CAHN-HILLIARD INPAINTING AND A GENERALIZATION FOR
GRAYVALUE IMAGES
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Abstract. The Cahn-Hilliard equation is a fourth order reaction diffusion equation originating in material
science for modeling phase separation and phase coarsening in binary alloys. The inpainting of binary images using
the Cahn-Hilliard equation is a new approach in image processing. In this paper we discuss the stationary state
of the proposed model and introduce a generalization for grayvalue images of bounded variation. This is realized
by using subgradients of the total variation functional within the flow, which leads to structure inpainting with
smooth curvature of level sets.
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1. Introduction. An important task in image processing is the process of filling in missing
parts of damaged images based on the information obtained from the surrounding areas. It is
essentially a type of interpolation and is referred to as inpainting. Given an image f in a suitable
Banach space of functions defined on 2 C R?, an open and bounded domain, the problem is to
reconstruct the original image u in the damaged domain D C €, called inpainting domain. In
the following we are especially interested in so called non-texture inpainting, i.e., the inpainting
of structures, like edges and uniformly colored areas in the image, rather than texture.

In the pioneering works of Caselles et al. [11] (with the term disocclusion instead of inpainting)
and Bertalmio et al. [5] partial differential equations have been first proposed for digital non-
texture inpainting. The inpainting algorithm in [5] extends the graylevels at the boundary of the
damaged domain continuously in the direction of the isophote lines to the interior via anisotropic
diffusion. The resulting scheme is a discrete model based on the nonlinear partial differential
equation

u = V+iu - VAu,

to be solved inside the inpainting domain D using image information from a small strip around D.
The operator V+ denotes the perpendicular gradient (—9y,0;). In subsequent works variational
models, originally derived for the tasks of image denoising, deblurring and segmentation, have
been adopted to inpainting. In contrast to former approaches (like [5]) the proposed variational
algorithms are applied to the image on the whole domain 2. This procedure has the advantage
that inpainting can be carried out for several damaged domains in the image simultaneously and
that possible noise outside the inpainting domain is removed at the same time. The general form
of such a variational inpainting approach is

ita) = argmin,ce, (70 = R + 5 1A = o), ).

where f € Hy (or f € H; depending on the approach) is the given damaged image and @ € H;
is the restored image. H;p, Hy are Banach spaces on  and R(u) is the so called regularizing
term R : Hy — R. The function A is the characteristic function of Q\ D multiplied by a (large)
constant, i.e., A(z) = Xp >>11in Q\ D and 0 in D. Depending on the choice of the regularizing
term R(u) and the Banach spaces Hi, Hs various approaches have been developed. The most
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famous model is the total variation (TV) model, where R(u) = |Dul (f2), is the total variation of
u, Hy = BV (Q) the space of functions of bounded variation (see Appendix A for the definition of
functions of bounded variation) and Hy = L?(€), cf. [16, 14, 31, 32]. A variational model with

2
a regularizing term of higher order derivatives, i.e., R(u) = [,(1 + (V : (%)) )|Vul dz, is the

Euler elastica model [13, 25]. Other examples are the active contour model based on the Mumford
and Shah segmentation [33], and the inpainting scheme based on the Mumford-Shah-Euler image
model [19].

Second order variational inpainting methods (where the order of the method is determined by
the derivatives of highest order in the corresponding Euler-Lagrange equation), like TV inpainting
(cf. [32], [14], [15]) have drawbacks as in the connection of edges over large distances or the
smooth propagation of level lines (sets of image points with constant grayvalue) into the damaged
domain. In an attempt to solve both the connectivity principle and the so called staircasing effect
resulting from second order image diffusions, a number of third and fourth order diffusions have
been suggested for image inpainting.

A variational third order approach to image inpainting is the CDD (Curvature Driven Diffu-
sion) method [15]. While realizing the Connectivity Principle in visual perception, (i.e., level lines
are connected also across large inpainting domains) the level lines are still interpolated linearly
(which may result in corners in the level lines along the boundary of the inpainting domain).
This has driven Chan, Kang and Shen [13] to a reinvestigation of the earlier proposal of Masnou
and Morel [25] on image interpolation based on Eulers elastica energy. In their work the authors
present the fourth order elastica inpainting PDE which combines CDD and the transport process
of Bertalmio et. al [5]. The level lines are connected by minimizing the integral over their length
and their squared curvature within the inpainting domain. This leads to a smooth connection of
level lines also over large distances. This can also be interpreted via a second boundary condition,
necessary for an equation of fourth order. Not only the grayvalues of the image are specified
on the boundary of the inpainting domain but also the gradient of the image function, namely
the directions of the level lines are given. Further, also combinations of second and higher order
methods exist, e.g. [24]. The combined technique is able to preserve edges due to the second order
part and at the same time avoids the staircasing effect in smooth regions. A weighting function is
used for this combination.

The main challenge in inpainting with higher order flows is to find simple but effective models
and to propose stable and fast discrete schemes to solve them numerically. To do so also the
mathematical analysis of these approaches is an important point, telling us about solvability and
convergence of the corresponding equations. This analysis can be very hard because often these
equations do not admit a maximum or comparison principle and sometimes do not even have a
variational formulation.

A new approach in the class of fourth order inpainting algorithms is inpainting of binary
images using a modified Cahn-Hilliard equation, as proposed in [6], [7] by Bertozzi, Esedoglu
and Gillette. The inpainted version u of f € L?(Q2) assumed with any (trivial) extension to the
inpainting domain is constructed by following the evolution of

u = A(—eAu + %F’(u)) +A(f —u) inQ, (1.1)

where F(u) is a so called double-well potential, e.g., F'(u) = u?(u — 1)2, and - as before:

AMz) = {30 g\D

is the characteristic function of Q\ D multiplied by a constant Ag >> 1. In [7] the authors prove
global existence and uniqueness of a weak solution of (1.1). Moreover, they derive properties of
possible stationary solutions in the limit A\g — co. Nevertheless the existence of a solution of the
stationary equation

A(—eAu+ %F’(u)) +A(f—u)=0 inQ, (1.2)



Cahn-Hilliard and BV-H 1 inpainting 3

remains unaddressed. The difficulty in dealing with the stationary equation is the lack of an
energy functional for (1.1), i.e., the modified Cahn-Hilliard equation (1.1) cannot be represented
by a gradient flow of an energy functional over a certain Banach space. One challenge of this
paper is to extend the analysis from [7] by partial answers to questions concerning the stationary
equation (1.2) using alternative methods, namely by fixed point arguments. We shall prove

THEOREM 1.1. Equation (1.2) admits a weak solution in H'(Q) provided Mg > O(Z%).

We will see in our numerical examples that the condition Ao > O(Z%) in Theorem 1.1 is
naturally fulfilled, since in order to obtain good visual results in inpainting approaches g has to
be chosen rather large in general. Note that the same condition also appears in [7] where it is
needed to prove the global existence of solutions of (1.1).

The second goal of this paper is to generalize the Cahn-Hilliard inpainting approach to gray-
value images. This is realized by using subgradients of the TV functional within the flow, which
leads to structure inpainting with smooth curvature of level sets. To build the connection to
Cahn-Hilliard inpainting we shall see that solutions of an appropriate time-discrete Cahn-Hilliard
inpainting approach I'-converge, as ¢ — 0, to solutions of an optimization problem regularized
with the TV norm. A similar form of this approach already appeared in the context of decompo-
sition and restoration of grayvalue images, see for example [30] and [23]. We shall call this new
inpainting approach TV — H~! inpainting and define it in the following way: The inpainted image
u of f € L?(Q), shall evolve via

w=Ap+ Af—u), pedTV(u), (1.3)
with

|Dul () if |u(xz)] <1 a.e. in Q

. (1.4)
+00 otherwise.

