131

Chapter 5

Modeling and Optimization of a Multiresolution

Image Retrieval System !
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5.1 Introduction

This chapter deals with a different scenario for adaptivity. In Chapter 1 we had

defined adaptivity as the possibility of choosing different codewords for a given block

depending on the context. While in Chapters 2-4 we considered video sequences,

where the component frames are to be transmitted in the order they were generated,

here we consider a set of images that is being accessed remotely. The images are

now accessed in a random order and a multiresolution scheme is used to transmit

them. We will further depart from the approach taken in previous chapters in that

!This chapter represents joint work with Zhensheng Zhang. For related publications see [78, 77]
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(a) we will be optimizing the performance based on a model and (b) the aim of the
optimization will be a delay rather than the R-D performance. The adaptivity here
comes from the fact that the set of images will be considered globally to determine
the allocation for individual images.

Consider a generic multiresolution (MR) remote image retrieval system (see [26]
for an example of such a system). The multiresolution approach is already being
used for commercial products (e.g. Kodak’s Photo CD) and has also been proposed
for retrieval of video [18]. Users accessing the system will be searching for one or
more images within those available in the remote database. The two main compo-
nents of the system are an image database and a user interface which handles the
communication resources transparently to the user. We assume that there are two
main stages in a query: (i) the database search stage, where in response to the user
specification the database manager defines a set of possible candidate images, and
(ii) the browsing stage, where the user tries to select one or more candidate images,
called target images. In the latter stage the user is presented with a set of low res-
olution images (e.g. icons), and can then view them at increasing resolutions, up to
the highest available quality, and this until one or more images are selected or the
query is terminated. The motivation is that by having fast access first to “coarse”
versions of the images, users are allowed to discard, if desired, some of the images
without necessarily having to receive the full quality image, thus reducing the overall
transmission costs of the system. When favoring an MR approach, the underlying
assumption is that the communication costs are the limiting factor. This situation
arises either because (i) the users have access to low—speed (or shared) links, so that
transmission delay dominates the total delay in the query (over, for instance, the de-
lay introduced by the search within the database), or simply because (ii) the system

has to be designed to minimize the total transmission cost, which we assume to be
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proportional to the transmission time.

In this chapter we will concentrate on the browsing stage of the queries. We
will further assume that browsing and database search are independent so that our
optimization of the browsing stage will not affect the performance of the database
search stage. While work reported in the literature has focused on the progressive
image transmission schemes [53, 96, 64] here we look at the image coding scheme
from a systems perspective. Images in the database are coded with an MR scheme
(which we do not specify) so that, taking the two-resolution case as an example, at
the start of the browsing stage a fraction aBB, 0 < a < 1, of the B bits of the image
is transmitted and a low resolution image is reconstructed using those bits. The
remaining (1 — o) B needed to reconstruct the full resolution image will only be sent
if the user requests it. We tackle the problem of assigning a number of bits to each
of the image layers (i.e. in our example choosing «) so that the performance of the
image retrieval system is optimized.

Note that in a typical bit allocation problem for an MR image coder [85, 86] the
objective is to assign bits to each of the image layers to maximize the full quality and
possibly to meet some intermediate quality objectives. However here our concern is
to study how the bit allocation among the successive image layers affects the overall
system performance. As an example, in [26] arbitrary compression rates are chosen
for the different resolutions: we point out that this choice can be made so that the
system performance is optimized.

To clarify the scope of our optimization, let us note that we can divide the re-
sources used in an MR image retrieval system into roughly three groups: (i) the
database computation resources, (ii) the communication resources, and (iii) the com-
putation (including memory) resources at the user sites. We will only consider the

latter two resources, under the assumption that the bit allocation only affects the



134

browsing stage and not the search within the database. We can thus state the prob-
lem we are seeking to solve as follows, imposing the constraint that all the images in

the database use the same allocation:

Problem 5.1 How do we allocate the bits to each of the image layers to minimize
the total transmission delay or, equivalently, the transmission cost, during a query

for a target image.

