University of Wollongong
Research Online

Faculty of Engineering and Information

Faculty of Informatics - Papers (Archive) Sciences

1998

Bayesian hierarchical analysis of minefield data

Noel A. Cressie
lowa State University, ncressie@uow.edu.au

Andrew B. Lawson
University of Abertay Dundee

Follow this and additional works at: https://ro.uow.edu.au/infopapers

Cf Part of the Physical Sciences and Mathematics Commons

Recommended Citation
Cressie, Noel A. and Lawson, Andrew B.: Bayesian hierarchical analysis of minefield data 1998, 930-940.
https://ro.uow.edu.au/infopapers/2512

Research Online is the open access institutional repository for the University of Wollongong. For further information
contact the UOW Library: research-pubs@uow.edu.au


https://ro.uow.edu.au/
https://ro.uow.edu.au/infopapers
https://ro.uow.edu.au/eis
https://ro.uow.edu.au/eis
https://ro.uow.edu.au/infopapers?utm_source=ro.uow.edu.au%2Finfopapers%2F2512&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/114?utm_source=ro.uow.edu.au%2Finfopapers%2F2512&utm_medium=PDF&utm_campaign=PDFCoverPages

Bayesian hierarchical analysis of minefield data

Abstract

Based on remote sensing of a potential minefield, point locations are identified, some of which may not
be mines. The mines and mine-like objects are to be distinguished based on their point patterns, although
it must be emphasized that all we see is the superposition of their locations. In this paper, we construct a
hierarchical spatial point-process model that accounts for the different patterns of mines and mine-like
objects and uses posterior analysis to distinguish between them. Our Bayesian approach is applied to
COBRA image data obtained from the NSWC Coastal Systems Station, Dahlgren Division, Panama City,
Florida. 2003 Copyright SPIE - The International Society for Optical Engineering.

Keywords
analysis, hierarchical, minefield, data, bayesian

Disciplines
Physical Sciences and Mathematics

Publication Details

Cressie, N. A. & Lawson, A. (1998). Bayesian hierarchical analysis of minefield data. Proceedings of SPIE -
The International Society for Optical Engineering, Detection and Remediation Technologies for Mines and
Minelike Targets Ill (pp. 930-940).

This conference paper is available at Research Online: https://ro.uow.edu.au/infopapers/2512


https://ro.uow.edu.au/infopapers/2512

Bayesian hierarchical analysis of minefield data

Noel Cressie® and Andrew B. Lawson®

*Department of Statistics, lowa State University, Ames, IA 50011 USA

®Mathematical Sciences Division, School of Informatics, University of Abertay Dundee, Bell St.,
Dundee DD1 1HG UK

ABSTRACT

Based on remote sensing of a potential minefield, point locations are identified, some of which may not be mines. The
mines and mine-like objects are to be distinguished based on their point patterns, although it must be emphasized
that all we see is the superposition of their locations. In this paper, we construct a hierarchical spatial point-
process model that accounts for the different patterns of mines and mine-like objects and uses posterior analysis
to distinguish between them. Our Bayesian approach is applied to COBRA image data obtained from the NSWC
Coastal Systems Station, Dahlgren Division, Panama City, Florida.

Keywords and phrases: Cox point process, Markov chain Monte Carlo, Poisson point process, posterior distri-
bution, prior distribution

1. INTRODUCTION

A problem of high priority for the US Navy and the US Marine Corps is the detection of minefields using remote-
sensing technology. Typically, not only are mines (MI) present but also mine-like objects (ML) that are often
referred to as “clutter”. The problem of detection of a minefield in the presence of clutter can be abstracted to
that of detecting a spatial pattern within a set of point locations made up of both MI and ML locations.

Through the use of an unmanned aerial vehicle equipped with a passive multispectral video sensor subsystem,
the Advanced Technology Demonstration called the COBRA (Coastal Battlefield Reconnaissance and Analysis)
Program detects and locates minefield and obstacles.!

The video imagery from the airborne subsystem is transmitted to a ground station subsystem, where it is
processed. All six spectral bands are used in a hypothesis-testing strategy to make declarations as to the presence
of a MI or a ML at various locations throughout the scene.!'? Thus, based on a point pattern of locations, some of
which may be mines and some of which may be clutter (metal objects, rocks, false positives), the analyst attempts
to detect and locate the minefields.

