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Abstract

In this article, we present a parallel algorithm for intensity-based elastic image registration.
This algorithm integrates several components: parallel octrees, multigrid preconditioning, a
Gauss-Newton-Krylov solver, and grid continuation. We use a non-parametric deformation
model based on trilinear finite element shape functions defined on octree meshes. Our C++
based implementation uses the Message Passing Interface (MPI) standard and is built on top of
the Dendro and PETSc libraries. We demonstrate the performance of our method on synthetic
and medical images. We demonstrate the scalability of our implementation on up to 4096
processors on the Sun Constellation Linux Cluster “Ranger” at the Texas Advanced Computing
Center (TACC).

1 Introduction

Given two images, S(x) and T'(x), “registration” is the process of finding a displacement field, u(z),
such that T'(z 4+ u(x)) is “similar” to S(z) in some metric; S(z) is referred to as the fixed image
and T'(x) is referred to as the moving image. Image registration has the following applications:

Integrating complementary information contained in images of the same subject obtained

using different modalities.
Aligning temporal sequences of images to compensate for motion of the subject.
Image guidance during surgery.

Aligning images from multiple subjects in statistical studies.

Comparing images taken at different stages of progression of a disease such as in tumor

growth.

Overview and challenges. Given a metric, D(-,-), for measuring the dissimilarity between any
given pair of images, the image registration problem can be viewed as a non-convex optimization
problem:

muin D(S,T(u))

(1.1)



In this work, we use the L? norm as the similarity metric!:

D(S, T(u)) = / 1S — T(w)]? da (1.2)

Other similarity metrics such as correlation coeflicient, correlation ratio and mutual information
have also been used in the literature [15, 48]. The choice of the similarity metric mainly depends on
whether or not the same imaging modality? was used to acquire both the fixed and moving images.
Since we focus on registering images acquired using the same modality, L? is appropriate here. The
main assumption (and limitation in the SSD metric) here is that similar structures share similar
greyscale values.

Minimizing Equation 1.2 is an ill-posed and non-convex problem. So, we need to impose a
regularization that constrains the displacement field. The choice of regularization is an important
feature that can be used to distinguish between different registration algorithms. In this work, we
will use the elastic deformation energy as the regularization and hence this procedure is known
as “elastic registration”. This choice is motivated by the fact that many biological materials that
are imaged are elastic. The deformation energy used in this work is based on the linear theory of
elasticity. The mathematical statement of the elastic registration problem is given below:

minJ(u) = % / (S — T()]? dr +  au,u)

a(u,v) = —/v (Au+ (A +1)Vdivu) dz (1.3)

a(u,u) represents the elastic potential energy due to the deformation and A is the Lamé parameter.
The regularization parameter, 7, controls the trade-off between the two competing terms in the
objective function: (a) dissimilarity between the fixed and deformed moving images and (b) the
associated deformation energy. The optimality condition for the regularized problem is given by
Equation 1.4:

g(u) -v="ya(u,v) — / (S —T(u) VT (u) -vde =0 Yo (1.4)

g(u) represents the gradient of the objective function, J(u). This is the weak form of a nonlinear
coupled partial differential equation (PDE). We need to specify appropriate boundary conditions
to solve this equation; we chose to enforce homogeneous Dirichlet boundary conditions. We assume
that a rigid registration is performed prior to the elastic registration. This means that there is no
relative displacement between the frames for the fixed and moving images for the elastic registration
and hence homogeneous Dirichlet boundary conditions are appropriate here.

We use a Gauss-Newton algorithm to solve Equation 1.3. Such an approach requires the re-
peated numerical solution of large linear systems of equations. To reduce the computation time,
we considered a combination of various techniques. To reduce the amount of processed data we
needed a non-uniform discretization scheme. Such a discretization scheme would also be useful for
further extensions of the work that will include adaptive mesh refinement proceedures. Since we

!This is also called the sum of squared differences (SSD) similarity metric.
2Modality refers to the technique used to acquire the images. Some popular modalities include ultrasound,
magnetic resonance imaging and computed tomography.



are dealing with images, it was natural to use octree-based discretizations instead of generic un-
structured discretizations. Due to the sheer size of the problem and storage limitations we needed
to consider matrix-free schemes and parallel implementations. We considered iterative solvers since
direct solvers do not work with matrix-free schemes and moreover they do not scale well. The
convergence rates of most iterative solvers deteriorate with the condition number of the matrix to
be inverted. The matrices that need to be inverted to solve the registration problem suffer from
ill-conditioning and so it is important to address this problem. Multigrid methods are known to be
robust for such ill-conditioned systems but the typical multigrid methods for adaptive discretiza-
tions are of the algebraic type, which do not work with matrix-free schemes and have high setup
costs rendering them unsuitable for large scale adaptive mesh refinement proceedures. Recently,
we developed a parallel, matrix-free, geometric multigrid solver for finite element computations on
octree meshes [51, 52] and demonstrated its scalability on over 32000 processors. In this work, we
used this algorithm to solve the linear system formed in each Gauss-Newton iteration.
Contributions. The main contributions of this work are summarized below:

e We use parallel octree discretizations to reduce the computation time for the registration
problem. This implementation will also allow us to register high resolution images that are
too large to fit on a single processor.

e We use a multigrid algorithm to solve the linear system that arises in each optimization
iteration. In particular, we use a matrix-free geometric multigrid algorithm, which has lower
setup costs compared to its algebraic counterpart. This is significant because we need to
setup the linear system of equations for the multigrid scheme in every optimization iteration.