At the beginning of the browsing stage, the user is provided with a set of icons
from which to select the target image. Since the icons will have very low resolution,
it will typically be hard to determine whether the icon set contains a target image
and thus the user will have to retrieve some of the images at increasing resolutions
in order to make a choice. The trade-off that arises in choosing the bit allocation is
clear. If the intermediate resolution were of very high quality (thus requiring a large
number of bits, or « close to 1), the user would be able to make a decision on whether
the image is acceptable but the cost of retrieving non-acceptable images would be
high. Conversely, if the intermediate quality were low (and thus the required bit rate
were small, or « close to 0) a decision on the image would not be easy while the cost
for choosing a “wrong” icon would be small. The aim of this chapter is to analyze
the trade-off.

This chapter is organized as follows. Section 5.2 provides a more detailed descrip-
tion of a multiresolution image retrieval system and formally defines the parameters
of the system as well as our objective function. Section 5.3 provides solutions to
the problem under the different sets of parameters. In particular, it is shown how a
“dynamic” queueing—based approach and a “static” average analysis yield the same

results. Section 5.4 draws conclusions and points out areas for further work.
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5.2 System definition

5.2.1 Multiresolution browsing

Consider the following flow diagram for the user interaction (see Fig. 5-1). Each user
first generates a request and, after a database search, a set of low resolution candidate
icons is displayed at the terminal. The user then, at Stage 1, selects one of the icons
so that its corresponding low resolution image is displayed on the terminal. At Stage
2, if (a) the quality of the low resolution image is too poor to decide or (b) the image
seems to be adequate for the user requirement, the user requests that the additional
information (necessary to create the full resolution picture) is sent (go to Stage 3).
Otherwise, if the displayed image has sufficient quality and is not one of the targets,
it is rejected and another icon is selected (go back to Stage 1). At Stage 3 the full
resolution image is displayed and the user can accept it (and terminate the query) or
reject it and select another icon (go back to Stage 1). The process repeats until an
appropriate image is found.

Note that the above description presents a somewhat simplified user interaction
since only one candidate image can be considered at any given time. A more general
case would not have such a restriction and users would be allowed to store images
at different resolutions and then make their decision by comparing those selected.
The search can be seen as a process where the user accumulates images at different
resolutions (from icon up to full resolution) until the target (one or several images)
has been found. While a system with memory might seem more realistic, our results
indicate that, as far as the allocation is concerned, the results are identical in both

the memory and memoryless cases.



Figure 5-1: Multiresolution image retrieval system: typical user interaction and cor-
responding system parameters.

5.2.2 System Model

The previous system description can be formalized as follows (refer to Fig. 5-2). Let
t be the probability that an image chosen from the set of icons is one of the target
images. Let o denote the percentage of the image data volume in the low resolution;
we assume that all images are coded using the same parameter a. Let P(«) denote
the probability that the quality of the image reconstructed using « percent of the
bits is sufficient to make a correct decision (see Section 5.2.3). Our objective is to
obtain «,,, the optimal value of o such that the mean response time is minimized,
where the response time is defined as the time interval from the time the request is
generated until the time the target image is found.

We model the user interaction (refer again to Fig. 5-2) by assigning probabilities
to the transitions between the successive stages of the query as follows. A transition

from Stage 2 to Stage 1 occurs when the image has sufficient quality but is not a



Figure 5-2: System model for a multiresolution image retrieval system. ¢ is the
probability an image is one of the targets. P(«) is the probability that o percent of
the total bits provide sufficient quality. B is the image size.

target, with probability

l—p=PFPoys=(1-1) Pla).

A transition from Stage 2 to Stage 3 occurs if (a) the image has insufficient quality

or (b) if a target image has been found, with probability

p="PFPos=1—Pla)+1t-Pla).

Finally at Stage 3, the query will end if a target image has been found and will go
back to Stage 1 otherwise, so that we have:

(1—1t)- (1 = P(e))
t-Pla)+1—P(a)’

and

1—q=P3_>1=

t
t-Pla)+1—Pla)

q:P3—>e:
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5.2.3 Probability of sufficient quality

Given a set of NV images, &, assume that we allocate to all of them the same «.
We propose to model P(«), the probability that an image, picked at random from
the set, has “sufficient” quality for the user to make a decision, as follows. To each
image from the set s; € S, we can associate a rate-distortion (R-D) characteristic,
where each R-D point corresponds to the image coded at one of the available res-
olutions. Denote these functions as (R;, D;) and suppose they are obtained either
through measurements on the image set or based upon a model. Note that here
we consider any measure of distortion, in particular, measures based on subjective
thresholding are possible. We now define a threshold D,(s;), which represents the
level of “indistinguishable quality”, i.e. increasing the rate to reduce the distortion
below that threshold produces virtually no improvement to the subjective quality of
the image. Then we can define the normalized rate and distortion functions, ¢; and