Several statistical modeling approaches have been taken, based on the expectation that the spatial pattern of
mines is different from that of the clutter. An assumption that the minefield is a region of elevated intensity has
been made in several papers.234 An alternative methodology®® assumes approximate collinearity of mines in the
presence of random clutter. A very flexible, Bayesian methodology that is adaptable to these and other assumptions
about the mine and clutter patterns, has been recently proposed.” In this paper, we shall refine and implement
this Bayesian methodology on minefield data from the COBRA Program (made available by the NSWC Coastal
Systems Station in Panama City, Florida).

Section 2 presents the Bayesian hierarchical point-process model that will be used to analyze minefield data
made up of the superposition of MIs and MLs in a bounded region A C R?. A Markov chain Monte Carlo (McMC)
algorithm used for simulating the posterior distribution of MI locations, number of Mls, and all parameters of the
hierarchical model, is described in Section 3. Analysis of the COBRA data is given in Section 4, and discussion of
our approach is given in Section 5.
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2. BAYESIAN HIERARCHICAL POINT-PROCESS MODEL

The locations of mines (MIs) or mine-like objects (MLs) in a region A are determined from video imagery and
a hypothesis-testing strategy.l:> We assume that A is a bounded open subset of R? in which n, MlIs occur at

locations
{ya,h ceey ya,n,} )

and np, MLs occur at locations
{yb,ly sy yb,nb} .

However, it is only the superposition of these two point processes that one observes, namely
n="ng+"n

. {y,.. .} = (QM«;,:’}) U (Q{yb,j}) :
i= i=

Our goal is to predict n, and {ya,1,---,Yan.}, the number of MIs and their locations, from observations n and
{y1,..-,Yn}. (By implication, this also yields the number and locations of MLs.)

The approach we take is decidedly Bayesian and involves three levels of a hierarchical spatial statistical model.
The first level assumes that, conditional on MI intensity function ps(-) and ML intensity function ps(-), MI and
ML locations are distributed independently, according to inhomogeneous Poisson point processes (e.g., [8], p. 650).
That is, for the MIs, the joint density of n, and {ys: :2=1,...,n4} Is,

f(na, {ya,i}) =exp(—pa(4)) 1T #a(v) ,
v€{ya,i}
where pq(A) = [, pa(s)ds. We write,
Na, {Ya,i} ~ Poiss(pa(')) -
Also, for the MLs,
7, {5} ~ Poiss(ps(-)) -

Assume that the MI and ML Poisson intensity functions can be written as,

ﬂa(y) = /\ag(y){ Euha(y - xa,i)/ma}; S R? ,

=1

D ho(y— -'”b,j)/mb}; ye R?,

i=1

o(y) = Abg(y){

respectively. The components g, A\, are constant background intensities for locations of MIs and MLs that are
linked through,
Aa = pAp ;

9(+) is a function meant to capture common heterogeneity of the Poisson intensities, due to things like topography,
amount and incidence of sunlight, and vegetation cover; m,, {24, : i = 1,...,m4}, and h,(-) are cluster number,
cluster centers, and cluster function, respectively, for the Mls; and ms,{zsj : j = 1,...,mp}, and hy(-) are likewise
defined for the MLs. The cluster functions hq(-) and hy(-) have the property that they are nonnegative and are
normalized to have a unit integral over the plane; Gaussian densities or uniform densities on disks or annuli are
often chosen (see Section 4), and we shall denote their parameters by «, and &, respectively.

At the second level of the hierarchical spatial statistical model, we assume that cluster number and cluster
centers for MIs and MLs are distributed independently, each according to a Strauss point process (e.g., [8], p. 675).
That is, the joint density of m, and {z4;:1=1,...,m,} is

f(maa {(L’a’i}) X ﬂg“"yf(Ra;{xa,i}) ,
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where 3, is an intensity parameter, 7, € [0,1] is an interaction parameter, and

Mg Mg

P(Ra; {za,i}) = Z ZI(“‘”a,i — Zaxl| < Ra)

i=1 k=1

is the number of unordered pairs of MI cluster centers within distance R, of each other. We write
Mg, {z4,i} ~ Strauss(Ba,¥a, Ra) -

Also, for the MLs,
my, {zs;} ~ Strauss(Bs, s, Rs) .