TV (u) = {

The inpainting domain D and the characteristic function A(z) are defined as before for the Cahn-
Hilliard inpainting approach. The space BV (2) is the space of functions of bounded variation
on Q and |Du| () denotes the total variation of the distributional derivative Du (cf. Appendix
B). Further 0TV (u) denotes the subdifferential of the functional TV (u) (cf. Appendix C for the
definition).

The L* bound in the definition of the TV functional (1.4) is quite natural as we are only
considering digital images u whose grayvalue can be scaled to [0, 1]. It is further motivated by the
I'— convergence result of the Cahn-Hilliard inpainting approach in Section 3.1.

Using a similar methodology as in the proof of Theorem 1.1 we obtain the following existence
theorem,

THEOREM 1.2. Let f € L?(Q). The stationary equation

Ap+Af—u)=0, pedTV(u) (1.5)

admits a solution uw € BV ().

We shall also give a characterization of elements in the subdifferential 0TV (u) for TV (u)
defined as in (1.4), i.e., TV (u) = |Du| (2) 4+ x1(u), where | Du| (2) is the total variation of Du and

() 0 if Ju| <1a.e. inQ
u) =
X +o00 otherwise.

For (1.3) we additionally give error estimates for the inpainting error and stability information
in terms of the Bregman distance (defined later).

Finally we present numerical results for the proposed binary- and grayvalue inpainting ap-
proaches and briefly explain the numerical implementation using convexity splitting methods.
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Organization of the paper. In Section 2 a fixed point approach is proposed to prove the
existence of a stationary solution for the modified Cahn-Hilliard equation (1.1) with Dirichlet
boundary conditions. In Section 3 we discuss the new TV — H~! inpainting approach. We show
in subsection 3.1 that the I'—limit, as ¢ — 0, of the corresponding optimization approach gives
a fourth order problem with a subgradient of the total variation within its flow. This I'—limit
is generalized to an inpainting approach for grayvalue images, called TV — H~! inpainting (cf.
(1.3)). Similarly to the existence proof in Section 2 we prove in subsection 3.2 the existence of a
stationary solution of this new inpainting approach for grayvalue images. In Section 3.3 we addi-
tionally give a characterization of elements in the subdifferential of the corresponding regularizing
functional (1.4). In addition we present error estimates for both the error in inpainting the image
by means of (1.3) and for the stability of solutions of (1.3) in terms of the Bregman distance.
Section 4 is dedicated to the numerical solution of Cahn-Hilliard- and TV — H ~!—inpainting and
the presentation of numerical examples. Finally in Appendix A the space Hj 1'is defined and
its elements are characterized in order to analyze (1.1) for Neumann boundary conditions. In
Appendix B basic facts about functions of bounded variation are presented.

Notation. Before we begin with the discussion of our results let us introduce some no-
tations. By ||.|| we always denote the norm in L?(Q)) with corresponding inner product (.,.)
and by |.||_; := [[VA~™L|| the norm in H~'(Q) = (H{(2))* with corresponding inner product
()1 =(VATL,VA~L) where A~! denotes the inverse of the Laplacian on Hg.

2. Cahn-Hilliard inpainting - Proof of Theorem 1.1. In this chapter we prove the
existence of a weak solution of the stationary equation (1.2). Let 2 C R? be a bounded Lipschitz
domain and f € L?(2) given. Instead of Neumann boundary data as in the original Cahn-Hilliard
inpainting approach (cf. [7]) we use Dirichlet boundary conditions for our analysis, i.e., we consider

{ uy = A (—eAu+ 1F'(u)) + A(f—u) inQ

u=f,—eAu+LF'(u) =0 on 09. (2.1)

This change from a Neumann- to a Dirichlet problem makes it easier to deal with the boundary
conditions in our proofs but does not have a significant impact on the inpainting process as long as
we assume that D C Q. In Appendix A we nevertheless propose a setting to extend the presented
analysis for (1.1) to the originally proposed model with Neumann boundary data. In our new
setting we define a weak solution u € H}(Q2) of equation (1.2) by

(u.V6) + (TF(W0) = N(f = 0).0), =0, 6 € HY() (2.2

REMARK 2.1. With uw € HY(Q) and the compact embedding H () —— L(Q) for every
1 <q< oo and Q C R? the weak formulation is well defined.

To see that (2.2) defines a weak formulation for (1.2) with Dirichlet boundary conditions we
integrate by parts in (2.2) and get

fQ(*GAu + %F/(u) — ATV (Af —w)) ¢ da
~ oo ATV — W) VAT v dHY, Yo € HY(9Q),

where H! denotes the one dimensional Hausdorff measure. This yields

{ eAu—L1F'(u) + AP (A(f —u)) =0 inQ

AT O(f —u)) =0 on 9. (2:3)

Assuming sufficient regularity on u and using the assumption that the inpainting domain fulfills
D C Q we can use the definition of A~! to see that u solves

—eAAu+ LAF (u) + AM(f —u) =0 inQ
u=f,—Au+ LF'(u) =0 on 09,

i.e., u solves (1.2) with Dirichlet boundary conditions.
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For the proof of existence of a solution to (2.2) we follow the subsequent strategy. We consider
the fixed point operator A : L2(Q2) — L?*(Q) where A(v) = u fulfills for a given v € L?(2) the
equation

1A Yu—v)=eAu—LF'(u) + AT A(f —u) + (Mo — N)(v—u)] inQ, (2.4)
PEu—v)+ AMf—w) + (Ao —A)(v—u)) =0 on 09, '
where 7 > 0 is a parameter. We define the weak formulation of (2.4) as before by
(2(u—0),0)_| +(Vu, V) + (LF'(u), ) (25)

QA =)+ Ao =N (v—u),¢)_, V¢ € H(Q).

A fixed point of the operator A, provided it exists, then solves the stationary equation with
Dirichlet boundary conditions as in (2.3).

Note that in (2.4) the characteristic function A in the fitting term A(f —u) + (Ao —A) (v —u) =
Ao(v—u)+A(f —v) only appears in combination with given functions f, v and is not combined with
the solution u of the equation. For equation (2.4) we can therefore state a variational formulation,

e., for a given v € L?(Q) equation (2.4) is the Euler-Lagrange equation of the minimization
problem

u* = argmin,e g1 () J(u, v)

with
€ 9 1 1 2 Ao ?
€ = — 7F - 2
J(u,v) /Q<2 |Vu|” 4+ . (u)) dx + o lu—v|Z, + 5 » (2.6)

A
(- 3)

We are going to use the variational formulation (2.6) to prove that (2.4) admits a weak solution
in H'(). This solution is unique under additional conditions.

THEOREM 2.2. Equation (2.4) admits a weak solution in H'(2). For 7 < O(e®) the weak
solution of (2.4) is unique.

Further we prove that the operator A admits a fixed point under certain conditions.

THEOREM 2.3. Set A : L?(Q) — L?(Q), A(v) = u, where u € H*(Q) is the unique weak
solution of (2.4). Then A admits a fized point & € H'(Q) if T < O(€®) and Ao > O(Z).

Hence the existence of a stationary solution of (1.1) follows under the condition A\g > O(1/¢€?).

We begin with considering the fixed point equation (2.4), i.e., the minimization problem

u* = argmin, e g1 () J(u, v)

with J€ defined as in (2.6). In the following we prove the existence of a unique weak solution of
(2.4) by showing the existence of a unique minimizer for (2.6).

