (=100 ) 7 (Gfol ) — Gl

< /22 1Glol() - Glwl (o)

for some h > 0. Hence, for k., and ¢, we obtain — both defined in theorem
6.1 -

ool m) ~ Kol < /3216l 0) — Gl o)

and
1 /2

e [0)(x) = exw] (x)] < — / [(kufo] (5, 1) = Ko [0) (5 1)) y=oet)| 40
—7t/2
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Consequently, the transport field c[v](x) = c.[v](x)/|c«[v](x)]| satisfies
lcfo](x) — c[w](x)| < L - |G[o](x) — Glw](x)],

for some constant L which only depends on the parameter .

Finally, lemma 6.10 yields
le[o] = c[w]llw < L pa(flo ] ) - flo = wllLiqy) -

O

The set-up of the transport field depends on five positive parameters: y,
and 6, p, 0, a. The latter four are parameters of G; s, While y is a pa-
rameter of the guided transport kernel k,. The next lemma is about the
continuity of ¢y, 55,54 W-I.t. these parameters.

Lemma 6.14.

Let p = (V, 5/P/U/ﬂ) S (R+)5 and let {pn}ne]N/ Pn = (ﬂn,5n,Pn, On, an) €
(IR™)>, be a sequence which tends to p. Then, the sequence c, 0] of vector fields
tends uniformly to c,[v], i.e.,

||Cpn[v]_cp[v]||oo —0, as n — o0o.

Proof.

Weset p = (6,p,0,a) and p, = (6n, Pn, On, an). By lemma 6.11 we know that
G, [v] tends uniformly to G4[v]. The remainder follows by an application
of the mean value theorem to k, w.rt. i and the dominated convergence
theorem. O

6.3.4 Existence, Uniqueness and Continuous Dependence

In this section we conclude the existence and uniqueness of the solution
to the model of Inpainting Based on Coherence Transport and its continuous
dependence by using the theory of chapter 4. But a last step of preparation
is necessary. So far, we have the transport field c,

c: LY(Qg) — C(O\X)?, v — clo],

as a functional of v, whereas v is defined on the full domain )y, but in-
painting only has to be done in (2 C ()y. Now, given some guessed fill-in
v € L(Q) defined on ), we use the corresponding completed image

uo-Iopa+v-1a,
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which is then defined on the full domain (), and set
cluo, v] == clug - Igpo +0-1a] -

Assuming up € L'(Q\Q)) we obtain a well-defined transport field c|uy, . ]
as a functional of v € L1(Q)

clug, .] : L1(Q) — C(Q\Z)?, v — clug,v],

while the data 1y becomes a parameter of this map. With this definition,
equation (6.12) rewrites as

(cluo,ul(x),Du) =0, in Q\X,

6.17)
ulaa = tolaq -

In order to apply the fixed point concept of chapter 4 we need to concretize
the subsets of function spaces for our solution operator according to defi-
nition 4.3. We adapt the latter to:

Definition 6.15.
a) The set of boundary functions / data is

B(0Q) :={v € BV(9Q) : [|v][~(30) < My, |Dov| < Ms} .
b) Let M, € R be given by
M, = My - L3(Q) .
The set of L'-fill-in-functions on Q) is
§=3(Q) ={v e L'(Q) : [[o]lpy0) < M.}
c) Let M. € R be given by

M5

M, := 2-My-HYZ) + —2 .
4 H(X) 5o

The set of BV-fill-in-functions on () is
X=X(Q):={veBV(Q): vl <M, |Do|(Q) < M} .

d) The set of data functions on the data domain o\ Q) is

‘B(Qo\Q) = {Z) S BV(Q()\Q> : HUHLl(QO\Q) < Mg, U’aQ S %(aﬂ)} .
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The right hand side of the inpainting model is identical with zero, hence the
constants M, and M3, assumed in requirements 4.2, equal zero. In turn, the
constants M, and M., of definition 4.3 reduce to those of definition 6.15.

Lemma 6.16.