A fully Bayesian analysis puts a prior distribution on all remaining parameters, namely,
()\a, ’fa,ﬂa, Ya, Ra; P Kb, ﬂb: Vb, Rb) = (ea; eb) ~p.
This represents the third and final level of the hierarchy and it is generally where the modeler’s subjectivity about

the statistical model resides.

The hierarchical spatial statistical model described above is very flexible. For example, suppose it is believed
that a minefield is a region B of elevated intensity in the superposed process such as proposed in recent papers.?:3:4
One can obtain this model by restricting mq = mp = 1, ha(y) = I(y + 24,1 € B), and heo(y) = I(y + z5,1 € A).

The next stage of the analysis is to write down the joint distribution of all random quantities. Let [U] denote
the distribution of the random variable (or random vector) U and [U|V] denote the conditional distribution of U
given V. Then the posterior distribution (conditional on observations n, {y;}) is,

(74, {Ya,i}; Ma, {2a,i}, Mo, {20,5}; 64, 06|, {u:}]

x [na, {ya,i}y n, {yi}; Mg, {za,i}) my, {zb,j}§ 6., eb] s
from which a Gibbs sampler for Bayesian inference can be defined (see Section 3). The Gibbs sampler is a Markov
chain Monte Carlo (McMC) algorithm whose realizations are (eventually) those from the Markov chain’s stationary

distribution, here the posterior distribution. Then, by reporting only the ng4, {y,,i} components of the realizations,
we obtain samples from the distribution
[na’ {ya,i}]n’ {yi}] )

from which we can make inference on the MIs (see Section 4).

Before we set out the Gibbs sampler in Section 3, we shall derive a few probabilistic properties of the model.
First, since n,{y;} is a superposition of the MI point process and the ML point process, it is clear that {y,}
only has positive probability on subsets of {y;} and that, a.s., 0 < n, < n. It is shown in a previous paper’ that,
conditional on p4(-) and ps(-),

[na, {ya,i}lnr {yi}§ /—‘a(')v l‘b(')]
= vE{IyIm}'P(v) ~ue{y.-}r{{yn,.~}(1 = 9(w) - 1(0 < na <n) - I({ya,i} C {wi})

where I(C) is 1 if the statement C is true and 0 otherwise;
¥(u) = pa(u)/{pa(u) + ps(w)}

p{ i ha(u— ra,i)/ma}/{ 3 hy(u — xb,j)/mb}

__ lia i= '
1+ gha(u ~zail/ma} /{ zhb(u - 20,)/m

932
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This posterior probability, conditional on p,(-) and pp(-), is available in closed form and shows that the choice,
of whether an individual location in the observed point pattern is an MI, is a Bernoulli random variable with
success probability given by #%(-). Of course, pq(-) and ps(-) are in fact random, and hence that variability needs
to be integrated out. This cannot be done analytically, giving rise to posterior inference based on simulation
methodologies (Section 3).

3. POSTERIOR INFERENCE BASED ON MARKOV CHAIN
MONTE CARLO SIMULATION

We shall use a particular Markov chain Monte Carlo (McMC) simulation method known as the Gibbs sampler (e.g.,
[9], p.326). The Markov chain is established by sampling successively from the following conditional distributions:

[na, {Ya,i}ma, {2ai}, mb, {Zb,5}; 6a, Ob; m, {yi }]
[ma, {2a,i}, mb, {z5,5}|6a; 065 nas {Ya,i}, m, {vi}]
(64, 6bIma, {za,i}, Mo, {265} na, {Wa,i}n, {i}] -
These conditional distributions can each be simplified in different ways. The general approach to the simplification

is to inspect the full joint distribution given in Section 2 (and noted there to be proportional to the posterior
distribution).