Proof. (Proof of Theorem 2.2) We want to show that J¢(u,v) has a minimizer in H' ().
For this we consider a minimizing sequence u™ € H'(2) of J¢(u,v). To see that u" is uniformly
bounded in H'(Q2) we show that J¢(u,v) is coercive in H*(2). With F(u) > Cyu? — Cy for two
positive constants C, Cy > 0 and the triangular inequality in the H () space, we obtain

. Cy 1 (1
I 2 IVl + il - 2+ o (G 12, - 1ol

2T
A 2
0 <|| - (-2 )

€ Cryo2 Ao 1 2
> SVl + Sl + (324 1) ol -

Therefore a minimizing sequence u™ is bounded in H'(Q2) and it follows that u” — u* in
HY(Q). To finish the proof of existence for (2.4) we have to show that J¢(u,v) is weakly lower
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semicontinuous in H'(Q). For this we divide the sequence J¢(u™,v) of (2.6) in two parts. We

denote the first term
1
a” = / <E |Vu™|® + F(u”)) dz
Q 2 €

CH(u™)
and the second term
1 s Ao A PR
pr = — n __ DOflgr (122
ol =l 5 e == (1= ) o
| S ——
D(umv) FIT(u" )

Since H! «—< L2 it follows u™ — u* in L?(Q2). Further we know that if b converges strongly,
then

liminf (a™ 4+ ") = liminf a” + lim b™. (2.7)

We begin with the consideration of the last term in (2.6). We denote f := %Of +(1- %O)U
We want to show

—0 —0

Since the operator A1 : H=1(Q) — H{ () is a linear and continuous operator it follows that
IATF| < || |F]| for all F € H-(Q).

Thus

(AT @ = f)u = f) = (A7 " = f,u” = f)

< Jlum = g A o = A = w A o -
— —_—— ——. ,
-0 const bounded —0 const const

— 0 as n— oo,

and we conclude that FIT(u™, v) converges strongly to FIT (u*,v). With the same argument it
follows that D(u™,v) converges strongly and in sum that the sequence b™ converges strongly in
L?(Q). Further CH(.) is weakly lower semicontinuous, which follows from the lower semicontinuity
of the Dirichlet integral and from the continuity of F' by applying Fatou’s Lemma. Hence we obtain

J¢(u*,v) < liminf J¢(u",v).
Therefore J¢ has a minimizer in H', i.e.,

Ju* with u* = argmin, e g1 o) J(u, v).
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For simplicity let in the following v = u*. To see that the minimizer u is a weak solution of
(2.4) we compute the corresponding Euler-Lagrange equation to the minimization problem. For
this sake we choose any testfunction ¢ € H}(Q) and compute the first variation of J€, i.e.,

d €
(d(SJ (U + (S(b, U))(;_O 5

which has to be zero for a minimizer u. Thus we have
1, 1 A A
e(Vu, Vo) + = (F'(u),d) + { =(u—v)+ X [u——f—[1——|v]|,¢ =0.
€ T )\0 )\0 1

Integrating by parts in both terms we get

(e a0 (umson o= - (-2) ) o

+ Vu-ugbds—k/ A1 (l(u—v)+/\0 [u—)\f— (1—)\) U:|)VA1¢'VdS=O.
o9 o9 T Ao Ao
Since ¢ is an element in Hg(£2) the first boundary integral vanishes and we obtain that u fulfills
the weak formulation (2.5) of (2.4).
For the uniqueness of the minimizer, we need to prove that J€ is strictly convex. To do so,
we prove that for any ui,us € H* (),

J(ug,v) + J(ug,v) — 2J° (ul—guz,v> >0, (2.8)
based on an assumption that F(.) satisfies F/(u1) + F(ug) — 2F(*“5%2) > —C(uy — ug)?, with the
constant C' > 0. For example, when F(u) = §(u® — 1)?, C' = §. Denote u = u; — uy, we have

up +u € 1 A C
Iur,0) + ICu0) = 20 (U520 ) > Sl (52 s = Sl
By using the inequality
2
lully < llullgr llull -y (2.9)

and the Cauchy-Schwarz inequality, for (2.8) to be fulfilled, we need

€ 1 )\0 C
=4+ =) > =
2 4<47’+4>_ €

1
e ()\0 + ) > c?.
T

Therefore J¢(u,v) is strictly convex in « and our minimization problem has a unique minimizer if
7 is chosen smaller than O(e?). Because of the convexity of J¢ in Vu and u, every weak solution
of the Euler-Lagrange equation (2.4) is in fact a minimizer of J€. This proves the uniqueness of a
weak solution of (2.4) provided 7 << O(€?). O

Next we want to prove Theorem 2.3, i.e., the existence of a fixed point of (2.4) and with this
the existence of a stationary solution of (1.1). To do so we are going to apply Schauder’s fixed
point theorem.

Proof. (Proof of Theorem 2.3) We consider a solution A(v) = u of (2.4) with v € L?(Q)
given. In the following we will prove the existence of a fixed point by using Schauder’s fixed point
theorem. For this we will show

ie.,

lull* < Bllv]* + @, (2.10)
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with 8 < 1. Having this we have shown that .4 is a map from the closed ball K = B(0, M) =
{ue L*(Q) : |lul| < M} into itself for an appropriate constant M > 0. Then K is a compact and

convex subset of L?(12), because K is the ball with radius M around 0.
By inverting A™! in (2.4), i.e., by applying the operator —A to the equation, we obtain

=) = ~A(edu— L F () + A~ u) + (o = V(o — u)].

With A(f —u) + (Ao — N (v —u) = A(f —v) + Ao(v — u), and by multiplying the above equation
by u we conclude

/ufm—m:—ﬂmw—l/F%@ww
o T €Jq

+Xo (/Q\Du(fu)der/[)u(vu)d:r).

With F”(u) > Cyu? — Cy for some constants Cp, Cy > 0 and for all u € R, and by further applying
the Cauchy-Schwarz inequality to terms connected to Ay we obtain

1
/u %U*W_*HMM|*4W|V|H+ 2 (| Vul?
Q T

—(1—5>/ uzdx—i-((;l—l)/qux
2) Ja\p 2 D

+;i/1JMH%XQ\D%ﬁ}

+Xo

Setting § = 1 and ; = 2 we see that
1 C
[ ptu—v) < —ellau® - L uivull? + 2 vul?
0 T
1 2 1 2
—= uwde+ - [ v2de+C(|Q\D|,f)].
2 Jo\p 4 /p

We follow the argumentation of the proof of existence for (1.1) in [7] by observing the following
property: A standard interpolation inequality for Vu reads

+o

HVUH<<&HAMI+- \\H (2.11)

The domain of integration in the second integral of the equation above can be taken to be smaller
than Q by taking a larger constant C3. By further using the L' version of Poincare’s inequality,
i.e., Theorem C.2 in Appendix C, we obtain

2 2 2
I SCMWUHUmyH%A;Dud%
where Cy depends on the size of D compared to 2. By Hdélders inequality we also have that

Cs

[Va?| . vamu+

(Q) =9
Putting the last three inequalities together we obtain

03C40é
20,

[V |* +

CsC C5C4C
IVl < 6y [|Aul? + 5 4/ u? do
\D

20[(51
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We now use the last inequality to bound the gradient term in our estimates from above to get

Jou Fu—v) < (B2 = o Aul® + (2p2e — Q) fulVul|? (2.12)
(GG — g ||ul* + 2 [, 0? da + C(ho, f.e, 2, D). |

With §; < 02 and « small enough the first two terms can be estimated from above by zero.
Applying the Cauchy Schwarz inequality on the left-hand side and rearranging the terms on both
sides of the inequality we conclude

1 04)\() CCQ 1 2
(50 + 9 - S i < (22 + 52 ) ol + GO0\ DI )

Choosing A\g > O(%) the solution u and v fulfill
lul® < B1lvl* + C, (2.13)

with 3 < 1 and a constant C' independent of v. Hence u is bounded in L?((2).