«; respectively, as:

6; =min(1, Di(s;)/D;), and  a; = R;/Ryau(s;), (5.1)

where D;(s;) can be a common threshold for all images or can be chosen individually
for each s;, and Ry,q.(s;) is the bit rate required by the highest resolution version
available for image s;. Also we define the normalized quality to be 6, = 0 when no
bits are used, i.e. a; = 0.

We can see that 6;(«;) indicates of the likelihood that a given image has sufficient
quality. For é(«) close to one we are close to the full resolution quality so that we will
have sufficient quality for almost any application. For é(«) close to zero only “easy”
searches (e.g. locating a big object within an image) will be possible, others (e.g.

locating a texture) will require increased quality. Once we consider § as a whole,
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and given that images are picked at random from the set, we can estimate P(«) as

follows:

P(a) = % 255]«(@). (5.2)

In the rest of this chapter we will assume that the probability function P(«) is in
the form of 1 — (1 — &)™, where m is a positive integer (see Fig. 5-3). Note that our
choice is reasonable when considering typical rate-distortion characteristics and it
only affects the exact value of our result; the general analysis holds for more general

expressions of P(a).
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Figure 5-3: Example of P(«) functions for several values of m. Note that the larger
m values are more realistic.

5.3 Analysis and Results

We now provide solutions to the optimization problem outlined in the previous sec-

tion. Note that we formulated the problem of a single user having access to the
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database but we now consider the possibility of several users sharing the system.
Different methods are called for depending on the exact formulation, in particular
whether the communication resources are shared or not. However, we will show that
as far as the optimal point is concerned, most cases of interest yield the same solu-
tion. Note also that here we assume P(«) to be the same for all users accessing the
database. This does not mean that all users are supposed to access the same set of
images, rather it implies that all image sets are similar as far as their quality-rate
trade-off. The problem will be tackled first in a queueing framework (Section 5.3.1)

while a static analysis will be proposed later (Section 5.3.2).

5.3.1 Dynamic Analysis
5.3.1.1 Separate channels and large image set

We assume here that the M users in the system do not share the communications
resources and have only to share the computation resources of the database. Users
generate new requests at rate A but only when they are idle, i.e. when all previous
queries have been completed. The average size of an image is assumed to be 1/ ;.
We assume that on average a delay of 1/p4 is incurred every time a user goes back
to Stage 1 in the query; the cost reflects the computation needed in the database
to have the next selected image ready for tramission (e.g. encoding, loading into
appropriate buffers, etc). Note that although transmission of the icons themselves
would produce some delay we are assuming that the icon size is constant and thus
we are not including this factor in the optimization process. We assume that the
image sets that are being searched are large enough that ¢ is constant during the
search. For a given value of «, we are interested in the average response time for
a user to search for the target image. We model the system as a closed queueing

network with four queues, depicted in Fig. 5-4. The first queue “stores” the users



Figure 5-4: Model for the system as closed queueing network.

In the following, we derive an expression for the mean response time using the
Norton equivalent theorem of queueing networks [13]. The Norton equivalent network
with a total of M users is shown in Fig. 5-5.

To find the state-dependent service rate, s;, we use the approach presented in



Figure 5-5: Norton equivalent network.

[13]. Let

pa(t) = p, pa(i) = tpzfon ps(i) = 1p2/(1 — o)

k

Yi .