The full joint distribution can be factorized as,

[0, {¥a,i}> 7, {Ui}|Ma, {2ai}, mb, {2b,5}; Oa, 06] - [Ma, {2a,i}, ™Mb, {2b,5}16a, 05] - [0, Ob)]

=e#MW T pa(v) - emm@ 8| po(u) - I(0 < ng < n) - I({ya,i} C {i})
v€{Ya,i} u€{yi\{ya,i}

. ﬂ;"a,’f(ﬁﬂ;{zﬂ:f}) ' ﬂ;nb,ybp(Rb;{zb:j})
k(ﬂaa Ya, Ra) k(ﬂb, by Rb)

- [Aay Kas Py K8 - [Bas Yas Ra; By Yo, Rb] -

Consider a generic joint density [W, X,Y,..] that can be factored multiplicatively as a function of arguments
w,z,9, ... Then [W|X,Y,..] is proportional to only those multiplicative factors involving the argument w in the
joint factorization. This observation will be used to simplify the conditional distributions of the Gibbs sampler.

After using diagnostic checks that establish convergence of the Markov chain (such as may be found in [9], Section
11.4), we use the last N realizations of the chain to calculate empirical summaries of the posterior distribution.

For example, the N realizations of n,:
ad,.

can be used to construct a histogram that is an estimate of [nq|n, {y:}]. Also, for the k-th location yx in {y;}, the
N realizations,

H{yMisaMiy,..., I{y("V) is a MI}

can be summarized as

N
(/NS HyY isa M1},
=1

which is an estimate of the posterior probability, Pr(yx is a MI|n, {y;}).

3.1 Conditional simulation of MI/ML configuration
The first conditional distribution of the Gibbs sampler is easily simplified:

4, {Ya,i}IMa, {zai}, Mo, {26,5}; 0, Op; 0, {i}]

o« II a(v) - I w)-I(0 < ng, < n)-I{yai} C{w}),
ve{yu,a}”() ue{yi}\{ya,i}/‘b() (0<ns <n) I({ya,i} C {vi})
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which we have already seen in Section 2 is (proportional to) the distribution of independent Bernoulli random
variables, with the probability of a MI at yx being {z4(yx)/(#a(yx) + to(yx))}. Thus, conditional simulation of
Na,{Ya,i}, given everything else, is straightforward.

3.2 Conditional simulation of MI/ML cluster centers

The second conditional distribution of the Gibbs sampler is not as easily simplified as the first component:

[ma, {za,i}, myp, {zb,j}lgm eb; Ng, {ya,i}i n, {yi}]

P(Rqi{%a,i}) P(Roi{zs,51)

involves analytically intractable normalizing constants associated with the factors v, and v,
Hence, to simulate from the conditional distribution above we use another McMC method known as the Metropohs—
Hastings (MH) sampler!® with the inclusion of reversible jump steps.!!:12:13 The MH algorithm has two components,
described here for the MI cluster centers: the first simulates a proposal my, {5 ;}, possibly to replace the current
value m?, {z° a ;}; the second either accepts the proposal or retains the current value each with prespecified proba-
bilities that add to 1. Then, either with the accepted proposal, or the retained current value, the cycle is repeated.
A similar simulation is carried out for the ML cluster centers. Consider generic cluster values m, {z;}, defined in
a region D = AU{guard region} to account for possible cluster centers outside A. Suppose that the current value
is m°®, {z{} and that the proposal is m’, {z}}. The proposal is obtained from the current value by adding (birth) a
cluster center, taking away (death) a cluster center, or shifting a cluster center to a different location. Given the
current value m°, {z?}, define these probability distributions by, respectively,

u)ocn‘lzk(u—y,-); ue D,

i=1
d(v) = (m°)~* s ved{ef},
s(u,v) = (m°) " tk(u—v) ; ve{zl},ueD,
where, say, k(z) = ¢ 1I(0 < ||z|| < €) and € is a specified bandwidth. Then, given the current value m°, {z?}, one
obtains the proposal m/, {z} by simulating from the proposal distribution,

,

n
gn™t Y k(u—yi) s m' =m0+ 1, {el} = {2t} Uu, uED,

Pr(m’, {z}}|m°, {z?}) ={ (1 —p)(1-g)(m*)"} s m' =m° -1, {zi} ={zf}\v, v € {2},
p(m®) ™ k(u —v) s m' =m®, {zi} = ({af\v)Uu, ve{zf}, veD,
0 ; elsewhere |

\

where p is a prespecified probability of a shift being proposed and ¢ is a prespecified conditional probability of a
birth, given a birth or death is to be proposed.