Let ug € B(OQ\Q) and let p = (a,0,p,6,1) € (R')> be a fixed choice of the
parameters concerning the set-up of the transport field. Consider now the transport
field with functional domain F(Q))

cplug, -] 1 F(Q) — C(Q\Z)?, v — clug, 0] .

Then, cp[uo, .| satisfies requirements 4.1 and 4.13.

Moreover, the solution operator according to corollary 4.5 is a well-defined self-
mapping

a) oftype : § — § .
b) oftype : X — X.

Proof.

The largest part is already proven by lemmas 6.12 and 6.13. What remains
to show is the uniformity of the constants w.r.t. v. For arbitrary v € F(Q))
the completed image

Z7ZM0']100\Q+U']IQ

belongs to L'(Q) with [|3][11(q,) < Ms + M., while cplu,v] = c,[0].
Hence, the bounds on Dycp[ug, v](x), according to lemma 6.12, hold uni-
formly w.rt. v, and the local Lipschitz-constant of Cp [0, .], according to

lemma 6.13, is now a global one.

In chapter 4 we assumed, for the sake of simplicity, that the functional do-
main of the transport field and that of the right hand side both equal L (Q).
But, in fact, it is enough if the intersection of these two functional domain
contains the interesting subset F(Q2). So, the solution operator is a well-
defined self-mapping of the stated types and the argumentation is exactly
that of corollary 4.5. O

Corollary 6.17. (Existence and uniqueness)

Let QO C Qg be a domain and T € C?(Q) be a time function with stop set ¥ in
accordance with chapter 5. Let p = (a,0,p,6,1) € (RT)° be a fixed choice of
the parameters concerning the set-up of the transport field. Let uy € B(Q\ Q).
Then, the model of Inpainting Based on Coherence Transport, i.e., equations
(6.17), has a unique solution.
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Proof.
By lemma 6.16 we are in the framework of chapter 4. The statement here is
a consequence of theorem 4.11 and theorem 4.22. O

Corollary 6.18. (Continuous dependence on the data image)

Let Q C Qg be a domain and T € C?(Q) be a time function with stop set ¥ in
accordance with chapter 5. Let p = (a,0,0,5,u) € (R")° be a fixed choice of the
parameters concerning the set-up of the transport field. Let ug € B(Qp\Q). Let
{uon tnen be a sequence with ug, € B(Q\Q) that tends to uy w.r.t. the strict
topology on BV (Q\QY). Moreover, let u and u,, be the unique solutions of

{(cpluo,ul(x),Du) =0, in Q\X,

ulan = tolaa

and
(cpluon un)(x),Duy)y =0, in Q\X,
Unlan = Uoulaq ,
respectively.
Then,
[un —ullp1qy — 0, as N — oo .
Proof.

This continuity result is a consequence of theorem 4.24. The transport fields
cpluo, .| and cplug, .}, n € IN, are all of the same class, i.e., they satisfy the
same inward-pointing condition, the same bounds on their x-derivative
and the same Lipschitz-constant (see lemmas 6.12 and 6.13). These com-
mon constants are the basic ingredients for theorem 4.24. Let ¢ > 0. By the
latter theorem, we can find 6 > 0 such that

[t — 1) <e.
whenever
(G0 = 0. a2 ety + s = liepliio, ] = cpltion, Jllo) < 6

And, reviewing the proof of theorem 4.24, § only depends on & and the
common constants.

Because of the assumed strict convergence of g, to up, on the one hand,
we have

o — uollL1 a0y — 0, as n-— oo,
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because this is part of the strict topology (see definition 2.18). On the other
hand, we have

| (1o — uon)laallnieamy — 0, as n— oo,

because of the continuity of the trace operator w.r.t. the strict topology (see
theorem 2.27).
Let L denote the common Lipschitz constant of the transport fields. For
v € §(Q) consider the completed images

Z7=MQ']IQO\Q+U'HQ,

Op = Uon ']IQO\Q +ov-1g .

Then, we get
leplton, 0] = cpluo, v]llee = [lep[On] — cp[0][[eo
< L1[|on — 0|11 () = Lalluon — uoll (g0 -
which yields
lepluo, -1 = cplon, -Illo < Lalluo — tonllpiopa) — 0, as n—oo.