Xi(k) = . i=1,2,3, k=0,1,...M,
]1;[1 1i(J)

where y1 = y2 = 1/pq,ys = 1/q,ys = 1 is a solution of the balance equation (equation
(4) in [13]) and p, ¢ are as defined in Section 5.2.2.
Let
Gh(k) = X1(k)

Gy (k) :Zk:Gl(i)Xz(k—i), k=0,1,..., M, (5.3)
Gialk) = 3 Gali) Xk — )

The state-dependent service rate, s;, is given by

S'_613(@'—1)
T Gs(i)

If we define the state of the system as the number of requests at buffer B in

Fig. 5-5, the state process is a finite population birth-death process with birth-death
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rates given by

and

respectively, where (G3(7) is given in (5.3).
The steady-state mean queue size and response time can easily be obtained and

are given by [42]:

M -1 ).
Elql = Fy Zz 4] (5.4)
i=1 j=0 S+l
and
Elq]
Eld] = 5.5
S TE i} )
respectively, where
M -1 )‘j

Po=(1+3 [T )

i=1 j=0 Sj+1

The optimal value of « is found by minimizing F[d] over o, 0 < o < 1. The
results are summarized in Figs. 5-6, 5-7, 5-8. The most important to note point is
that the optimal operating point is not a function of ¢, the number of users M or
p2. Fig. 5-6 shows the delay vs. « tradeoff for two values of t. The relative gain of
using the «,,; is nearly the same in both cases. Fig. 5-7 shows the same tradeoff for
different values of p5. Note that in the bottom two curves py < 1 and therefore the
delay due to the image transmission dominates the delay due to the database access.
However, for uy = 0.01 the dominant term is the database delay and little can be
gained by choosing a correct a. As was to be expected, optimizing o only makes sense
when communication resources are the bottleneck. In Fig. 5-8 the service rate for the
transmission is only ten times slower than that of the database access and we can

see that when the number of users increases over ten the dominating factor becomes
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the database access delay, and therefore the choice of o does not make as much of a
difference (because the users share the database access but not the communication

resources).

Normalized delay vs. t
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Figure 5-6: Total delay as a function of « for two values of £. In all cases we have
that oy, = 0.3012. The other parameters are set to M = 10,m = 5,3 = 0.1, g =
0.01, A = 0.1. Note that the trade-off is practically identical for both values of t.

5.3.1.2 Separate channels and small image set: non constant t

The results in the previous section indicate that the value of the optimal a does not
change with the number of users in the system. In this section, we consider only one
user. There are initially Vg unsearched icons but now we assume that Ny is “small”,
so that the probability that one chooses the right icon among ¢ unsearched icons is
assumed to be #(7), a function of ¢«. In the following, we will derive an expression

for the average delay, F,(7), incurred in searching the target image, given there are
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Normalized delay vs. mu2
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Figure 5-7: Total delay as a function of « for several values of py. In all cases we
have that a,, = 0.3012. The other parameters are set to M = 10,m = 5,y =
0.1,£ = 0.05, A = 0.1. Note that for gy = 0.01 the delay due to the database access,
w1 = 0.1, is still significant so that optimizing the transmission results in modest
gains. Conversely, for the other two values of py transmission dominates the delay.

¢ unsearched icons. Using renewal theory, we have

(i) = L + afpa + (1 1(i)) Pla) Ea(i — 1)

+((@)P(a) + (1 = P() (L = a)/pz + (1 = 1(s)/ (1) P(a) + (1 = P(a)))) Ea(i — 1))

. . 1 1 1 ,
=(1—t()FE.(t —1)+ e + i E(l —t(2))P(a)(l — «) (5.6)
and
Ea1) =41 (5.7)
M1 H2

An explicit expression of F,(7) can be obtained iteratively from (5.6) and (5.7)
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Normalized delay vs. number of users M
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Figure 5-8: Total delay as a function of « for several values of the number of users.
In all cases we have that a,, = 0.3012. The other parameters are set to m =5, y; =
0.1, 2 = 0.01,¢ = 0.05, A = 0.1. Note that, as all users share the database, increases
in M imply that the database delay becomes more significant and the gains obtained
by optimizing the transmission are smaller.

and is given by

By = (2t D ST = t0) — LP@)(1 —a) ST~ 1(k) (5.8)

i H2 J=2 k=j H2 =2 k=j

Since t(1) < 1 for all 7, 1 <i < Ny, we have 2;22 H};:j(l —t(k)) > 0. Therefore,
the problem of minimizing £, (¢) subject to 0 < a < 1 is equivalent to the problem
of maximizing P(«a)(1 — «) subject to 0 < o < 1.