Limitations. There are a few limitations in the proposed framework:

e The linear theory of elasticity is only valid for small deformations. Other regularization
approaches may be more appropriate for large deformations.

e We do not incorporate any biophysical information to additionally constrain the deformation.
It has been suggested that incorporating such information will provide intelligent priors and
reduce the ill-posedness of the registration problem [56].

e We do not use adaptive integration in our present implementation. Instead, we fix the order
of the Gauss quadrature rule for integration a-priori. The use of adaptive integration can
further reduce the computation costs for evaluating the objective function and gradient.

Related work. Image registration has been an active research area for the past two decades.
[25, 67, 45] give a comprehensive review of image registration methods. [32, 41, 42] focus on
registration techniques commonly used in medical image processing.

Many of the early works on registration focussed on rigid or affine transformations in which
u is restricted to be a rigid or affine displacement field. More complex deformation models used
in the literature include polynomial models [23, 24], radial basis functions [21, 22], B-splines [5,
39, 40, 54], Thin-plate splines [10, 49] and elastic splines [16, 65]. These registration methods
regularize the problem by discretization (i.e., by parameterizing the displacement field) and so
cannot allow fine discretizations (too many parameters). Having few degrees of freedom makes
these parametric registration methods computationally efficient but it restricts their ability to
handle local deformations well. In contrast, the number of degrees of freedom in non-parametric



registration methods is comparable to the number of pixels in the images. This give these methods
the flexibility needed to handle local deformations, but they need to be regularized explicitly by
adding a penalty term to the objective function. Different choices for regularization give rise to
different registration algorithms: diffusive registration [19], elastic registration [4, 31, 33, 63], fluid
registration [12, 64] and curvature registration [20]. There are also examples of hybrid approaches
that combine parametric and non-parametric registration methods: [53] used elastic registration
on affine registered images to improve the accuracy of reconstruction.

Multigrid methods for solving elliptic PDEs have been researched extensively in the past
[6, 11, 17, 30, 66] and remain an active research area [1, 2, 7, 8, 26]. The use of multigrid for
image registration is fairly recent and some of the relevant works include [14, 29, 31, 33]. [14]
used a diffusive regularizer and a steepest-descent type optimization algorithm accelerated using a
multigrid solver. [31] used a Full Approximation Scheme (FAS) and d-linear image approximation
for elastic registration. [33] presented a multigrid scheme using operator dependent prolongation
for elastic image registration. [29] presented a Gauss-Newton algorithm and a multigrid scheme for
solving the elastic registration problem using a regular grid discretization.

The use of octrees/quadtrees for image registration is also a fairly recent idea [27, 28, 38, 59, 60].
[27] presented a parametric registration algorithm using octree discretization and [28] used octrees
for elastic image registration. [38] used quadtrees for affine image registration. [59] and [60] used
a family of volumetric tensor product first order (linear) B-splines whose coefficients were defined
on an octree and quadtree grid to model the transformation for the registration problem.

There is little work on parallel image registration. [18, 46, 62] focussed on rigid registration using
derivative-free optimization algorithms. A steepest-descent approach was used in [35] for parallel
rigid registration of 2-D images to 3-D volumes. A parallel non-rigid registration algorithm using a
B-spline transformation model was presented in [36]. [55] parallelized the 3-D demon’s registration
algorithm. [9] used a fixed point iteration combined with parallel FFTs to solve the 2-D elastic
registration problem. [43, 44] also used a fixed point iteration to solve the 2-D elastic registration
problem and used a parallel Conjugate Gradient (CG) method to solve the linear system within
the nonlinear iteration. [37] presented a parallel multigrid scheme to solve the 3-D optical flow
problem.

Organization of the paper. The rest of this article is organized as follows. We describe the
octree discretization and image interpolation schemes in Sections 2 and 3, respectively. Section
4 describes the linear and nonlinear solvers used to solve the optimization problem. Finally, in
Section 5 we present the results from using the proposed algorithm for registering synthetic as well
as medical images.

2 Octree discretization

We begin by defining some terms that will be used later in this section. An “octree” is a tree data
structure that is used for spatial decomposition (Figure 1). The elements of an octree are known
as “octants”. Every octant has a maximum of eight “children”. An octant with no children is
called a “leaf’ and an octant with one or more children is called an “interior octant”. “Complete”
octrees are octrees in which every interior octant has exactly eight children. The only octant with
no parent is the “root” and all other octants have exactly one parent. Octants that have the same
parent are called “siblings”. The depth of an octant from the root is referred to as its “level’. We
use a “linear” octree representation (i.e., we exclude interior octants) using the “Morton encoding”
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Figure 1: For simplicity, we use quadtrees to illustrate the concepts; quadtrees are 2-D analogues
of octrees. (a) Tree representation of a quadtree and (b) decomposition of a square domain using
the quadtree, superimposed over a uniform grid. The leaves are labeled in the Morton ordering.
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Figure 2: (a) A regular grid image and (b) the linear octree constructed by coarsening the regular
grid image.

scheme [13]. We use “2:1 balanced octrees” in this work; these are octrees in which there is no more
than one octree-level difference between octants that share a face, edge, or vertex.