If m € IN is chosen big enough, then for all n > m the e-é-condition above
is certainly satisfied. O

Corollary 6.19. (Continuous dependence on the parameters)

Let O C Qg be a domain and T € C?(Q)) be a time function with stop set
in accordance with chapter 5. Let ug € B(Q\ Q) be a fixed choice of the data
function. Let p = (a,0,0,6,1) € (RY)°. Let {pu}tnen be a sequence with
pn € (RT)® that tends to p. Moreover, let u and u,, be the unique solutions of

(cpluo,u](x),Du)y =0, in O\X,

ulaa = tolaq ,

and
(cp, [0, 1] (x), Duy) =0, in Q\X,
un‘aQ = UO‘BQ ’
respectively.
Then,

[un — |1y — 0, as N — oo .
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Proof.
Let v € F(Q) with the completed image

521/[0']100\0—1—0-]10.

Reviewing lemma 6.7 (the parameter-continuity of the structure tensor),
one can see that the pre-factors, which depend on (|| (q), are now uni-
form. This feature transfers over to the guidance tensor (lemma 6.11) and
to the transport field (lemma 6.14). Hence, we have the uniform conver-
gence

||Cpn[u0/']_cp[u0/-]||0 _)0/ as n — oo,

For fixed n € IN the bounds (that are the inward-pointing condition, the
bounds on the x-derivative, and the Lipschitz-constant — according to the
requirements 4.1 and 4.13) of a single ¢, [uo, -] all depend on the set of pa-
rameters p,. Thus, we have sequences, made of those bounds, which corre-
spond to the sequence c,, [uo,.] . The former sequences are itself bounded.
From this feature we obtain the required common bounds, i.e., if m € IN
is big enough, the transport fields cp, [ug, .], for n > m are all of the same
class.

Now, the assertion follows from theorem 4.24. The remaining argumenta-
tion is the same as in the previous corollary. O

Remark: in corollaries 6.18 and 6.19 the sequence u,, in fact, converges BV-
weakly* to u due to proposition 2.16.

6.4 Distance-To-Boundary Map as Time

At this point, we want discuss the difficulties of our theory, which arise,
when the euclidean distance-to-boundary map induces the order, or rather
when it is used as time.

In the situation of theorem 6.1 the vanishing viscosity limit applies at every
point x € () where N(x), the normal to the time-level of x, is uniquely de-
termined. Consequently, the resulting transport field c, and thus the PDE,
is defined on O\ X. Here, the exceptional set of the PDE-domain is exactly
the stop set X.

Now, let us see what the exceptional set is in the case of d(x) = dist(x,0Q2).
This function is the unique viscosity solution of the Dirichlet problem for
the eikonal equation

IVd|=1 in Q,

dlan =0.
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Figure 6.2: Distance-to-boundary map of an ellipse, red: boundary of (),
blue: different level lines, dashed green: skeleton.

The corresponding field of normals is given by
N(x) = Vd(x) .

The subset, where N does not exist, is the skeleton S of the domain ). There
are at least four different equivalent definitions of the skeleton (a.k.a. me-
dial axis) (see [Kim04]). Here, we choose S as the set of singularities (loca-
tions of ridges) of the map d. That is, S is the smallest closed set such that
d € C1(Q\S). For illustration: figures 6.2 and 6.3 show different level lines
and the skeleton of the distance-to-boundary map in the case of an ellipse
and in the case of a rectangle.

Now, when using d, the vanishing viscosity limit applies at every point
x € O\S, and the exceptional set of the PDE-domain is the skeleton S.

The set S has the desired shape: if the boundary 0Q) is a sufficiently regular
curve, it can be shown that d € C2(Q\S) and that S is a connected set with
tree-like structure consisting of finitely many C!-arcs (see [CCM97]).

But even if the domain () is of a simple shape, the skeleton & is not a stop
set in the sense of requirement 3.4 part 3, since

d|s # const.

The fact that S is not a stop set causes some difficulties. Stop sets X, as in the
previous chapters, feature the property that there is no transport across X.
Here, when using d, we define X to be that subset of S where no transport
across takes place.
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Figure 6.3: Distance-to-boundary map of a rectangle, red: boundary of (),
blue: different level lines, dashed green: skeleton.