So that we have

opr = arg max (P(a)(1 — a)). (5.9)

0<a<1
For the same set of parameters, oy, is exactly the same as that obtained in the

previous section (although here our analysis only covers the single-user case).
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5.3.1.3 Shared Resources

We now consider the case where all the users share one communication channel.
As in Section 5.3.1.1, the system can be modeled as a closed queueing system (see
Fig. 5-4), with modified transmission rates which can be determined as follows. The
number of users at stages 2 and 3 in Fig. 5-4 represents the number of users sharing
the transmission link. At any given time, a user can either be in stage 2 or stage 3,
but cannot be in both at the same time. Therefore, since the link is shared, if there
are ¢ and j users at stages 2 and 3 respectively, the transmission rates for one user
w2

e a0 7

2
i+5)(1-a

would be ( ) at stages 2 and 3, respectively. The rate at which at

J i
i+5)(1-2)

i
i+

least one user finishes transmitting would be ( and ( at stages 2 and 3,
respectively.

Because the transmission rate depends on the number of users at other queueing
systems, we cannot use the Norton equivalent theorem of queueing networks. In-
stead, we solve the steady state probability directly. We define the system state as
(21,29, 23), where 1, 9, and x5 denote the numbers of users at the last three queue-
ing systems in Fig. 5-4, respectively, and x; > 0,29 > 0,23 > 0, 1 + x5 + 23 < M.
The one step transition probability, p(i1,s,23]51,72,73) = ple1 = 11,22 = 3,25 =
isler = J1, 29 = Jo, 23 = J3), 0 < iy +ia+ i3 < M, 0 <71+ 72+ j3s < M, is given as

follows:

p(ll —|— 1,i2,i3|i1,i2,i3) = (M — il — iz — 13))\

p(ll - 17i2 + 17i3|i17i27i3) =

iQOé

1 Ui 5o 52) =
plin, iz — 1,23 + 1i1, 12, 13) P
. . e e iQOé
1, —1 = (1 —
p(ll —I_ 502 7Z3|Z17Z27Z3) ( p)l2 _I_Z.S,UQ
. o L 153(1 — &
p(ll + 1,122,253 — 1|11712al3) = (1 - Q)M/Lz

19+ 13



148

L L 15(1 — «
p(h,lzal:a— 1|11712713) = 973.( ; )/@
12 + 23
p(i1,i2,i3|i17i27i3) =
) ) . 1900 13(l — « )
1—(M—z1—12—z3))\—,2 .,MQ—M/Q_I(ZI)NI
ZQ—|—13 ZQ—|—13

p(J1,J2,3lt1, 22, 13) = 0 for other values of ji, ja, Js

where () is the indicator function, i.e., I(2) = 1ifx > 0 and I(2) = 0if + = 0. The
steady state probability #(i1,19,73) = p(x1 = @1, 22 = i3, x5 = i3) can be obtained by
solving the balance equations and the normalized equation, - m(i1,12,73) = 1. The

total number of states is M(M?* 4+ 6M + 11)/6. The mean delay is given by

(5.10)

where

Elq) = Z Z [ 7(i1,09,13).

I=1 i1 4iz4is =l
Numerical results for M < 10 indicate that the optimal value of « is independent
of the value of M and once again identical to that obtained in Sections 5.3.1.1, 5.3.1.2.
Fig. 5-9 shows the delay vs. a tradeoff for different number of users, while Fig. 5-10

shows the tradeofl when ¢ varies.

5.3.2 Static Analysis

We deemed “dynamic” the analysis introduced above because we set up a model
where queries could be terminated at any given time with a certain probability. We
now impose the restriction that the user has to examine all the candidate images to
make a decision. We describe this approach as “static” in the sense that the order in

which the images are examined no longer matters, and one can concentrate on the
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Delay vs. M with shared transmission links
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Figure 5-9: Total delay as a function of « for two values of the number of users when
the commnunication resources are shared. In all cases we have that «,, = 0.3012.
The other parameters are set to m = 5,y = 0.1, uo = 0.01,¢ = 0.05,A = 0.1. The
relative gain is practically the same regardless of the number of users because the
transmission delay dominates as the links are shared.

average behavior.