In addition the operator A is continuous. Indeed if vy — v in H*(Q) then A(vg) = wy is
bounded in H'(2) for all k = 0,1,2,.... To see this we consider (2.12) with appropriate constants
91 and « as specified in the paragraph below (2.12). But now we only estimate the second term
on the right side by zero and keep the first term. By applying the Cauchy-Schwarz inequality and
rearranging the terms as before we obtain

1 o 002 96, s (o 1 )
il < (24 =
(3 + 6 - S0 P + (e 22 ) 1aul? < (32 + 52 ) Il + €0 12 D1 )

with the coefficient € — % > 0 due to our choice of §;. Therefore not only the L2— norm of u is
uniformly bounded but also the L?— norm of Au. By the standard interpolation inequality (2.11)
the boundedness of u in H'(f2) follows. Thus, we can consider a weakly convergent subsequence
ug, — uw in H'(Q). Because H'(Q) —— LI(Q), 1 < ¢ < oo the sequence uy, converges also
strongly to u in L?(£2). Hence, a weak solution A(vy) = ui of (2.4) weakly converges to a weak
solution u of

LAY = v) = eAu— %F’(u) CATUAS =)+ (o = N (o —u)],

T

where u is the weak limit of A(vg) as k — oo. Because the solution of (2.4) is unique provided
7 < O(€®) (cf. Theorem 2.2), u = A(v), and therefore A is continuous. Applying Schauder’s
Theorem we have shown that the fixed point operator A admits a fixed point @ in L?(2) which
fulfills

eV, v¢>+<1F’(a), ¢>—<>\(f —4),0)_,+ " AP (Nf —a)) VAT gv dHY =0, Vo € Hi(Q).

Because the solution of (2.4) is an element of H'(f2) also the fixed point & € H'(Q2). O

Following the arguments from the beginning of this section we conclude with the existence of
a stationary solution for (1.1).

By modifying the setting and the above proof in an appropriate way one can prove the existence
of a stationary solution for (1.1) also under Neumann boundary conditions, i.e.,

Vu-v=VAu-v=0, ondfd.

A corresponding reformulation of the problem is given in Appendix A.
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3. Total Variation - H~! inpainting. In this section we discuss our newly proposed in-
painting scheme (1.3), i.e., the inpainted image u of f € L?(Q) evolves via

ur =Ap+ A(f —u), p€ITV(u),
with

TV (u) = [Dul () if Ju(z)] <1 ae. in €
+00 otherwise.
Before starting this section we suggest readers who are unfamiliar with the space BV (Q) to first

read Appendix B and maybe recall the definition of the subdifferential of a function in Definition
C.1.

3.1. I'-Convergence of the Cahn-Hilliard energy. In the following we want to see what
happens if we send the parameter ¢ in (1.1) to zero. In other words we want to know how the
T'-limit ’of the equation’ looks like. Before starting our discussion lets recall the definition of
I'-convergence and its impact within the study of optimization problems. For more details on
I'-convergence we refer to [26].

DEFINITION 3.1. Let X = (X,d) be a metric space and (Fy), h € N be family of functions
Fp: X — [0,400]. We say that (F},) T'-converges to a function F : X — [0,+00] on X if Vo € X
we have

(i) for every sequence xy, with d(xy,x) — 0 we have

F(z) < limhinf Ey,(zp);

(ii) there exists a sequence @y, such that d(zp,x) — 0 and

F(I) = hIIanh(I_h)

(or, equivalently, F(x) > limsup,, Fp(23)).
We write F(z) = I’ — limy, Fp,(z), v € X, s the I-limit of (F},) in X. The formulation of the
I-limit for € — 0 is analogous by defining a sequence ¢, with €, — 0 as h — oco.

The important property of I'-convergent sequences of functions F}, is that its minima converge
to minima of the I'-limit F'. In fact we have the following theorem

THEOREM 3.2. Let (F}y,) be like in Definition 3.1 and additionally equicoercive, that is there
exists a compact set K C X (independent of h) such that

inf {F] = inf {F .
mlgx { h(.l?)} xng { h(l‘)}
If Fy, T'-converges on X to a function F we have

min {F(z)} = lim inf {F(2)}.

In fact Modica and Mortola have shown in [28] and [29] that the sequence of Cahn-Hilliard
functionals

CH(u):/Q(;|Vu|2+1F(u)> do

I'-converges in the topology L'(Q2) to

400 otherwise

TV (u) = {CO |Du| () if |u(z)| =1 a.e. in Q
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as € — 0, where Cy = 2f_11 VF(s) ds. (The space BV(Q) and the total variation |Du|(Q) are
defined in Appendix B.)

Because of the lack of an energy functional for the evolution equation (1.1) we consider the
functional J€ for our fixed point approach (2.4):

2

€ o 1 1 9 Ao A A
J¢ = — -F d — — — - —(1- — 3.1
o) = [ (5190 + g7 dot g ol + 5 fu e r == L @)
S —
=CH(u) =D(u,v) =FIT(u,v)

for a given function v € L*(2). J¢(u) is the sum of the regularizing term CH (u), the damping
term D(u,v) and the fitting term FIT (u,v). We recall the following fact,

THEOREM 3.3. [Dal Maso, [26], Prop. 6.21.] Let G : X — R be a continuous function and
(Fy) T'— converges to F in X, then (Fy, + G) T'— converges to F + G in X.

Since D(u,v) and FIT (u,v) are continuous with respect to u and due to Theorem 3.3 the
modified Cahn-Hilliard functional J¢ can be seen as a regularized approximation in the sense of
T'-convergence of the TV-functional

J(u,v) =TV (u) + D(u,v) + FIT(u,v),

for functions u € BV () with |u(z)| =1 a.e. in Q.

This property leads us from the Cahn-Hilliard inpainting approach for binary images to a
generalization for grayvalue images u € BV () with |u(z)| < 1, namely our so called TV — H~!
inpainting equation (1.3).

3.2. Existence of a stationary solution - proof of Theorem 1.2. Our strategy for
proving the existence of a stationary solution for TV — H~! inpainting (1.3) is similar to our
existence proof for a stationary solution of the modified Cahn-Hilliard equation (1.1) in Section
2. Similarly as in our analysis for (1.1) in Section 2 we consider equation (1.3) with Dirichlet
boundary conditions, namely

uy=Ap+ A(f—u) inQ
u=f on 0§},

for p € 0TV (u).
Now let f € L?(Q), |f| < 1 be the given grayvalue image. For v € L"(Q), 1 < r < 2, we
consider the minimization problem

u* = arg uEr]IBl‘i/I%Q) J(u,v),

with functionals

1 Ao A A
J(u,v) =TV (u) + EHU —vl|2, + 7”“ - Tof -(1- )\70)’0”2717 (3:2)
S —
D(u,v) FIT(uw)

with TV (u) defined as in (1.4), i.e.,

TV (u) = |Du| (©2) if |u(z)| <1 ae. in
|+ otherwise.

Note that L"(€2) can be continuously embedded in H~!(€). Hence the functionals in (3.2) are
well defined.

First we will show that for a given v € L™(£2) the functional J(.,v) attains a unique minimizer
u* € BV(Q) with |[u*(z)| <1 a.e. in Q.

THEOREM 3.4. Let f € L?(2) be given with |f(z)| <1 a.e. in Q and v € L"(Q). Then the
functional J(.,v) has a unique minimizer u* € BV (Q) with |u*(x)] <1 a.e. in Q.
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Proof. Let (u™)nen be a minimizing sequence for J(u,v), i.e.,

n inf .
Ju",v) — ueg%/(ﬂ)l](u,v)

Then " € BV (Q) and |[u™(z)| < 11in Q (because otherwise TV (u") would not be finite). Therefore
|Du™| () < M, for an M >0 and for all n > 1,
and, because of the uniform boundedness of |u(x)| for every point x € Q,

u" §]\Zf foran M >0, Vn>1, and 1 < p < o0.
” ||LP(Q) ) ) ) p

Thus u™ is uniformly bounded in LP(Q) and in particular in L*(Q2). Together with the boundedness
of |Du™| (), the sequence u™ is also bounded in BV () and there exists a subsequence, still
denoted u™, and a v € BV () such that ™ — u weakly in LP(Q), 1 < p < oo and weakly* in
BV (Q). Because L?(Q2) C L*(R?) c H~1(Q) (by zero extensions of functions on €2 to R?) u" — u
also weakly in H~1(2). Because |Du| () is lower semicontinuous in BV (Q2) and by the lower
semicontinuity of the H~! norm we get

J(u,v)=TV (u) + D(u,v) + FIT (u,v)
< liminf, o (TV (un) + D(upn,v) + FIT (up,v))

= liminf,, o J (tn, v).