Next, we describe how we construct the parallel octree discretization from the high resolution
fixed and moving images discretized on an uniform grid. We assume that the number of elements in
each dimension of the uniform grid is a power of 2. Note that we only use the octree discretization
for the displacements; we continue to use the original uniform grid representation for the given
images. To make the distinction between the two discretizations clear, we use the term “octants”
to refer to elements in the octree discretization and the term “voxels” to refer to elements in the
original regular grid discretization.

We first construct two parallel complete linear octrees; one for the fixed image and another for
the moving image. The uniform grids for the input images can be viewed as octrees in which all
the octants are at the same octree-level. We coarsen these octrees by replacing every set of eight
siblings by their parent as long as the maximum difference between the image values of the siblings



is less than an user-specified threshold (§). After coarsening, we set the image value of the parent
to be the average of the values of its children and repeat the process until further coarsening is not
possible. This is illustrated in Figure 2. Next, we merge the two octrees and linearize the result
using the algorithm described in [58].> We then use the algorithm described in [58] and construct a
2:1 balanced octree. We construct an octree mesh from the 2:1 balanced octree using the algorithm
described in [57]. We discretize the optimization problem given in Equation 1.3 using trilinear finite
elements on this octree mesh. A characteristic feature of such octree meshes is that they contain
“hanging” vertices; these are vertices of octants that coincide with the centers of faces or mid-points
of edges of other octants. The vertices of the former type are called “face-hanging” vertices and
those of the latter type are called “edge-hanging” vertices. The 2:1 balance constraint ensures that
there is at most one hanging vertex on any edge or face. The hanging vertices do not represent
independent degrees of freedom in a FEM solution. We discussed a way to tackle these hanging
vertices and build conforming finite element spaces in [52, 51, 57]; we follow the same approach in
this work too.

3 Interpolation

In this section, we describe how we construct continuous approximations to the images that can
be used to evaluate their intensity values at arbitrary locations within the domain. Such evalua-
tions are necessary for computing the integrals in Equation 1.3 and Equation 1.4 numerically. We
use a gradient-based optimization algorithm and to compute the gradient, g(u), (Equation 1.4)
we need derivatives of the approximation of the moving image, T'(x). Although computationally
efficient, piecewise trilinear image approximations are not suitable for our purposes because they
are not continuously differentiable and we require image derivatives. For this reason, we use piece-
wise tricubic Hermite polynomials. Since the Hermite polynomial approximations interpolate the
function and its derivatives, we need both T" and VT to construct the image approximations. To
compute VT, we use the second-order accurate central difference scheme. Once we have VT, then
the approximations to the images within each voxel are given by Equation 3.1.

1 1
T(IE, Y, Z) - Z Z T@l;anzl;?gn (57 m, C)
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where, NZZ" is given by Equation 3.2 and P/ is given by Equation 3.3. For each pair (i,1),

1

exactly one of P!(—1), P}(1), dpild(gl) and dl;"lg(l) is 1 and the rest are 0.

30ur implementation is capable of simultaneously registering multimodal images. For simplicity, we only explain
the monomodal case. For the multimodal case, an octree is constructed for each modality and all the octrees are
merged in the end.
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Figure 3: Illustration of image partition: (a) An octree distributed on 3 processors, (b) the input

image aligned with the octree and (c) the part of the input image owned by the first processor. In
this example, the ghost layer received from other processors is 2 voxels thick.
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3.1 Image partition

In our parallel implementation, we partition the images across the processors. The displacements
computed during the solve may be such that some processors may need to access portions of the
images owned by other processors in order to perform interpolation. To reduce the communication
costs associated with this operation we impose the partition for the finest octree onto the images as
well; hence, the portion of the images owned by each processor is aligned with the part of the finest
octree owned by that processor. We then expand this initial partition of the images to include a
layer of image voxels that is owned by other processors; the thickness of this layer is a few voxels
and it is a parameter that can be controlled. This is illustrated in Figure 3. For the case of
small deformations, most of the points, where the images and their gradients need to be evaluated,
generated by each processor will lie within the portion of the images owned by that processor.
We communicate the remaining points to the processors that own the respective image voxels, the
receiving processor will evaluate the image and gradients at these points and communicate the
results back to the processor that generated these points.



4 Solvers

In this section, we describe three techniques used to accelerate the solution of the elastic registration
problem. First, we describe a Gauss-Newton method that generates good search directions for the
optimization and succeeds in keeping the number of optimization iterations small. Second, we
describe a multigrid scheme to efficiently solve the linear system of equations that arise in each
optimization iteration. Third, we describe a grid continuation scheme that solves a sequence of
optimization problems on increasingly finer grids to reduce the overall computational cost and to
improve the convergence of the algorithm.

4.1 Gauss-Newton approximation

In this section, we describe how we solve Equation 1.4 using a Newton-type method. In the
Newton’s algorithm for optimization problems, the search directions, p, are generated by inverting
the Hessian, H, in Equation 4.1:

H(Unfl)pnfl = *g(unfl)
Up = Up—1+ QAp—1Pn—1 (41)

where, a1 satisifies the Armijo backtracking condition [47].

w- H(u)p =va(w,p) + /w VT (u) @ VT (u) — (S — T(u)) VQT(U)] pdx Vp,w (4.2)

The true Hessian for the registration problem, given by Equation 4.2, can be indefinite when
v = 0 due to the V2T'(u) term and so the Newton step might not be a descent direction. Moreover,
second derivatives of the image are unreliable for non-smooth images. Instead, we use a Gauss-
Newton approximation (Equation 4.3), which is positive definite. This approximation is derived by
dropping the V27T'(u) term in Equation 4.2.

w - H(uw)p =~va(w,p) + /w (VT'(u) ® VT'(u)) pdx Vp,w (4.3)

The discretized Hessian requires computation of the integrals in Equation 4.3. The a(w, p) term
is computed exactly using precomputed stencils. We use numerical integration to approximate the
integral involving the VT'(u) ® VT'(u) term. For this numerical integration, we used an integration
rule in which the points of integrand evaluation coincided with the mesh points. Thus, the VT'(u)®
VT (u) part of the Hessian matrix* has a block diagonal form. It is cheaper to construct the matrix
or apply the Matvec for this block diagonal approximation to the Hessian as compared to using
a Hessian built using a more accurate integration rule with more points of integrand evaluation
within each element.