5.3.2.1 Single subresolution case

The user has now access to N icons simultaneously and can select Ny icons to be
expanded to an intermediate quality level based on the following criterion: if the
image quality is sufficient expand the image only it it is one of the targets, else expand
regardless. Out of the Ny intermediate resolution images again N; are selected to be
displayed at full resolution. The same criterion is applied at this step. Note that the
main difference between this model and the previous one is that here the user selects
images in batches, whereas before a sequential selection was performed. Thus we are
in effect modeling the user interaction “with memory” mentioned in Section 5.2.1.

Suppose that we know there are n images in the original set of icons that can be
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Delay vs. t with shared transmission links
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Figure 5-10: Total delay as a function of « for two values of ¢ when the communication
resources are shared. In all cases we have that «,, = 0.3012. The other parameters
are set tom =5, 1 = 0.1, 02 = 0.0, M =5, A =0.1

of interest to the user, then at every step at least n images are selected while in
addition some images are selected because quality was not sufficient to decide. The
user will make a final choice among the N, remaining images but since all of them
have already been downloaded we assume there is no cost involved and we will ignore
this step in our model.

Assume that, if B is the number of bits for the original images, then aB bits are
used for the intermediate resolution images (where 0 < o < 1). Even though the
images have different sizes, in order to make the selection the user will have to go
through all of them so that the optimal cost depends only on the relative sizes of the
subresolution images, i.e. «, and not on the actual sizes of the images. Therefore,
to simplify our analysis we can assume all images have the same size. Note that this
is consistent with the results of the dynamic analysis where the «a,,; did not change

with gz. Then, using the same P(«) as before, our aim is to minimize the total
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i

0.4227
0.3700
0.3313
0.3012

O =] W Do

Table 5.1: Optimal « for several expressions of P(«). Solutions obtained using the
static analysis.

transmission delay:

where we just have added the bit rates of the images at each resolution level. Obvi-

ously the quantity to minimize is

J/:N2—|—(N1—N2)Oé == (1-0[)N2—|—06N1. (512)

Now assuming the number of images is sufficiently large, we have that on average:

Ny = P(a)n + (1 — P(a))N,. (5.13)

Using (5.13) in (5.12) we get:

J' = Ny + (n — N)P(a)(1 — ). (5.14)

Therefore, since n < Ny our objective in order to minimize the cost is to maximize
P(a)(1 — ), as we had already derived in Section 5.3.1.2. The solutions obtained
for P(a) =1— (1 —a)™ for m = 2,---,5 are summarized in Table 5.1. The results

match those obtained following the dynamic analyses of Section 5.3.1.
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‘ oy ‘ Qg ‘ Gain (%) ‘
0.4227 | 0.2803 35.6
0.3700 | 0.2271 44.2
0.3313 | 0.1924 50.8
0.3012 | 0.1676 56.1

| | o || 3

Table 5.2: Optimal a; and «aq for several expressions of P(«a). Solutions obtained
using the static analysis in the two resolution case. The gain column indicates the
reduction in total delay obtained when going from one to two resolutions.

5.3.2.2 Multiple layers

Under the same assumptions of a large image set and a search through all the images
in the set, we can extend the above analysis to the case where there are multiple
layers of resolution.

As an example, consider the case where there are two layers: the lower resolution
layer uses agB bits per image, while the next higher layer uses oy B bits. Then
following a procedure analogous to that just outlined it can be seen that the optimal

pair (g, a)ep is such that:

(a1, ag)opt = arg max ( (1 —aq)P(aq)(1 — P(aw)) + (1 — ag) P(ag) ) (5.15)

(e1,00)

The results are summarized in Table 5.2. Note how using two intermediate reso-
lutions instead of one produces a significant reduction in the overall delay. Also note
that the optimal allocation for the higher resolution «; is the same as obtained in
the one-layer case. This, as will be seen shortly, is an indication that the problem
can be solved iteratively.

In the more general case, the images are accessed at k resolutions, such that
Qp_1,...,01,Qp, are the relative sizes of the images, with ay_1 > a9 > ... > ay >

ap. Using an analogous notation, we will have initially N icons, then Ny images which
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use agB bits, Ny that use a3 B bits and so on. At the last stage there will be N
images displayed at full resolution. Under the same assumptions as before we can

write:
N1 = Plag)n + (1 — P(awg))No, Nz = P(ag)n+ (1 — P(ay)) Ny,

and so on, up to

Nk = P(ozk_l)n + (1 — P(Oék_l))Nk_l.