So u is a minimizer of J(u,v) over BV (2).

To prove the uniqueness of the minimizer we (similarly as in the proof of Theorem 2.2) show
that J is strictly convex. Namely we prove that for all ui,us € BV(Q), uy # ug

J(ug,v) + J(ug,v) —2J (u1 JQFUQ,W> > 0.
We have
up +u 1 A
J(uy,v) + J(usz,v) —2]( 1 ! 2,v> — (2T + ;) <|u1|21 + Jlug)®, -2

FTV (uy) + TV (ug) — 2TV <“1 ; “2>

1 X 2
> (47‘ + 4) H’Uq — ’LL2||_1 > 0.

U1 + ug
2

)

This finishes the proof. O
Next we shall prove the existence of stationary solution for (1.3). For this sake we consider
the corresponding Euler-Lagrange equation to (3.2), i.e

A-1 (u—v

with weak formulation
(3(u—=0),0) |+, 0) = (A —u) + (Mo = N(v—u),¢) |, Vo Hi(Q).

A fixed point of the above equation, i.e., a solution u = v, is then a stationary solution for (1.3).
Thus, to prove the existence of a stationary solution of (1.3), i.e., to prove Theorem 1.2, we as
before are going to use a fixed point argument. Let A : L"(Q) — L"(Q), 1 < r < 2, be the operator
which maps a given v € L"(Q) to A(v) = u under the condition that A(v) = u is the minimizer
of the functional J(.,v) defined in (3.2). The choice of the fixed point operator A over L"(Q2) was

)+pA1 A =) + (o = A) (v —w)) =0,
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made in order to obtain the necessary compactness properties for the application of Schauder’s
theorem.

Since here the treatment of the boundary conditions is similar as in Section 2 we will leave
this part of the analysis in the upcoming proof to the reader and just carry out the proof without
explicitly taking care of the boundary.

Proof. Let A: L"(Q) — L"(Q), 1 < r < 2, be the operator that maps a given v € L"(2) to
A(v) = u, where u is the unique minimizer of the functional J(.,v) defined in (3.2). Existence
and uniqueness follow from Theorem 3.4. Since w minimizes J(.,v) we have v € L% () hence
u € L"(Q). Additionally we have J(u,v) < J(0,v), i.e.,

aellu = ol + Bl — = A= )l + TV () < goflol2 + R+ 0= )l

Q
2142\ (19] + D).

IN

(3.3)
Here the last inequality was obtained since L"(2) < H~1(Q) and hence ||v||—1 < C and ||\v||_1 <
C for a C > 0. (In fact, since H' () — L™ (Q) for all 1 < 7/ < oo from duality it follows
that L"(Q2) — HY(Q) for, 1 < r < o0.) By the last estimate we obtain u € BV(f2). Since
BV (Q) << L"(Q2) compactly for 1 <r <2 and Q C R? (cf. Theorem B.7), the operator A maps
L"(Q2) — BV(Q) —— L"(Q), ie., A: L"(?) — K, where K is a compact subset of L"(€2). Thus,
for v € B(0,1) (where B(0,1) denotes the ball in L>(£2) with center 0 and radius 1), the operator
A:B(0,1) — B(0,1) N K = K, where K is a compact and convex subset of L"(Q).
Next we have to show that A is continuous in L"(€2). Let (vx),~, be a sequence which
converges to v in L"(Q). Then ug = A(vy) solves B

uk—vk_(

Apy, = AMf = ug) + (Ao = A) (v — ug))

where py, € 9TV (uy). Thus uy is uniformly bounded in BV(£2) N L>°(£2) (and hence in L"(2))
and, since the right-hand side of the above equation is uniformly bounded in L"(2), also Apy, is
bounded in L"(2). Thus there exists a subsequence py, such that Apy, — Ap in L"(Q2) and a
subsequence uy, that converges weakly * to a u in BV (Q2) N L>(2). Since BV () —— L"(2) we
have uy, — w strongly in L"(€2). Therefore the limit u solves

u—v

Ap = — (A =u) + Qo = A)(v—wu)). (34)

T

If we additionally apply Poincare’s inequality to Ap, we conclude
IVpr = (VDr)gll o) < C IV - (Vor = (Vr)g)|

where (Vpg)q = ﬁ Jo Vi dz. In addition, since py € 9TV (uy), it follows that (px), = 0 and
HpkHBV*(Q) < 1. Thus (Vpk)g < 0o and py, is uniformly bounded in W (). Thus there exists a

subsequence py, such that py, — p in W (). In addition L" (Q) < BV*(Q) for 2 < r’ < oo (this
follows again from Theorem B.7 by a duality argument) and W7 (Q) << L(Q) for 1 < ¢ < 2=
(cf. Theorem C.3). By choosing 2 < ¢ < 2= we have in sum W' (Q) —< BV*(Q). Thus
pr, — p strongly in BV*(£2). Hence the element p in (3.4) is an element in 0TV (u).

Because the minimizer of (3.2) is unique, u = A(v), and therefore A is continuous in L"(€2).
From Schauder’s fixed point theorem the existence of a stationary solution follows.

0

L™ (Q) >

3.3. Characterization of Solutions. Finally we want to compute elements p € ITV (i).
Like in [10] the model for the regularizing functional is the sum of a standard regularizer plus the
indicator function of the L°° constraint. Especially we have TV (u) = |Du| (Q) + x1(u), where
|Du| (€2) is the total variation of Du and

(3.5)

0 if ju| <1a.e. in
X1(u) =

+00  otherwise.
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We want to compute the subgradients of TV by pretending 0TV (u) = 0 |Du| () + Ox1(u). This
means we can separately compute the subgradients of x;. To guarantee that the splitting above is
allowed we have to consider a regularized functional of the total variation, like [, 1/ |Vu|2 +0 dx.

This is sufficient because both |D.| (©2) and x; are convex and |D.| () is continuous (compare [18]
Proposition 5.6., pp. 26).

The subgradient 9 |Dul (2) is already well described, as, for instance, in [4] or [34]. We will
just shortly recall its characterization. Thereby we do not insist on the details of the rigorous
derivation of these conditions, and we limit ourself to mention the main facts.

It is well known [34, Proposition 4.1] that p € 9|Du|(Q2) implies

pZ—V-(lg—Zl) in Q
XUy =) on O0f2.

The previous conditions do not fully characterize p € 9|Du|(Q?), additional conditions would be
required [4, 34], but the latter are, unfortunately, hardly numerically implementable. Since we
anyway consider a regularized version of |Du| () the subdifferential becomes a gradient which
reads

_ . YVu :
p=-V (7|Vu\2+6) in Q
Vu
Tearts vr=20 on 0.

The subgradient of x; is computed like in the following Lemma.

LEMMA 3.5. Let x1 : L"(2) — R U {oc} be defined by (3.5), and let 1 < r < co. Then
p €L (Q), forr* = 5, is a subgradient p € Ox1(u) for u € L"(Q) with x1(u) = 0, if and only
if

p=0 a.e. on supp({|u|l <1})
p <0 ae on supp({u=—1})
p >0 a.e. on supp({u=1}).