4In our implementation, we do not build the Hessian matrix explicitly; instead, we implement a Hessian Matvec,
i.e. a function that accepts a vector as input and returns the product of the Hessian matrix and the vector as the
output.



Algorithm 1 GAUSS-NEWTON ALGORITHM

Repeat until convergence:

1. Given u, use interpolation to compute 7T'(u) and VT (u).
2. Evaluate the objective function and the gradient of the objective function.
3. Compute the Newton step, p, in Equation 4.2 using the multigrid solver.
4. Use line search to scale the step:

e Let w be the Newton step.

e Set a=1

e While J(u+ aw) > (J(u)+ ciaVJ(u)Tw)

— set a=ca. (c2€(0,1))
A trust region approach could be used instead of line search.

5. Update u as shown in Equation 4.2.

6. Declare convergence if one of the following holds:

e The step-length is smaller than a given tolerance, which is typically some
fraction of the voxel size.

e Reduction in gradient is sufficient.

4.2 Multigrid preconditioner

The Gauss-Newton Hessian, described in the previous section, can be highly ill-conditioned. We
tackle the problem of ill-conditioning using the multigrid method, which is known to be robust for ill-
conditioned systems. We solve Equation 4.1 using a Conjugate Gradient algorithm preconditioned
using one multigrid V-cycle. We use a 3 x 3 block-Jacobi smoother at each level in the V-cycle and
use a direct solver (LU) at the coarsest grid. We use the restriction and prolongation operators
described in [51, 52]. To form the coarse grid operator, we first transfer the values of VT'(u) from
the fine grid vertices to the coarse grid vertices by injection. Note that we restrict VI'(u) and not
T(u). We then assemble the coarse grid operators by using the coarse grid discretization for the
elasticity part and nodal integration for the image part as decribed in the previous section.

4.3 Grid continuation

We use a multiscale optimization algorithm to reduce the overall computational cost and to improve
the convergence of the algorithm. This idea has been used in other works as well [3, 29, 31]. In this
approach, we solve a sequence of optimization problems on increasingly finer grids. The solution
of each optimization problem is used as an initial guess for the subsequent optimization on the
next finer level. The coarser grid iterations are cheaper than the fine grid iterations and they help
escape local minima by aligning the coarse-level details. We also use the initial guess to construct
an octree corresponding to the deformed moving image instead of the original moving image. The
multiscale optimization algorithm is listed in Algorithm 2.



Algorithm 2 GRID CONTINUATION

1. Construct a sequence of coarse images from the given image by averaging.
2. Solve the optimization problem on the coarsest grid using zero guess.

3. Interpolate the solution to the next finer grid and use it as an initial guess for
the optimization problem on that grid.

4. Repeat the last step until the finest grid is reached.

5 Results

In this section, we present the results from using the multiscale Gauss-Newton algorithm to register
synthetic as well as medical images. We performed four sets of experiments:

o We tested the performance of the algorithm on two synthetic examples.
e We tested the performance of the algorithm on medical MR images of brains.

e We tested the effect of the thresholding parameter () on the registration accuracy and the
corresponding reduction in problem size. This parameter controls the number of elements
in the octree; For a given image, using higher values of § would result in coarser octrees
compared to those constructed using lower values of §.

e We tested the fixed-size and isogranular scalability of our MPI-based implementation of the
proposed algorithms on the Sun Constellation Linux Cluster “Ranger” at the Texas Advanced
Computing Center (TACC).

The Newton iterations in all these experiments were terminated when the maximum step length
was less than 0.1 x h, where h is the regular grid spacing. In these experiments, we measured the
performance of registration for different regularization parameters () using the following metrics:
(A) the reduction in absolute value of the mismatch between the registered and fixed images, (B)
the number of optimization iterations, (C) the relative reductions in objective function, and (D)
the relative reduction in the 2-norm of the gradient. We also computed the determinants of the
Jacobians of the recovered deformations at a small number (7) of points within each element and
report the maximum and minimum values across all elements; values closer to 1 indicate small de-
formations, values greater than 1 indicate expansion, values lesser than 1 indicate compression and
negative values indicate non-physical deformations such as those involving intersecting or flipped
elements.