The MH algorithm specifies that the new value is chosen to be

m', {z!} , with probability min(1, h)
m°, {z¢}, with probability max(0,1— &),

where h has been derived previously” to be the product of two terms:
h=hy-hs,

such that

934

Downloaded From: http://proceedings.spiedigitallibrary.org/ on 07/18/2013 Terms of Use: http://spiedl.org/terms



hy = Pr(m®, {«¢}|m’, {zi})/ Pr(m/, {zi}Im°, {2?})
(IZQI n" ; mI:mo-'-]_’ {xi}:{mf}Uu, UED,
(mo+1) D k(u— ;)
i=1

= m"Zk(v—y,')
(_lg_?j—iln—— ) m,:mo_la {25:-}_—“{17:?}\’0, ’UE{(L’?} )
1 = m?, {2l = ({s2]\0) U, v € {a}, ue D,

and
hy = ﬂml..yP(R;{Iﬂ})/ﬂma.YP(R;{I?})
,37(2.:1 I(lu-23)<R) ;m =m° +1, {:c;} = {:Bf} Uu, u€ D,

- I(lv—=z°|<R
R sm = me—1, {2l = (=, v € {27} ,

™ I(u-z°|<R)- I(|lv—z?|<R
7(Z,=, (lu-z?I<R) E,:;,,, (lv-z?I<R)) cm! =me, {2} = ({x?\v) Un, v e {2f}, ue D.

To generate MI cluster centers, the MH algorithm is used with all variables above subscripted with ‘a’. Similarly,
ML cluster centers are generated in exactly the same way, now with all variables subscripted with ‘b’. Finally, the
two cluster-center processes are assumed independent and hence can be generated separately.

3.3 Conditional simulation of “nuisance” parameters

From the point of view of predicting n, and {y,,i}, the parameters in 8, and 6} are nuisance parameters. They
are featured in the third component of the Gibbs sampler:

(84, 6b|ma, {za,i}, mb, {2b,5}; na, {¥a,i}, 1, {wi}] -

Because 8, includes parameters from both the conditional Poisson process and the Strauss process, there are a
number of factors in the joint distribution that include 8, and 8. Therefore, the MH algorithm we use to generate
the third component of the Gibbs sampler is not as simple as the previous one. However, in specific applications
it can simplify and this is indeed the case when we analyze the COBRA data in the next section.

4. STATISTICAL INFERENCE FOR MI/ML DATA FROM THE
COBRA PROGRAM

A brief description of the COBRA Program, one of whose goals is the detection and location of minefields in littoral
areas, is given in Section 1. The Bayesian hierarchical analysis described in Sections 2 and 3 was applied to data
obtained from the NSWC Coastal Systems Station, Dahlgren Division, Panama City, Florida. Figure 1 shows
detected locations of MIs and MLs in a grassy region that has been standardized to the unit square. Although in
practice it is not known which of the locations are MIs and which are MLs, the truth is known in this case and the
MIs and MLs are distinguished in Figure 1. Of course, in carrying out the analysis, this external knowledge was
not used.

935
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Figure 1: COBRA data showing locations of MIs (pluses) and MLs (disks) in the unit square. Only the
superposition of number and location of objects was used in the analysis.

In order to carry out the analysis, some decisions were made about parameters in the hierarchical model defined
in Section 2 and about the construction of the Markov chain (from which the Gibbs sampler was implemented)
described in Section 3. Recall the notation established in Section 2. We set the heterogeneity component g(-) = 1.
For the cluster process of Mls, we set

ha(u) = (n(.01)*) 71 1(0 < ||ul] < .01),

which is the uniform density on a disk of very small radius (k, = .01), reflecting our belief that MIs are not
dispersed at great distances. This, along with the choice of 4, = .0001 and R, = 0.25, puts higher prior probability
on MlIs that are fairly regular and may appear as singles or tightly bound clusters. For the cluster process of MLs,
we set

hy(u) = (n(15)*) 71 1(0 < ||ull < .15)

which allows clusters of considerably larger radius (k, = .15). By setting B, = 12, 75 = 0.5, and Ry = 0.25, we are
thinking of cluster centers that are ”halfway” between regular and Poisson, and about two MLs per cluster center.