Proof. Let p € Ox1(u). Then we can choose v = u + ew for w being any bounded function
supported in {|u] < 1—a} for arbitrary 0 < a < 1. If € is sufficiently small we have |v| < 1.
Hence

02<v7u,p>:e/ wp dx.
{lu|<1—a}

Since we can choose € both positive and negative, we obtain

/ wp dz = 0.
{lul<l-a}

Because 0 < @ < 1 and w are arbitrary we conclude p = 0 on the support of {|u| < 1}. If we
choose v = u 4+ w with w is an arbitrary bounded function with

0<w<1 onsupp({-1<u<0})
w=0 on supp({0 < u < 1}).

Then v is still between —1 and 1 and

02<v—u7p>:/ wpdx—l—/ wp dx
{u=-1} {u=1}

= / wp dx.
{u=-1}
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Because w is arbitrary and positive on {u = —1} it follows that p < 0 a.e. on {u = —1}. If we
choose now v = u + w with w is an arbitrary bounded function with

w=0 on supp({—1 < u < 0})
—1<w<0 onsupp({0<u<1}).

Then v is still between —1 and 1 and

0 Z <U - ’U/,p> = /
{u=—1}

= / wp dx.
{u=1}

Analogue to before, since w is arbitrary and negative on {u = 1} it follows that p > 0 a.e. on

{u=1}.

On the other hand assume that

wp dx + / wp dx
{u=1}

p =0 a.e. on supp({|u| < 1})
p <0 a.e. on supp({u = —1})
p >0 a.e. on supp({u = 1}).

We need to verify the subgradient property
(v —1u,p) < x1(v) — x1(u) = x1(v) for all v e L"(Q)

only for x1(v) = 0, since it is trivial for x;(v) = co. So let v € L"(Q) be a function between —1
and 1 almost everywhere on 2. Then with p as above we obtain

(v—u,p) = /{u_l}p(v —u) dx + /{u_l}p(v —u) dx

z/ plv+1) d:c—|—/ p(v—1) dx.
{u=—1} {u=1}

Since —1 < v < 1 the first and the second term are always < 0 since p < 0 for {fu =—1} and p > 0
for {u = 1} respectively. Therefore (v — u,p) < 0 and we are done. O

3.4. Error estimation and stability analysis with the Bregman distance. In the
following analysis we want to present estimations for both the error we actually make in inpainting
an image with our TV — H~! approach (1.3) (see (3.11)) and for the stability of solutions for this
problem (see (3.12)) in terms of the Bregman distance. Let fyqm € L?(2) be the given damaged
image with inpainting domain D C Q and f;.. the original image. We consider the stationary
equation to (1.3), i.e.,

—Ap+ Mu — figam) =0, p € ITV(u), (3.6)
where we define TV (u) as a functional over L?((2) as

v~ [DU@) ifue BV@), ful,. <1
] 4+ otherwise.

In the subsequent analysis we want to characterize the error we make by solving (3.6) for u, i.e.,
how large do we expect the distance between the restored image v and the original image fie to
be. We are going to determine the inpainting error of our approach (3.6) in terms of the Bregman
distance (cf. [10]). In [10] the general equation

P+ XA (Au = fiam) =0,
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is considered, where A is a bounded linear operator and A* its adjoint. Let A~! be the inverse
operator to —A with zero Dirichlet boundary conditions as before. In our case the operator A is
the embedding operator from L?(Q) into H~*(£2) and the adjoint operator A* = A~! which maps
H=1(Q) into H}(Q). We assume that the given image fyqm coincides with fi.,. outside of the
inpainting domain, i.e.,

fdam:ftrue 1HQ\D

fdam =0 in D. (37)

Further we assume that fi,.,. satisfies the so called source condition:
There exists € € OTV (firue) such that € = A*q = A™'q for a source element ¢ € H™*(Q). (3.8)

It can be shown (cf. [9]) that this is equivalent to require from fiqy. to be a minimizer of
Ao 2
TV(’LL) + 7 ||AU — fdamH s

for arbitrary fiam € H~1(2) and \g € R.
For the following analysis we first rewrite (3.6). For 4, a solution of (3.6), we get

p + )\OA (’LL - ftrue) = A_l [(>\0 - )\)(ﬁ - ftrue)] 9 16 € 8TV(’LAL)

Here we replaced fiam by firue using assumption (3.7). By adding a £ € 9TV (firue) from (3.8)
to the above equation we obtain

p 5 + )‘0 ('Ll, - ftrue) = _5 + )\()A_l |:(]- - :\) ('LAL - ftrue):|

0

Taking the duality product with @ — fi.e (which is just the inner product in L?(£2) in our case)
we get

DsymM(u ftrue) + )\0 ||u ftrue“i1 - <v€7 VA_l(a - ftrue)> + A0 < (1 - )i)) (1) - ftrue)yﬂ - ftrue> )
—1

where

D;y‘;nm(u ftrue) = <{L - ftrump - €> ’ ﬁ € 8TV(’&), 5 € aTV(ftrue)y

is the symmetric Bregman distance (cf. [10]). An application of Young’s inequality yields

A
1 - N i — rue
< )\0> (6 firue)
For the last term we obtain

H (1 - *) H,l = SUPg g _,=1 <¢’ (1 - %O) ”>71 = 5P, llgll_,=1 <A71¢’ (1 - %) ”>

A — A —
= sup o =1~ (1= %) A716,0) Suouser [0y - 50Pg. oy, H (1-3)a 1¢H2'

2

symm )\O
DTyV (u ffru?) + ? || ftruPH 1 S ||§||1 + >\0

(3.9)

With A= - H' — H' — L", 2 < r < 0o we get

fsz ((1 - %) A_l‘b) do = fD ( ) dx <H01der |D| (fsz ( _1¢)2q)%
Jaztg]; <

—choose ¢g=%

ie.,

= ol (3.10)
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Applying (3.10) to (3.9) we see that
symm [ ~ )‘0 ~ 2 1 2 (r=2)/r |~ 2
Dy (i, forue) + 5 118 = frrue =1 < 3= 1I€l17 + Co D) %= feruell

To estimate the last term we use some error estimates for TV — inpainting computed in [12]. First
we have

||7:L - ftrueHQ = ,/Q\D(a - ftrue)2 d.’II +/ (ﬁ, - ftrue)2 dl‘

D

Since 4 — fipye 18 uniformly bounded in 2 (this follows from the L bound in the definition of
TV (u)) we estimate the first term by a positive constant K; and the second term by the L' norm
over D. We obtain

||a_ftrue||2 S Kl +K2/ |a_ftrue| dl‘
D

Now let 4 € BV (Q) be given by 4 = u® + u¢, where u® is a smooth function and u? is a piecewise
constant function. Following the error analysis in [12] (Theorem 8.) for functions 4 € BV (Q2) we
have

|4 — ftmeH2 < K; + Kserr(D)
< Ky + Ky (|D|C (M(u®), 8) + 2| R(u?)|)

where M (u®) is the smoothness bound for u®, 3 is determined from the shape of D, and the error
region R(u?) is defined from the level lines of u?. Note that in general the error region from
higher-order inpainting models including the TV seminorm is smaller than that from TV — L2
inpainting (cf. Section 3.2. in [12]).

Finally we end up with

symm / ~ A A ]‘ r— T
D™ i firue) + G = furaell®y < 5 €17+ CA0 1 DI ervipug, (311

with
€ITinpaint = K1+ Ko (|D| C (M(us)aﬁ) +2 ’R(ud)’) .

The first term in (3.11) depends on the regularizer TV, and the second term on the size of the
inpainting domain D.

REMARK 3.6. From inequality (3.11) we derive an optimal scaling for Ao, i.e., a scaling which
minimizes the inpainting error. It reads

2D ~1
r—2
Xo ~ D7

In two space dimensions r can be chosen arbitrarily big, which gives \g ~ 1/\/ﬁ as the optimal
order for Xg.