But now X depends on the choice of the transport field. In the case of
transport along normals, the transport field is given by

c=N=Vd.

The skeleton S then, is exactly the set where the characteristics of c = N
intersect for the first time. Hence, transport across S is impossible here,
and we have ¥ = S. But, in the case of guided transport, together with
d as time, we have shown in [BM07] theorem 3 that parts of the skeleton
become transparent. This means, that there are parts of the skeleton, where
transport across happens, so X # S.

The only part of S which always belongs to the stop set £, independent of
¢, is the subset Smax Which consists of the local maxima of d. Summarizing
the observations we obtain

Smax S E(¢) € 5,
while X(c) varies with the transport field c.
The basic difficulties are
e If x € S, the level set
{zeQ:d(z) =d(x)},

typically has a kink at x. If now c is such that the point x is transpar-
ent, the boundary of the remaining

{zeO:d(z) >d(x)},

inpainting domain is not C.
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e Typically, c is as smooth as N = Vd. Hence, c is not differentiable at
any point of S.

e If x € S is a transparent triple (or n-fold) point of the skeleton, i.e.,
three (or n) arcs of the skeleton meet there, then x often happens to
be a saddle node of d, and the saddle level has a kink at x. Here, ad-
ditionally, the saddle point difficulties discussed in chapter 5 appear.

e For the quasi-linear theory of chapter 4 it is crucial that the stop set
Y. is independent of all admissible c. There, c[v] varies with v, but
we have several uniformity requirements, in particular, T and X both
have to be fixed.

But, here, £(c) C S moves with ¢ and thus with v.

Work-around
If () has a simple shape, for example if () is a rectangle, we suggest the
following work-around:

1. Choose the inpainting domain a bit bigger, i.e., take Qf := QO+ Bs(0),
0<oxl.

2. Extend the distance-to-boundary map by zero, i.e.,

d: 09— R, dx)=1q(x)-d(x).

3. Take a smoothed version of d as time T. Let K be a smoothing kernel
as in section 6.3.2, but with supp K = B;(0), and set

T:0° R, T(x)=Ks*d(x).

Figure 6.4 shows the effect for a rectangular ). In this example the part
Smax, Which belongs to the stop set independently of the transport field c,
is the central line segment of S (see also figure 6.3). Comparing figure 6.4
(a) and (b) we can see that the stop set of T (the maxima of T) is a slightly
shortened version of Smax, while the problematic parts of S, because they
have been be smoothed, have vanished. The latter effect can be understood
in the way that those parts of S, which might become transparent depend-
ing on the concrete ¢, are now made transparent for every choice of c.

Finally, in this example, Q° and T, together with ¥, satisfy the require-
ments of chapter 3, and we can solve the problem with the changed data

”8 = u0|QO\Q‘5-
Remark: this work-around is not general enough; in the case of 4 having a
saddle node the corresponding saddle node of T might not be admissible

in view chapter 5. If it works, the question of what happens in the limit
0 — 0 arises. Unfortunately, we must leave this question open.
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Chapter 7

Experiments on Different
Orders

In this chapter, we will report on a few computational experiments con-
cerning the utilization of the "new” parameter time respectively order. The
generic algorithm of section 6.1 depends on a prescribed order, which or-
ders the pixels from the boundary inwards. In all previous experiments
(see [ ]) the pixels were ordered by their euclidean distance to bound-
ary. For all types of domains the approximate distance-to-boundary map is
easy to generate by the fast marching method (see [ ]Jand [ 1), but
it is not always the best choice if one wants to get a nice looking inpainting
result. Here, we present three other ways of setting up a discrete time-like
map. We show a few examples where they yield better inpaintings than the
distance-to-boundary order.

The generic algorithm is performed in its coherence transport version. That
is, the weight function w has the form as assumed in theorem 6.1 with the
kernel k given by equation (6.11). The execution of the coherence transport
algorithm, then, depends on the choice of four parameters:

o ¢, the averaging radius,
o 1, the guidance strength,

e o and p, the scale parameters of the smoothing operations in the struc-
ture tensor.