5.1 Synthetic examples

We first present two synthetic example problems of resolution 256 x 256 x 256 in Figures 4 and
7. In the former example, the moving image was chosen to be 255sin?(27x) sin?(27y) sin?(272)
and the fixed image was generated by applying 3 successive synthetic diffeomorphic displacement
field to this image. We found the maximum and minimum values for the determinants of the
Jacobians of the first deformation to be 1.12 and 0.84, respectively; the corresponding values for
the second deformation were 1.28 and 0.64, respectively and the corresponding values for the third
deformation were 1.70 and 0.08, respectively. In the latter example, the moving image is a sphere
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Table 1: Performance of the optimizer for the synthetic images shown in Figure 4. J is the objective
function and g is the 2-norm of the gradient. + is the regularization parameter. Approximately 10%
elements were used in the finest grid. The Newton iterations were terminated when the maximum
step-length was less than 0.1 x h, where h is the regular grid spacing for that level. The maximum
and minimum values of the determinants of the Jacobian of the recovered deformation for v =
102 was found to be 1.89 and -0.14, respectively. The maximum and minimum values of the
determinants of the Jacobian of the recovered deformation for v = 103 was found to be 1.56 and
0.35, respectively. The maximum and minimum values of the determinants of the Jacobian of the
recovered deformation for v = 10* was found to be 1.21 and 0.85, respectively.

~y Level 1 Level 2 Level 3 Level 4 Level 5
(Coarsest) (Finest)
Its. Jio glo Its. Jio g% Its. Jio g% Its. Jio g% Its. Jio gio
10° | 16 | 0.07 | 0.06 | 8 0.6710.03 |12 |092|0.01 |15 |0.98]0.01 |9 0.99 | 0.01
103 | 4 0.30 | 0.07 | 3 0.92 | 0.04 | 2 0.99 | 0.18 | 3 0.99 | 0.06 | 3 0.99 | 0.05
104 | 2 0.78 | 0.14 | 2 0.98 1 0.03 | 2 099 | 0.05 | 2 0.99 | 0.04 | 2 0.99 | 0.04

and the fixed image is a partial torus. In the figures, we only show a few selected slices in which the
differences between the fixed and moving images are easily noticeable. We report the results from
solving these registration problems using different regularization parameters in Figures 5 and 8,
respectively. We show the corresponding recovered deformations for these two examples in Figures
6 and 9, respectively. We also report the corresponding number of Gauss-Newton iterations and
relative reductions in objective function and gradient for each level of the multiscale algorithm in
Tables 1 and 2, respectively.

5.2 Medical imaging examples

Next, we tested the performance of the algorithm on medical MR images of resolution 256 x 256 x 256.
Figure 10 shows a few z-plane crosssection of the fixed, moving and registered MR images of the
brain of the same subject taken at different times. We show the result of registration for different
choices of the regularization parameter in Figure 11. The corresponding number of Gauss-Newton
iterations and relative reductions in objective function and gradient for each level of the multiscale
algorithm is reported in Table 3. Another medical imaging example is shown in Figure 12; this
is an example of inter-subject registration. The mismatch between the fixed and moving images
before and after registration is shown in Figure 13. This experiment was repeated for different
registration parameters and for each case the respective performance metrics like the number of
optimization iterations and relative reductions in objective function and gradient are reported in
Table 4. We also computed the determinants of the Jacobians of the deformation at the centers of
each voxel and this is shown in Figure 14.

5.3 Effect of the thresholding parameter

In Figure 15, we show the effect of the thresholding parameter, §, on the registration accuracy for
the example shown in Figure 12. We also report the relative reduction in mismatch between the
registered and fixed images and the corresponding number of octants in the finest octree in Table
5. The thresholding parameter has little effect on the registration accuracy but has a significant

11



) Fixed (Slice A) b) Moving ¢) Registered
) Fixed (Slice B) e) Moving f) Registered
) Fixed (Slice C) h) Moving i) Registered
Figure 4: First synthetic example. The moving image was chosen to be

255 sin?(27x) sin?(2my) sin?(272) and the fixed image was generated by applying 3 succes-
sive synthetic diffeomorphic displacement field to this image. The resolution of each image was
256 x 256 x 256. Each row shows a z-plane crosssection of the fixed, moving and corresponding
registered (deformed moving) images using the regularization parameter: v = 1000.

12



) Initial Mismatch ) Final (y = 10?) ) Final (y = 10?) ) Final (y = 10%)
) Initial Mismatch ) Final (v = 10?) ) Final (v = 10%) ) Final (y = 10%)
) Initial Mismatch ) Final (y = 102 ) Final (y = 103 ) Final (v = 104

Figure 5: Results from using the proposed methology on the images shown in Figure 4. Each row
shows a z-plane crosssection of the initial mismatch between the fixed and moving images and the
final mismatch between the registered and fixed images for different regularization parameters ().

Table 2: Performance of the optimizer for the synthetic images shown in Figure 7. J is the objective
function and g is the 2-norm of the gradient. ~ is the regularization parameter. Approximately
2.9 x 10° elements were used in the finest grid. The Newton iterations were terminated when
the maximum step-length was less than 0.1 x h, where h is the regular grid spacing for that level
or after 30 iterations. The maximum and minimum values of the determinants of the Jacobian
of the recovered deformation for v = 10% was found to be 84.82 and -11.94, respectively. The
maximum and minimum values of the determinants of the Jacobian of the recovered deformation
for v = 10* was found to be 3.33 and -0.42, respectively. The maximum and minimum values of
the determinants of the Jacobian of the recovered deformation for v = 10° was found to be 1.07
and 0.97, respectively.

y Level 1 Level 2 Level 3 Level 4 Level 5
(Coarsest) (Finest)
J g J g J g J g J 7]

90
10° | 17 [ 0.21 [ 0.06 [ 30 | 0.55 | 0.12 |21 | 0.81 | 0.16 | 30 | 0.88 | 0.18 | 30 | 0.91 | 0.19
10% | 5 0.75 1 0.17 | 8 0.93 | 0.08 | 11 | 0.97 | 0.09 | 30 | 0.98 | 0.06 | 30 | 0.99 | 0.16
10° | 2 097 015 |1 0.99 | - 2 0.99 | 0.09 | 2 0.99 | 0.07 | 2 0.99 | 0.07
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Figure 6: The z-plane crosssection of the reconstructed deformation for the example shown in
Figure 4 using v = 100.