Stability estimates for (3.6) can also be derived with an analogous technique. For w; being
the solution of (3.6) with fyum = fi (again assuming that f; = firue in Q\ D), the estimate

symm A )\
D™ (ur,uz) + 5 flur —ua|®y < 5 [ (fr = f2)* da (3.12)
D

holds.
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4. Numerics. In the following numerical results for the two inpainting approaches (1.1) and
(1.3) are presented. For both approaches we used convexity splitting algorithms, proposed by Eyre
n [21], for the discretization in time. For more details to the application of convexity splitting
algorithms in higher order inpainting compare [8].

For the space discretization we used the cosine transform to compute the finite differences for
the derivatives in a fast way and to preserve the Neumann boundary conditions in our inpainting
approaches (also cf. [8] for a detailed description).

4.1. Convexity splitting scheme for Cahn-Hilliard inpainting. For the discretization
in time we use a convexity splitting scheme applied by Bertozzi et al. [7] to Cahn-Hilliard inpaint-
ing. The original Cahn-Hilliard equation is a gradient flow in H ! for the energy

1
El[u]:/ SIVul? + - F(w) da,
Q €

while the fitting term in (1.1) can be derived from a gradient flow in L? for the energy

We apply convexity splitting for both £ and E5 separately. Namely we split Fy as F1 = E11— E1»
with

C
Eyy = / : Vul* + == [uf® da,
02 2
and
1 C
o :/ —ZF(u) + =L |ul? da.
Q € 2

A possible splitting for Fy is Fy = Eo1 — Fao with

1 Cy, 2
FEoy = = —= d
21 2/Q B) lu|” dx,

and

1 C
EQQ:f/ A —u)?+ 2 |uf da.
2 /g 2

For the splittings discussed above the resulting time-stepping scheme is

UkHT_ =k~ _vH‘l(EflJrl - Efz) — Ve (Efz+1 - E§2)7

where V-1 and V2 represent gradient descent with respect to the H—! inner product and the
L? inner product respectively. This translates to a numerical scheme of the form

— 1
7Uk+lT L eAAup 1 — CrAugy1 + Couggr = EAF/(W) — C1Aup + M(f — ug) + Coug.

To make sure that Fy1, F12 and Fs1, E5s are convex the constants Cy > %, Cy > Ag.

4.2. Convexity splitting scheme for TV — H~! inpainting. We consider equation (1.3)
where p € 9TV (u) is replaced by the formal expression V - (lg—z‘), namely

w =AY <|§—Z|» A ). (4.1)
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F1G. 4.1. Destroyed binary image and the solution of Cahn-Hilliard inpainting with switching € value: u(1200)

with € = 0.1, u(2400) with ¢ = 0.01

F1G. 4.2. Destroyed binary image and the solution of Cahn-Hilliard inpainting with switching € value: u(800)
with € = 0.8, u(1600) with € = 0.01

Similar to the convexity splitting for the Cahn-Hilliard inpainting we propose the following splitting
for the TV-H ~! inpainting equation. The regularizing term in (4.1) can be modeled by a gradient
flow in H~! of the energy

E, :/ |Vu| dz.
Q

We Spllt E1 in E11 — E12 with
C
En :/ L \Vul? dx
Q 2
C
E12 = / —|VU| + J‘VUP dx.
Q 2
The fitting term is a gradient flow in L? of the energy

1
E, = f/ A f —u)?dx
2 Q
and is splitted into Eg = E21 — E22 with
E21 = / @|U‘2 dx
Jao 2
1

By == / “A(f —u)? + Calul? dr.
2 Ja

Analogous to above the resulting time-stepping scheme is

DL 7T O A AU + Cog g = CrAAuy, — A(V - (ﬂ
- |Vug|

In order to make the scheme unconditionally stable, the constants C; and Cs have to be chosen
so that Fq1, Fho, Fa1, Fao are all convex. The choice of C; depends on the regularization of the

)) + Coug, + A(f — ug).

total variation we are using. Using the square regularization |Vu/ is replaced by \/|Vu|® + 62 the
condition turns out to be C; > % and Cy > Ag.
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\ 2

Fia. 4.3. Destroyed binary image and the solution of Cahn-Hilliard inpainting with switching € value: u(800)
with € = 0.8, u(1600) with e = 0.01

Fig. 4.4. TV — H™1 inpainting: uw(1000) with A = 103
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Appendix A. Neumann boundary conditions and the space H 1(Q)

In this section we want to pose the Cahn-Hilliard inpainting problem with Neumann boundary
conditions in a way such that the analysis from Section 2 can be carried out in a similar way.
Namely we consider

{ uy = A(—eAu+ LF'(u) + A(f —u) in €,

du _ dAu _
S = =0 on 01,

ov

For the existence of a stationary solution of this equation we consider again a fixed point approach
similar to (2.4) in the case of Dirichlet boundary conditions, i.e.,

ou 3(EA’LL_%FI(“‘)> =0 on Of). (Al)

{ U= — A(—eAu+ LF'(u)) + A(f —u) + (Ao — A)(v —u) in €,

v ov

To reformulate the above equation in terms of the operator A~! with Neumann boundary condi-
tions we first have to introduce the space H 1(Q) in which the operator A~! is now the inverse
of —A with Neumann boundary conditions.

Thus we define the non-standard Hilbert space

Hy'(Q) = {F € HYQ)" | (F.1) ). s = 0} .



Cahn-Hilliard and BV-H 1 inpainting 21

Fic. 4.5. TV — H™1 inpainting: uw(1000) with A = 103

Since (2 is bounded we know 1 € H'(f2), hence H; ' () is well defined. Before we define a norm
and an inner product on Hy 1(Q) we have to define more spaces. Let

Hj(Q) = {¢eH1(Q): /dexzo},

with norm HUHH}; :=||Vu|| .- and inner product (u,v)H; = (Vu, Vv),,. This is a Hilbert space
and the norms ||.|| ;1 and ””H¢1> are equivalent on H%(Q) Let (Hj(Q))* denote the dual of Hj(Q).

We will use (H}(€2))* to induce an inner product on Hy ' (€2). Given F € (H}(2))* with associate
u € Hj(Q) (from the Riesz representation theorem) we have by definition

(B0 rsye s = () = (Vu, Vo Vb € HY(Q).

Lets now define a norm and an inner product on Hj ' ().
DEFINITION A.1.

Hy'(Q) = {F € H\Q)* | (F,1) gy g = o}

R 1
1l 0 = 1 FV | -
<F17F2>H51 = <VU1,VU2>L2 ;

where Fy, Fy € Hy'(Q) and where uy,us € Hé(Q) are the associates of Fi| Hé, | H;, c
(Hg ()"

At this point it is not entirely obvious that for a given F' € H,'(Q2) we have F| Hj € (Hi(Q))*.
That this is the case though is explained in the following theorem.

THEOREM A.2.

1. Hy'(Q) is closed in (H'(Q))*.
2. The norms ||.||H6_1 and |||l gry- are equivalent on Hy ().

Theorem A.2 can be easily checked just by the application of the definitions and the fact that
the norms ||.|| ;1 and ||||H41) are equivalent on H(§2). From point 1. of the theorem we have that
H;' () is a Hilbert space w.r.t. the (H*(2))* norm and point 2. tells us that the norms ||||H51
and |[.[| 7). are equivalent on Hp 1(Q). Therefore the norm in Definition A.1 is well defined and
H;' () is a Hilbert space w.r.t. ||.||H51.

In the following we want to characterize elements F' € Hj 1(Q). By the above definition we
have for each F € H; ' (), there exists a unique element u € H () such that

(Fo) gy i = /QVu-w dz, Vi € Hy(Q). (A.2)
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Since (F, 1) g1y« 1 = 0, we see that (F, ¢ + K) gy g = (F,¥) g1y« g for all constants K € R
and therefore (A.2) extends to all 1 € H!(Q2). We define

AR =u (A.3)

the unique solution to (A.2).