The remaining two parameters of the structure and guidance tensor are
fixed toa = 1 and 6 = 1. Finally, the algorithm is supplied with the data
image 1o and a sorted list of the pixels which are to be inpainted. Any item
of this list has the form

i j Tu(@jl,

167
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(a) damaged image, white (), (b) inpainted image (c) inpainted image with contours of dj,

Figure 7.1: Broken diagonal

(a) damaged image, white (), (b) inpainted image (c) inpainted image with contours of dj,

Figure 7.2: Two broken diagonals

whereas (i, j) are the pixel coordinates and Tj (i, j) is the time value of the
pixel. The list is sorted in ascending order of the Tj (i, j)-values.

We consider four examples, where distance-to-boundary ordering is not
favorable:

1. Example: The broken diagonal.

Figure 7.1 (a) shows a damaged image with the damaged area painted
white. The desired inpainting result would be the restored diagonal. But
the algorithm performed with distance-to-boundary ordering and the set
of parameters

le, u, 0, p] = [3,50,0.5,5]

yields the result shown in 7.1 (b), where the diagonal is not restored. The
diagonal is only partly continued correctly. In figure 7.1 (c), the result is
overlayed with the contours of the distance-to-boundary map d,, and it
shows that the undesired effect is due to the “wrong” location of the stop
set.
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(a) damaged image, white (),

(b) inpainted image

(c) inpainted image with contours of dj,

Figure 7.3: Broken junction

2. Example: Two broken diagonals.

The second example, figure 7.2, has the same (), and is performed with
the same parameters as the first example. We emphasize here that the ap-
pearance of an undesired effect depends on how the edge that needs to be
continued is located in relation to the inpainting domain. Here the bottom-
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A

(a) damaged image (b) inpainted image (c) inpainted image with contours of dj,

Figure 7.4: Stripe pattern

left-to-top-right diagonal is continued as desired, while the continuation of
the top-left-to-bottom-right diagonal suffers from a badly located stop set.

3. Example: The broken junction.

Figure 7.3 (a) shows a damaged cross junction. A cross junction would, in
any case, geometrically be the simplest object for completion. The algo-
rithm performed with the parameters

le, 1,0, p] = [5,100,0.5,10]

yields the result shown in figure 7.3 (b) while in figure 7.3 (c) the result is
overlayed with the contours of dj,. Here, the stop set, which is the central
arc of the skeleton, has the wrong location again. The bar coming from the
right hand side can never reach its counterpart.

4. Example: The stripe pattern.
Figure 7.4 (a) shows a damaged stripe pattern. The algorithm performed
with the set of parameters

le, u, o, p] = [5,100,0.5,10]

yields the result shown in figure 7.4 (b). In figure 7.4 (c) the result is over-
layed with the contours of the distance-to-boundary map. The difficulty,
here, is that the tangent of the edges is orthogonal to the lower left and the
upper right segment of 0();. And thus, as explained in section 6.2.2, the
transport vector c switches to the normal N.

Let us see if we can do better.
7.1 Order by Harmonic Interpolation

In examples 1, 2, and 3, the wrong location of the stop set caused problems.
Now, we describe the construction of a discrete time function Tj, for which



7.1 Order by Harmonic Interpolation 171

we can prescribe the location of the stop set arcs and the exact time when
these arcs are reached.

Because the boundary is the start set, the discrete time function Tj, must
equal zero on 9Q),. In addition, we take at least one or more discrete curves
1"’,;, k € {1,...,n}, which are contained in ), and belong to the stop set
;. Moreover, for every I we specify a time value f; > 0 when this curve
has to be reached. The remainder of T, then, is calculated by harmonic
interpolation. That is, we solve the discrete Laplace equation

n
AT, =0 in )\ (JT},
k=1
T, =0 on 9,
T, = 4 on T, k=1,...,n.

Hereby, the discretization A, of the Laplacian is due to the five-point-stencil

with
AMTL(0, ) = Th(i—1,7) + Tn(i,j — 1) = 4T, (i, /) + Tp(i,j+ 1) + Tu(i 4+ 1,7) .