Then, the cost to minimize is J, with

k—1
Jk == Nk + Oék—l(Nk—l — Nk) + ...+ Oéo(No — Nl) == Nk + Z Oé]‘(N]‘ — Nj-l-l) (516)

=0

From the recursive definition of the N; above, we can see that:
Nij_1 — N = P(ag—1)(Nk—y —n) = P(ag_1)(Nk—1 — Ni—g + N2 — n)
so that

Nic1 — Ny = Plag—1)(—P(ag—2)(Nk—2 —n) + Ny_2 — n)

= Plara)(1 = Plag-2))(Niez — n)

and in general, using repeatedly the same method,

k—2

N1 = Ny = Plag_q) [H(l — P(ay))

i=0

(No — n). (5.17)

The cost can now be rewritten, by adding and subtracting N;, y = k—1,---,0 to
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(5.16), as
k-1
Ji=No+ > (e = )(N; = Njia) (5.18)
7=0

so that using (5.17) we can write:

Jo = No+ {2(1 —a;)P(ay) Jllj(l — P(ay)) } (n — No) (5.19)

and therefore, since n — Ny < 0, the solution to our problem is:

k=1
(Whm1y e vy O, Q0 )opt = ATE max {Z(l — a;)P(a;)

(@g—1,-01,00) =0

(5.20)
where the quantity to maximize will be denoted C;_; and we have the constraints
that

0§Oé0§0é1<...<0{k_1§1. (521)

This is a multidimensional optimization problem, which due to the particular struc-
ture of the objective function can be solved iteratively, so that at each iteration only
a one-dimensional problem has to be solved.

To simplify the notation let us define
Hi = H(l — P(Oé]))
7=0
Then we can write
Cre1 = (1 — ago1) Plag—1)g—2 + Cr_y

where it is clear that only the term Fj_1(ag—1) = (1 —ag_1)P(ag—1) depends on ay_.
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The iterative solution is as follows. We first choose

gy = argmax(l —ag_1) Plag-1)

and let Fy'_; = Fy_1(aj_;). Our objective function Cy_; can now be written as
Cr—1 = (F7_y - (1 = Plag—z)) + (1 — aj—3) Plag—3)) ls—3 + Cy—3
and we choose next aj_, as
s = argmax(Fy_, - (1= Plaxa)) + (1 — au_a)P(axs)

where we again just consider the terms that depend on aj_s. At every stage 7 we
have thus

Cralag_y, o aiyy) = (Fr, - (1= Play)) + (1 —a;)Pla);o + C5

J

and we choose oz; to maximize
Fi(a) = (F7y - (1 = Pla)) + (1 —a)P(a))

where F7, | represents the maximum obtained in the previous iteration. The proce-
dure is iterated until o is obtained.

The terms on the different «;’s are independent of each other and are all positive
so that maximizing the terms separately also yields the overall maximum. Therefore
the solution we obtain through the iterative procedure provides the maximum of
C—1 for all k-tuples, (aj_1,...,ap), such that 0 < o; < 1. However, the solution

we are seeking requires that, additionally, the constraint of (5.21) is met. We now
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verify that the iterative solution also meets this additional constraint under the sole
requirement that P(«) be non-decreasing in «, with P(0) = 0 and P(1) =1 (which is
a reasonable assumption: the more bits we use the better chances we have of getting
sufficient quality).

Consider the j-th stage of the iteration, we have

J

Fr = max(Fiy, - (1 - P(a) + (1 - a)P(a))

and

Fr, = maX(Fj* (1 =Pa)) + (1 —a)P(a)).

J= o

Clearly, since Fj(a =0) = F*

* i * *
T, and FT = max, Fj, we have F" > F”

7 1. Assume for

instance F* = F%, 46, with § > 0. Then
o)y = argmax {(F},, + 6)(1 — P(a)) + P(a)(1—a)}
so that
oy = argmax {6(1 — P(a)) + Fjyy(1 = P(a)) + P(a)(l—a)}

The first term cannot increase if « increases (because P(.) is non-decreasing), while
the last two terms have a maximum, by definition, at o = 3. Therefore, since both

terms decrease for o > «; we must have that:
<al. (5.22)

Thus, we have verified that the iterative solution, which provides the optimal solution

under the constraints 0 < «; <1, produces a solution that also meets the constraint
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of (5.21). Therefore, we indeed have that (aj_q,...,a5) is the solution to (5.20) with
constraint (5.21). Fig. 5-11 shows how the overall delay can be reduced by adding
intermediate resolution layers to the system. As was to be expected, increasing

the number of layers reduces the overall delay at the cost, however, of increased

complexity.