Now suppose F' € L*(Q) and assume u € H?(Q). Set (F,¢) := [, F¢ dz. Because L*(Q) C
H; ' () an element F is also an element in H; ' (2). Thus there exists a unique element u € Hdl)(Q)
such that

/(—Au—F)w dx + Vu-vpds =0, Yo € Hi(NQ).
Q l9)

Therefore u € H, é(Q) is the unique weak solution of the following problem:

{—Au—FzO in © (A.4)

Vu-vr=0 on 0f).

REMARK A.3. With the above characterization of elements F € Hy () and the notation
(A.3) for its associates the inner product and the norm can be written as

O /QVA_lFl-VA_ng do, VF,F, € Hy (),

and norm

|Fllgo = \//Q(VAlF)? dz.

Throughout the rest of this appendiz we will write the short forms (.,.)_; and ||.||_, for the inner

product and the norm in Ha_l(ﬂ) respectively.

Now its important to notice that in order to rewrite (A.1) in terms of A~ we require the
"right hand side” of the equation, i.e., “=* 4+ X(u — f) + (Ao — A)(u — v) to be an element of our
new space H;'(Q) (cf. Definition A.1). In other words the "right hand side” has to have zero
mean over {). Because we cannot guarantee this property for solutions of the fixed point equation

(A.1) we are going to modify the right hand side by subtracting its mean. Let

B = Gy Jolw—v) da
B = Ja fiu= N+ (1= 3) (e vy d,

and consider instead of (A.1) the equation

T

u _ () on 99,

{ eAu—L1F'(u) = A7 (2 = M(f —u) — (Ao — A)(v—u) — Fo) inQ,
gu —

d(eAu—1F’
where the second Neumann boundary condition W = 0 on 9N is included in the

definition of A~'. The functional of the corresponding variational formulation then reads
Jwo) = Jo (51Vuf +LFw)) do+ & ||(u—v) - B,
2
(=5 = (1=%) o) -8,

With these definitions the proof for the existence of a stationary solution for the modified Cahn-
Hilliard equation with Neumann boundary conditions can be carried out similarly to the proof in

Xo
+2
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Section 2. Note that every solution of (1.1) fulfills % [ udz = [, A(f — ) dz. This means that
for a stationary solution @ the integral CfQ A(f —u) de = 0 for every constant C' € R (,i.e., the
"right hand side” has zero mean and therefore F = F3 = 0).

Appendix B. Functions of bounded variation.

The following results can be found in [3]. Let © C R? be an open and bounded Lipschitz
domain. As in [3] the space of functions of bounded variation BV (€2) in two space dimensions is
defined as follows:

DEFINITION B.1. (BV(Q)) Let u € L'(Q). We say that u is a function of bounded
variation in € if the distributional derivative of u is representable by a finite Radon measure in
Q, i.e., if

/ ua(b dzx = —/ ¢pdDu Vo € C*(Q), i =1,2,

o Oz Q

for some R?— valued measure Du = (Dyu, Dou) in Q. The vector space of all functions of bounded

variation in § is denoted by BV (2). Further, the space BV (€2) can be characterized by the total

variation of Du. For this we first define the so called variation V (u,(2) of a function u € L}, ().
DEFINITION B.2. (Variation) Let u € L}, (). The variation V(u,Q) of u in Q is defined

by

Viu,Q):= sup{/gudivgb de: ¢ € (C'Cl(ﬂ))Q,HQSHOO < 1}.

A simple integration by parts proves that

V(u, ) :/ |Vu| d,
Q

if u € C1(Q). By a standard density argument this is also true for functions u € W11(Q). Before
we proceed with the characterization of BV (Q) let us recall the definition of the total variation of
a measure:

DEFINITION B.3. (Total variation of a measure) Let (X,E) be a measure space. If u is a
measure, we define its total variation |u| as follows:

|| (E) := sup {Z |(ER)| : Ep, € € pairwise disjoint , E = U Eh} ,VECE.
h=0 h=0

With Definition B.2 the space BV (2) can be characterized as follows

THEOREM B.4. Let u € LY(Q). Then, u belongs to BV (Q) if and only if V(u,Q) < oc.
In addition, V(u,Q) coincides with |Du| (), the total variation of Du, for any u € BV (Q) and
u > |Du| () is lower semicontinuous in BV () with respect to the Li,.(Q) topology.

Note that BV (2) is a Banach space with respect to the norm

lall ey = Nl gy + 1Dl ().

Now we introduce so called weak* convergence in BV () which is useful for its compactness
properties. Note that this convergence is much weaker than the norm convergence.

DEFINITION B.5. (Weak* convergence) Let u,up, € BV (). We say that (up) weakly*
converges in BV (Q) to u (in signs up, — u) if (up) converges to u in L*(Q) and (Duy,) weakly*
converges to Du in all (), i.e.,

lim /QgiadDuh:/ngdDu Vo € Cy(Q).

h— o0

A simple criterion for weak* convergence is the following:
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THEOREM B.6. Let (up) C BV (Q). Then (up) weakly* converges to u in BV (Q) if and only
if (up) is bounded in BV () and converges to u in L*(Q).
Further we have the following compactness theorem:
THEOREM B.7. (Compactness for BV (Q))
e Let Q be a bounded domain with compact Lipschitz boundary. FEvery sequence (up) C
BVoe(Q) satisfying

SUP{/ |up| dx + [Dup| (A) : heN} <oo VA CCQ open,
A

admits a subsequence (up,) converging in L}, () to u € BVjo(R). If the sequence is
further bounded in BV (Q) then u € BV () and a subsequence converges weakly™ to u.

o Let Q be a bounded domain in R® with Lipschitz boundary. Then, every uniformly bounded
sequence (ug)k>o in BV(Q) is relatively compact in L™(Q) for 1 < r < 5%, d > 1.
Moreover, there erists a subsequence uy, and u in BV (Q) such that uy, — u weakly" in
BV (Q). In particular for d = 2 this compact embedding holds for 1 <r < 2.

Let u € L'(Q2). We introduce the mean value ug of u as

7 ),
uq = — | u(x) dx.
] o™

A generalization of the Poincare inequality gives the so called Poincare-Wirtinger inequality for
functions in BV (2).

THEOREM B.8. (Poincare- Wirtinger inequality) If Q C R? is a bounded, open and connected
domain with compact Lipschitz boundary, we have

lu—uall oy < C DUl (Q) Vue BV(Q), 1<p<2

for some constant C depending only on €.

Appendix C. Theorems. The following definitions and results can be found in [20].

We introduce the notion of the subdifferential of a function.

DEFINITION C.1. Let X be a locally convex space, X* its dual, {.,.) the bilinear pairing over
X X X* and F a mapping of X into R. The subdifferential of F' at u € X is defined as

OF (u) ={pe X*| (v —u,p) < F(v) — F(u),Yv € X}.

Every normed vector space is a locally convex space and therefore the theory of subdifferentials
applies to our framework (with X = BV (2)).

In addition we recall the Poincare inequality and the Rellich-Kondrachov Compactness theo-
rem (cf. [2], Theorem 8.7, p. 243).

THEOREM C.2. (Poincare’s inequality). Assume that 1 < p < oo and that Q is precompact
open subset of n-dimensional Euclidean space R™ having Lipschitz boundary (i.e., £ is an open,
bounded Lipschitz domain). Then there exists a constant C, depending only on Q and p, such that,
for every function u in the Sobolev space HP(S2),

lu —uallLr) < ClVullLer ),

where uq = \S%I Jo uly) dy is the average value of u over Q, with |Q| denoting the Lebesgue measure

of the domain 2.
THEOREM C.3. (Rellich-Kondrachov Compactness Theorem) Assume ) is a bounded and
open subset of R% with Lipschitz boundary. Suppose 1 < r < d. Then

W (Q) =< LI(Q),

dr
d—r"

foreach 1 < q<
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