Since harmonic interpolation provides a minimum and maximum princi-
ple, this construction of T}, can be imagined as the setting up a tent roof
over the domain ), where I'f are the locations of the tent poles, and every
tent pole of T has the length .

Unfortunately, not every choice of curves I'*, with time values t;, results in
a valid time-like function. In the case of a single curve I';, the resulting T,
must be time-like because of the minimum and maximum principle. Fig-
ure 7.5 shows an example. If there are two or more curves I the question
whether the resulting Tj, is time-like or not depends on the location of the
curves in relation to each other and the differences of their prescribed val-
ues # . Figure 7.6 shows an example with three curves I'}, I'> and I'} with

th=t, =250 > t3=050.

Here, all points of Fz are local minima of T,.
But, if we keep the geometry of (), T}, I'? and I}, and change the pre-
scribed times to

t1 =1t =250 > t3=249,
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(a) white: (), red: Fl with t; = 127 ) contour plot of Ty,

Figure 7.5: Single T'y, yields a valid T,

(a) white: (), red: Fl and l"2 with t; = t; = 250, ) contour plot of Tj,

blue: I} with t5 = 50

Figure 7.6: Non-valid Ty,

then T}, does not have any minima (see figure 7.7). So, the resulting T, is
admissible. Generally speaking, if we have two or more curves F;‘l, with
different prescribed time values t;, and if the values t; are chosen unfavor-
ably, then the resulting Tj, might possess local minima on some of the I'\.
Remark: the suggested construction only works for the discrete case, since
the corresponding high-resolution limit, as 1 — 0, results in an ill-posed
problem.

Let us review example 1. Figure 7.8 shows the broken diagonal again. In
Figure 7.8 (a) we have the damaged image with the single curve I'}, t; =
127 shown inred. Figure 7.8 (b) and Figure 7.8 (c) show the inpainted result,
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(a) white: (), red: F}l and Fﬁ with ty = t; = 250, (b) contour plot of Ty,

blue: I$ with £5 = 249

Figure 7.7: Valid Ty,

(a) damaged image, white (), red F}I (b) inpainted image (c) inpainted image with contours of Tj,

Figure 7.8: Broken diagonal

the latter is overlayed with the contours of Tj,. The set of parameters is the
same as before. Now, the inpainting method is able to close the broken
diagonal because the stop set ¥ has a good location.

If we think of X, as the initial scratch, which has been dilated to (), over the
time Ty, then the backward filling-in process, if ¥, is well located, makes
the matching opposite sides come together. Clearly, if we deliberately place
I’,11 = X, badly, then the method must fail (see figure 7.9).

Ad example 2: in Figure 7.10 (a) we have the damaged image with the
single curve F}Z, t; = 127 shown in red. Figure 7.10 (b) and Figure 7.10 (c)
show the inpainted result, the latter is overlayed with the contours of Tj,.
The set of parameters is the same as before. Again, the good location of X,
makes for a good result.

In the same way we are able to restore the cross junction of example 3 (see
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(a) damaged image, white (2,, red F}l (b) inpainted image (c) inpainted image with contours of T,

Figure 7.9: Broken diagonal

a4

(a) damaged image, white (), red r,lz (b) inpainted image (c) inpainted image with contours of Tj,

Figure 7.10: Two broken diagonals

figure 7.11). Here, T} is a single point placed at the center of the cross
junction. The set of parameters is the same as before. Which of the bars
is closed in the end depends on the coherence strength. The brighter bar
has the higher contrast w.r.t. the black background and is thus of stronger
coherence. This is the reason why this bar is closed.

7.2 Order by Modified Distance to Boundary

The special difficulty of example 4 is that the guidance vector, i.e., the de-
sired transport vector, does not point inwards on parts of the boundary. To
combat this we suggest a modification of the distance-map set-up.

The euclidean distance-to-boundary map d is the viscosity solution of
Vd|=1 in Q, dlan=0.