Table 3: Performance of the optimizer for the MR images shown in Figure 10. J is the objective
function and g is the 2-norm of the gradient. ~ is the regularization parameter. Approximately
1.28 x 108 elements were used in the finest grid. The Newton iterations were terminated when the
maximum step-length was less than 0.1 x h, where h is the regular grid spacing for that level. The
maximum and minimum values of the determinants of the Jacobian of the recovered deformation
for v = 200 was found to be 2.79 and 0.087, respectively. The maximum and minimum values of
the determinants of the Jacobian of the recovered deformation for v = 500 was found to be 1.65
and 0.49, respectively. The maximum and minimum values of the determinants of the Jacobian of
the recovered deformation for v = 1000 was found to be 1.35 and 0.67, respectively.

vy Level 1 Level 2 Level 3 Level 4 Level 5
(Coarsest) (Finest)
Its. | - £ Its. | - £ Its. | £ Its. | - £ Its. | £
0 9o 0 g0 0 g0 0 g0 0 Jo
200 | 4 0.67 | 034 |11 | 069|016 |11 | 0.77 | 13.1 | 11 | 0.89 | 1.6e-2 | 12 | 0.97 | 8.9¢-3
500 | 6 0.73 1029 | 4 0.82 1 0.36 | 4 0.85 | 0.195 | 4 0.94 | 0.055 | 4 0.98 | 0.038
1000 | 3 0.78 1 0.21 | 4 0.87 | 0.16 | 4 0.92 | 0.106 | 27 | 0.97 | 3.1e-3 | 15 | 0.99 | 6.3e-3
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) Fixed (Slice A) b) Moving c) Registered (y = 10%) (d) Registered (y = 10%)
G u

(e) Fixed (Slice B) (f) Moving g) Registered (y = 10®) (h) Registered (y = 10*)
G u

(i) Fixed (Slice C) (j) Moving k) Registered (v = 10%) (1) Registered (y = 10*)
G u

(m) Fixed (Slice D) n) Moving o) Registered (y = 10*) (p) Registered (y = 10*)
(q) Fixed (Slice E) r) Moving s) Registered (y = 10%) (t) Registered (v = 10*)

Figure 7: Second synthetic example. The moving image is a sphere and the fixed image is a partial
torus. The resolution of each image was 256 x 256 x 256. Each row shows a z-plane crosssection
of the fixed, moving and corresponding registered (deformed moving) images for the regularization
parameters: v = 103 and ¥ = 104
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(a) Initial Mismatch (b) Final (y = 10?) (c) Final (y = 10%)

(d) Initial Mismatch (e) Final (y = 10°) (f) Final (y = 10%)

(g) Initial Mismatch (h) Final (y = 10®) (i) Final (y = 10%)

(j) Initial Mismatch (k) Final (y = 10%) (1) Final (y = 10*)

(m) Initial Mismatch (n) Final (y = 10?) (o) Final (y = 10*)

Figure 8: Results from using the proposed methology on the images shown in Figure 7. Each row
shows a z-plane crosssection of the initial mismatch between the fixed and moving images and the
final mismatch between the registered and fixed images for different regularization parameters ().
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(a) Slice A (b) Slice B

(c) Slice C (d) Slice D

(e) Slice E
Figure 9: The z-plane crosssection of the reconstructed deformation for the example shown
Figure 7 using v = 1000.
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(a) Fixed (Slice A)

(d) Fixed (Slice B) (e) Moving (f) Registered

(g) Fixed (Slice C) (h) Moving (i) Registered

(m) Fixed (Slice E) (n) Moving (o) Registered

Figure 10: Skull stripped MR images of the brain of the same subject taken at different times
and the corresponding registered (deformed moving) image for v = 200. Each row shows a z-plane
crosssection of the fixed, moving and registered images.
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(a) Initial Mismatch (b) Final (y = 200) (c) Final (y = 500) (d) Final (y = 1000)

(e) Initial Mismatch (f) Final (v = 200) (g) Final (v = 500) (h) Final (v = 1000)

(i) Initial Mismatch  (j) Final (v = 200) (k) Final (v = 500)

(m) Initial Mismatch  (n) Final (v = 200) (o) Final (y = 500) (p) Final (v = 1000)

(q) Initial Mismatch  (r) Final (y = 200) (s) Final (y = 500) (t) Final (y = 1000)

Figure 11: Results from using the proposed methology for registering the example shown in Figure
10. Each row shows a z-plane crosssection of the initial mismatch between the fixed and moving
images and the final mismatch between the registered and fixed images for different regularization
parameters (7).
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) Fixed (Slice A)

) Fixed (Slice B) (e) Moving (f) Registered

(c¢) Registered

) Fixed (Slice C)