0.7

Delay

1 1 1 1 1

1 2 3 4 5 6 7 8
Number of resolution layers (k)

o

Figure 5-11: Overall delay at the optimal combination of a’s for different values of
m. Note how the delay can be significantly decreased by increasing the number of
resolutions, at the cost of increased complexity.

5.3.3 Discussion

A first conclusion of the foregoing sections is that finding the optimal operating point
can be worthwhile in reducing the overall delay, in particular in cases where users
are connected to the database through low-speed links. For instance choosing the

optimal « can provide reductions in delay of up to a factor of two in the m =5 case
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(see Fig. 5-12 in the static analysis or Figs. 5-9-5-10 for the dynamic analysis in the
shared resources case). Moreover, note how the advantage of choosing a correct value
for av increases as the parameter m, which determines the shape of P(«), increases. In
most cases of interest one can expect a relatively large m to be likely, i.e. a relatively

small percentage of the total bit rate provides sufficient quality to make a decision.

0.9+ 8

0.8+ 8

0.6+ 8

0.5+ 8

delay

04 : , .

0.2+ B : 4

0.1 B : 4

0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1
apha

Figure 5-12: Example of total normalized delay for the range of possible values of «
for several values of the parameter m in the expression for P(«). Note how choosing
the right value for a can reduce significantly the total delay. This example models
the cost as in (5.14) where we assume n < N; so that the delay is approximately
1 = Pla)(l —a)

A second point to note is that the optimal « is independent of the exact pro-
cedure that is used for transmission. For instance, the static and dynamic analyses
provide identical results even though they assume different ways of proceeding with
the browsing. Similarly we find the same results for o« whether one or several users

access the database, and whether or not the users share the transmission resources.

Finally, we see no dependence of the optimal result on the size of the initial image set,
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or the probability of getting the correct image, ¢ (equivalently, in the static analysis,
the number of correct images n).

The intuitive justification is that the exact procedure for retrieving the images is
not relevant because we are concerned with minimizing an average cost. Since for
every image we have an average measure of the “risk” of having to retrieve the rest of
the image (i.e. P(«)) and we assume all images are identical (i.e. same probability)
it is normal to expect that the only factor to determine the optimal operating point
would be P(a).

Similarly, as we increase the number of users, and even if the transmission re-
sources are shared, the optimal value for « remains unchanged. This is again due to
our choosing to minimize the average delay for a set of users that are identical, at
least in a statistical sense.

Even though the optimal operating point is independent of the system parameters,
the gain of using a multiresolution approach is not. In particular we pointed how more
gain can be expected when the transmission resources are shared or the transmission
resources, rather than the database, represent the bottleneck of the system.

Finally, it should be mentioned that our analysis of the multiple resolution layers
case indicates that substantial reductions in delay are possible by using more than
one intermediate resolution. Systems with several intermediate resolutions should

thus be considered provided that the increase in implementation complexity can be

afforded.

5.4 Conclusions and Future Work

In this chapter, we have addressed a problem that arises when designing a remote
image retrieval system, namely, that of assigning bits to the different layers of the

images to be transmitted. We have solved this problem under assumptions for the
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average quality of the images (P(«)) and the restriction that all the images use the
same bit allocation. Results show that significant gain can be expected from choosing
a correct bit allocation quite independently of the exact procedure that is used to
retrieve the images.

Our analysis leaves a number of questions for future work. In particular it would
be of interest to perform quality measures on real images to obtain empirical ex-
pressions for P(«a). Also, since the average analysis provides the same results as the
dynamic one, it would be interesting to relax the constraint on the bit allocation and
allow each image to have a different a. Thus each image would have its own prob-
ability of having sufficient quality and thus we could setup a “static” bit allocation
problem among the images: to give more bits to those images where the bits can do

more “good”, in the sense of reducing the overall delay.