We modify the distance-map set-up by searching for the euclidean distance
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(a) damaged image, white (), red F}I

(b) inpainted image

(c) inpainted image with contours of Tj,

Figure 7.11: Broken junction
d. to a subset I of the boundary 9(), i.e.,
IVd.|=1 in Q, dir=0.

We classify the points which shall not belong to I'. Assume x € J() satisfies
d.(x) = 0, then the boundary normal is given by N(x) = Vd,(x). Now, if
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NN

\) A\

(a) damaged image, white (), (b) inpainted image (¢) inpainted image with contours of d, j,

red active boundary I

Figure 7.12: Stripe pattern

we have at x

NT.G-Nt=a(g,N)* =0,
whereas G is the guidance tensor, a the confidence measure and g the guid-
ance vector, then either there is no guidance (¢ = 0) or the guidance vector
does not point inwards. Such a boundary point shall not belong to I'. In
fact, we use the stronger condition

0<NT.G.Nt<y
with a threshold parameter 0 < o < 1. Complementarily, the set of active
boundary points I' is given by
I={xcaQ:NT.G-N*t>~q}.
Clearly, the new parameter v must be chosen such that I' is not empty.

We have applied this idea to the stripe pattern of example 4. The result
is shown in figure 7.12. Our standard parameters [, y, 0, p] have the same
values as before, while the additional parameter is set to v = 0.1. The
discrete approximation 4, ; was computed using the fast marching method.
The overlayed contour plot of d, j, in figure 7.12 (c) shows that the inward-
pointing condition holds everywhere on the domain );,.

7.3 Order by Distance to Skeleton

The third approach to obtaining an order is to use the distance to a pre-
scribed stop part of the skeleton. Let S¥, k € {1,...,n} be curves in the
image domain Q. The curves S will later belong to the skeleton S. Let,
then, T be the viscosity solution of

IVT.|=1 in Qq,
T.=0 on &, ked{l,...,n},
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(a) damaged image, white (2,, red S& (b) inpainted image (c) inpainted image with contours of T,
Figure 7.13: Broken diagonal

and let
Ty max = max T, (x) .
xe

The desired time-like function is defined by
T(JC) - T*’max — T*(X) ’ X € Q .

Warning: as in the case of harmonic interpolation (see section 7.1) one must
check if T is admissible, i.e., if T is free of local minima.

Figure 7.13 shows the result for example 1. The red curve in figure 7.13 (a)
defines S,% (discrete). The set of parameters is the same as before. The dis-
crete approximation T, , was computed using the fast marching method.
The inpainted result here is the same as in figure 7.8 (b), but the order
has changed in comparison to 7.8 (c). If there is only one curve S,% which
is completely contained in (), then order-by-harmonic-interpolation (with
I'l = Sl) and order-by-distance-to-skeleton will yield very similar results.
If there are two or more curves, then order-by-harmonic-interpolation al-
lows for different stop times, while order-by-distance-to-skeleton has ex-
actly one stop time on all of those curves. In contrast to order-by-distance-
to-skeleton the order-by-harmonic-interpolation method requires T |30, =
0.

Moreover, since T, is defined on (), we can place Sk outside of the in-
painting domain (). We use this possibility to restore the stripe pattern of
example 4. The result is shown in figure 7.14. The parameters are the same
as before. It is obvious from the level lines of Tj, (see 7.14 (c)) that the guid-
ance vector always points inwards. Thus, we get the desired result again
here.

Remark: The construction here, as well as that of section 7.2 produces time-
like functions whereas not the whole boundary belongs to the start set.
Moreover, it is possible that parts of the boundary belong to the stop set.
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(a) damaged image, white (2,, red Sﬁ (b) inpainted image (c) inpainted image with contours of T,

Figure 7.14: Stripe pattern

Thus, the functions are not time functions in the sense of chapter 3. In
practice both approaches work fine.

7.4 Order by Distance to Boundary and Natural Im-
ages

In the previous sections we considered synthetic images, because their im-
age geometry is easy to understand. Thus, we were able to prescribe orders
which are adapted to the image or rather to an expected result. When we
face natural inpainting problems, as shown in figures 7.15 (a) and 7.16 (a),
it is not as easy to prescribe an adapted order. This is because

e the geometry of the image is harder to understand,

o the damaged region is complicated.