) Fixed (Slice D) (k) Moving (1) Registered

(i) Registered

(m) Fixed (Slice E) (n) Moving (o) Registered
Figure 12: Skull stripped MR images of the brains of two different subjects and the corresponding

registered (deformed moving) image for v = 3000. Each row shows a z-plane crosssection of the
fixed, moving and registered images.
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(a) Initial Mismatch  (b) Final (v = 1000) ) Final (v = 3000) ) Final (y = 5000)
(e) Initial Mismatch  (f) Final (v = 1000) ) Final (v = 3000) ) Final (v = 5000)

(i) Initial Mismatch (j) Final (v = 1000) ) Final (v = 3000) ) Final (v = 5000)

(m) Initial Mismatch (n) Final (4 = 1000) ) Final (v = 3000) ) Final (v = 5000)

(q) Initial Mismatch (r) Final (7 = 1000) (s) Final (v =3000) (t) Final (7 = 5000)

Figure 13: Results from using the proposed methology for registering the example shown in Figure
12. Each row shows a z-plane crosssection of the initial mismatch between the fixed and moving
images and the final mismatch between the registered and fixed images for different regularization
parameters (7).
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Det. Jacobian Det. Jacobian

1.4860 1.4860
1.3239 1.3239
1.1618 1.1618
0.99963 0.99963
0.83750 0.83750

Det. Jacobian
Det. Jacobian

e 1.4860

1.3239 1.3239

1.1618 1:1618

p— 0.99963

82750 0.83750
(c) Slice C (d) Slice D

Det. Jacobian
1.4860

1.3239

1.1618

0.99963

0.83750

(e) Slice E

Figure 14: Determinants of the Jacobians at the centers of voxels for the example shown in Figure
12.
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Table 4: Performance of the optimizer for registering the MR images shown in Figure 12. J is
the objective function and g is the 2-norm of the gradient. ~y is the regularization parameter. The
threshold parameter, §, was set equal to 10 in this experiment. Approximately 1.4 x 10 elements
were used in the finest grid. The Newton iterations were terminated when the maximum step-length
was less than 0.1 x h, where h is the regular grid spacing for that level. We computed the determinant
of the Jacobians of the deformation at 7 points within each voxel. The maximum and minimum
values of the determinants of the Jacobian of the recovered deformation for v = 1000 was found
to be 11.15 and -1.34, respectively. The maximum and minimum values of the determinants of the
Jacobian of the recovered deformation for v = 3000 was found to be 3.83 and 0.53, respectively. The
maximum and minimum values of the determinants of the Jacobian of the recovered deformation
for v = 5000 was found to be 2.19 and 0.74, respectively.

~y Level 1 Level 2 Level 3 Level 4 Level 5
(Coarsest) (Finest)

Its. Jio g% Its. Jio g% Its. Jio g% Its. Jio g% Its. Jio g%
led | 8 0.26 | 0.06 | 9 0.69 | 0.08 | 20 | 0.70 | 0.01 | 43 | 0.84 | 4e-3 | 14 | 0.95 | 6e-3
3ed | 3 0.44 1 0.13 | 3 0.8210.20 | 7 0.84 1 0.04 |24 092 0.01 |33 | 0.98 | 3e-3
o5ed | 2 0.54 | 0.25 | 2 0.86 | 0.33 | 9 0.8810.02 |9 0.95]0.01 | 12 | 0.98 | 5e-3

Table 5: Effect of the thresholding parameter (J) used for octree construction for the example
shown in Figure 12. The regularization parameter, v, was set equal to 3000 in this experiment. We
report the sum of the square of the mismatch between the fixed and registered images normalized
by the sum of the square of the mismatch between the fixed and moving images. We also report
the number of octants in the finest octree for each case.

) Relative SSD | Number of Elements
0 |0.151 1.678 x 107

10 | 0.152 1.37 x 108

20 | 0.152 1.18 x 106

30 | 0.153 9.4 x 10°

40 | 0.154 6.7 x 10°

50 | 0.155 4.3 x 10°

effect on the number of octants. This suggests that we can significantly reduce the computation
time without sacrificing registration accuracy.

5.4 Parallel scalability

Finally, we tested the parallel scalability of our implementation on the Sun Constellation Linux
Cluster “Ranger” at the Texas Advanced Computing Center (TACC). We report the results from
the fixed-size scalability and isogranular scalability experiments in Tables 6 and 7, respectively.
In the fixed-size scalability experiment, we track the execution time to solve a fixed problem on
different processor counts. In the isogranular scalability experiment, we track the execution time
while increasing the problem size and the number of processors proportionately.
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(Slice A) (b) 6 =20

(d) 6 =0 (Slice B)

(Slice C) = i) 6§ =

(Slice D)

(m) 6 = 0 (Slice E)

Figure 15: Effect of the thresholding parameter (§) used for octree construction for the example
shown in Figure 12. Each row shows a z-plane crosssection of the registered (deformed moving)
images for v = 3000. 24



Table 6: Fixed-size scalability for the example shown in Figure 12 using v = 3000 and § = 50.
Approximately 4.3 x 10° elements were used in the finest grid. The time spent in evaluating the
objective function is reported in the row labelled “Objective”. The time spent in evaluating the
gradient is reported in the row labelled “Gradient”. Interpolation at the Gauss points were required
to evaluate the objective function and the gradient. Interpolation at nodes were required to build
the approximate Hessian using under-integration. The total time spent in the optimization function
is reported in the row labelled “Gauss-Newton”. The total time spent in the linear solves in each
Newton iteration is reported in the row labelled “KSP solve”. The time spent in the Matvecs for
the elasticity operator is reported in the row labelled “Elas-Matvec”; this is only used to evaluate
the objective and the gradient and not for the Hessian. The time spent in the Hessian Matvecs is
reported in the row labelled “Hess-Matvec”. The time required to update the Hessian is reported
in the row labelled “Update-Hess”; this includes the time spent in interpolations. The time spent
in building the image patches on each processor and gathering the image values from the Petsc
DA ordering to the local ordering is reported in the row labelled “Build Patches”. The time
spent in setting up the multigrid solver is reported in the row labelled “MG-Setup”; this includes
the time spent in coarsening and balancing all the coarser octrees for the multigrid and meshing
for all the multigrid levels. The total runtime is the sum of the times spent in setting up the
Multigrid, building the image patches and the Gauss-Newton iterations. These rows are printed
in boldface. All timings are reported in seconds. This experiment was performed on the Teragrid
system “Ranger” [61].

Processors 16 32 64 128 256
Objective 35.28 153.04 | 42.68 35.81 16.22
Gradient 28.37 20.12 10.27 8.66 6.85
Interpolation 861.60 | 606.03 | 273.44 | 157.15 | 83.38
at Gauss points

Interpolation 5.41 3.84 1.68 1.04 0.57
at Nodes

Gauss-Newton | 2.37e3 | 1.65e3 | 912.70 | 620.77 | 474.32
KSP Solve 1.46e3 | 1.01e3 | 622.79 | 443.01 | 379.48
Elas-Matvec 43.2 62.4 42.17 28.75 16.45
Hess-Matvec 1.30e3 | 892.8 523.52 | 345.91 | 303.73
Update-Hess 654.30 | 462.77 | 212.53 | 126.68 | 70.31
Build Patches | 92.95 | 92.08 | 87.02 | 80.54 | 78.76
MG-Setup 3.02 3.77 3.53 2.92 5.03
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Table 7: Isogranular scalability for registering synthetic examples. The fixed and moving images
for the first case (N = 64) were down-sampled versions of the images used in Figure 7. The higher
resolution images were generated by repeating the lower resolution images. For example, the images
for the N = 128 case were generated by joining 8 copies of the images for the N = 64 case. We set
v = 10* for all the cases. For this choice, the maximum and minimum determinants of jacobians of
the deformations for each case was approximately 2.17 and 0.34, respectively. Reducing ~ resulted in
deformations with more extreme (maximums were higher and minimums were lower) determinants
of jacobians. The row labelled “N” gives the number of voxels in each dimension of the images and
the corresponding number of octants at the finest octree is reported in the row labelled “Octants”.
The time spent in evaluating the objective function is reported in the row labelled “Objective”.
The time spent in evaluating the gradient is reported in the row labelled “Gradient”. Interpolation
at the Gauss points were required to evaluate the objective function and the gradient. Interpolation
at nodes were required to build the approximate Hessian using under-integration. The total time
spent in the optimization function is reported in the row labelled “Gauss-Newton”. The total time
spent in the linear solves in each Newton iteration is reported in the row labelled “KSP solve”. The
time spent in the Matvecs for the elasticity operator is reported in the row labelled “Elas-Matvec”;
this is only used to evaluate the objective and the gradient and not for the Hessian. The time
spent in the Hessian Matvecs is reported in the row labelled “Hess-Matvec”. The time required
to update the Hessian is reported in the row labelled “Update-Hess”; this includes the time spent
in interpolations. The time spent in building the image patches on each processor and gathering
the image values from the Petsc DA ordering to the local ordering is reported in the row labelled
“Build Patches”. The time spent in setting up the multigrid solver is reported in the row labelled
“MG-Setup”; this includes the time spent in coarsening and balancing all the coarser octrees for the
multigrid and meshing for all the multigrid levels. The total runtime is the sum of the times spent
in setting up the Multigrid, building the image patches and the Gauss-Newton iterations. These
rows are printed in boldface. All timings are reported in seconds. This experiment was performed
on the Teragrid system “Ranger” [61].

Processors 1 8 64 512 4096
N 64 128 256 512 1024
Octants 1.52 x10* | 1.2 x10° | 9.35 x10° | 7.42 x10° | 5.95 x10”
Objective 2.23 7.93 17.89 93.05 57.98
Gradient 6.18 12.11 9.51 9.97 5.48
Interpolation 143.34 288.12 274.46 356.45 193.31
at Gauss points

Interpolation 0.981 1.88 1.66 2.17 1.44

at Nodes

Gauss Newton | 340.0 896.19 860.51 1075.8 667.53
KSP Solve 187.95 589.68 572.61 699.70 449.63
Elas-Matvec 3.43 7.90 15.80 50.41 29.64
Hess-Matvec 180.56 544.70 513.23 625.68 376.99
Update-Hess 108.78 216.74 205.88 269.62 149.09
Build Patches | 4.73 14.22 19.26 31.23 45.59
MG-Setup 0.375 1.07 2.09 10.24 25.64
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6

Summary

We presented a parallel algorithm for solving the elastic image registration problem using octrees.
We used a Gauss-Newton optimization algorithm and solved the linear system that arises in each
optimization iteration using a multigrid preconditioned Conjugate Gradient algorithm. We used
standard restriction and prolongation operators in our multigrid scheme. We also used a multiscale
optimization approach to speed up the computation and to escape local minima. We demonstrated
the performance of the algorithm on synthetic as well as medical images.
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