Moreover, if the damaged region () consists of many connected compo-
nents, we have to prescribe orders or time functions for every single com-
ponent. This can be time consuming,.

In contrast, the distance-to-boundary map can be computed fast and eas-
ily for every type of inpainting domain. And, inpainting with distance-
to-boundary order often produces results of high quality when applied to
natural inpainting problems (see figures 7.15 (b) and 7.16 (b)).

Bearing in mind the shape of the damage and its location in relation to the
image geometry, generally, one will obtain good results, if the damage is
such that level lines have been broken by scratches (By scratches we mean
rather thin and lengthy damages). This is because, if the damage is of this
type, the skeleton of (), being a simplified version of the scratch, is well
placed.
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R

(a) vandalized image (b) inpainted: [e, 1, o, p] = [5,25,1.4,4]

Figure 7.15: Scratch removal

(a) original image (courtesy of [BSCB00, figure 6]) (b) inpainted: [e, u, 7, p] = [4,25,2,3]

Figure 7.16: Removal of superimposed text

The images shown in figures 7.15 (a) and 7.16 (a), like many other natu-
ral inpainting problems, have this type of damage. Thus, our inpainting
method using distance-to-boundary order is able to produce results pleas-
ing to the eye.






Miscellaneous Symbols and
Notations

Sets

IN natural numbers

INo No:=NU{0}

R real numbers

R extended real numbers R := R U {+oo}
B(Q)) Borel-c-Algebra on ()

Su approximate discontinuity set of u

Ju approximate jump set of u

R? and R% >4

|a] E;Iflxiiean norm if a € RY, or spectral norm if a €
(x,y) euclidean scalar product of x,y € RY

at a=(a1,a2) € R?, at := (—az,m)

Be(x) Be(x):={y eR%: |y — x| < e}

gi-1 S-1:={y e R?: |y| =1} = 3B,(0)

Measures and measure spaces

cf Lebesgue measure on RY

HE k-dimensional Hausdorff measure (on R?)
[Mioc ()] R™-valued Radon measures on ()
[M(Q)]" finite R"-valued Radon measures on ()
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p. 14
p- 21
p- 21
p- 14
p- 14
p. 14
p. 14
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uL A

Cep
B & vy

Miscellaneous Symbols and Notations

measure restriction : (uL A)(B) := u(ANB) p.- 15
push-forward of u by ¢ p- 15
generalized product measure p.- 16

Randon-Nikodym density of v w.r.t. u

Functions and function spaces

1k characteristic function of the set E

C(O) real continuous functions

C.(Q) functions of C(Q2) with compact support

Co(QY) closure of C.(Q)) w.r.t. the sup-norm

Gy (QY) bounded functions of C(Q)

cr(Q) k-times continuously differentiable functions

ck()? Ck(Q)? := CF(Q, RY)

LP(Q) p-integrable functions

Ly (Q) locally p-integrable functions

WEP(Q) k-times weakly differentiable Sobolev functions with
derivatives in LV (Q))

BV(O) functions of bounded variation p. 17

SBV(Q) special BV-functions

BVt periodic BV-functions p- 29

Pr periodic test functions p- 29

S § C L1, domain of solution operator U p- 81

X X C BV, domain of solution operator U p- 81

‘B boundary data p- 81

Functions of bounded variation: u € BV (Q)

Var(u, Q) variation of u in Q) p- 18

P(E,Q) perimeter of E in ) p- 18

Du derivative measure

Du" absolutely continuous part of Du



Special identifiers throughout chapters 3,4, 5, and 6

(@)
2z
T
To

€o

fo

Up

singular part of Du
jump part of Du
Cantor part of Du

interior traces of u on both sides of T’

boundary trace of u

Q C R?, domain

stop set

time function

transformed time function
field of normals

transport field

transformed transport field
right hand side

transformed right hand side
(boundary) data

solution operator

SSINSS TS = J = A S A= e~ e S A S A S B~
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23
24

31
31
33
38
33
35
41
36
51
36
82
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