So, this leaves us to specify the prior distributions of just A,, A, (equivalently, p), and B,. We chose:
[Aa] < exp(—(.01)/Aq) ,
[As] o exp(—(.01)/Xs) ,
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which are improper priors that penalize small values of A, or A;. An adaptive method of sampling 8, was chosen
and this is described in the next paragraph.

Recall the notation established in Section 3.2. We chose to have no shifting (p = 0) and equal probability of
birth or death (¢ = 1/2). The kernel k(-) used the bandwidths of €, = .01 and ¢, = .15, reflecting the belief that
MI cluster centers are closer to observed locations than ML cluster centers. Also, a guard area was not used so
that D = A. Finally, an adaptive method of sampling 3, was chosen, by setting it equal to m,/|A| (which is here
Jjust mg).

Figure 2 shows a three-dimensional scatter plot of
Pr{y;isa MI |n,{y;}} versus yx; k=1,...,n,

where the posterior probability is in fact estimated from the last N simulations (here N = 500) via,

N
(/NS Iy isaMI} .
£=1

Superimposed on Figure 2 is the true identity of each point of the point pattern; Mls should have higher posterior
probabilities than MLs, and this is largely the case. Notice that there are quite a few false positives (about half
the MLs have noticeable posterior probabilities) but only a small number of false negatives, which is the way we
would hope it to be. Given the difficulty of the problem, the Bayesian hierarchical analysis is doing quite a good
job of finding the MIs in the presence of clutter.

PROER —+ = Mine
o=— Minelike
o.566 1
-
%J—‘:’S{b
o.a=s T \:I;E =
T (e o (SJ q:)’?/
_—
o. 283
o.14az=
_,.—-—-’""—'(*‘-‘_-’-’\\\
—-~<.E§f3 - R ESREN
O. 000 . Th~-4d—3" i
1.00 \\ I =T \L‘-ﬂ F--1-I\
—————— - . R O DT St ~
O.75 N I ,_CND’-@:S RN
T I T A )
o.s0 RN s> 3 BN
N _,,.-—~—<-””"5 1.00
. ~ O.7
oms  o—oo
o.25 >

Figure 2: Three-dimensional scatterplot of (estimated) posterior probability that a given location is an MI.
The MIs (pluses) and MLs (disks) are the true designation obtained from Figure 1.
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Figure 3 shows the posterior distribution,

[na,n< {yi” i

which is in fact estimated from the histogram of,

(N)

n{l n{®) <y

a v Ty a "

We know that the true value of n, 1s 12; from Figure 3, we see that the posterior distribution of n, is roughly
symmeric about its modal value of 11. Again, the Bayesian hierarchical analysis is performing quite well.

0.18

0.16

0.10 0.12 0.14

probability

0.04 0.06 0.08

0.02

0.0

number of mines

Figure 3: (Estimated) posterior distribution of n,.

5. DISCUSSION

The Bayesian hierarchical analysis has met with some success in analyzing the COBRA data shown in Figure
1. The output from the Markov chain Monte Carlo algorithn is extremely rich. Posterior distributions of any of
the variables, mq, {z4,i}, ms, {zs;}, 64, Ob, as well as nq, {ya,i}, can be obtained (through empirical estimates).

The strength of our approach is that it is extremely flexible. If intelligence reports indicate that Mls have been
laid in a completely different manner, the parameters 8, can be adjusted accordingly. The less information one
has about how MIs and MLs are generated, the more difficulty one has in discriminating between MIs and MLs.

One final comment is that because the original data are in fact pixellated video images, it should be possible to
add a level to the hierarchical model that incorporates the images directly. Suppose that there are P x @ pixels,

{*4(7)»‘])'-17:]7"‘»[);(]:1»"'»Q}a
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with pixel intensities
Now, if a MI is at location y, ;, we assume that the associated image intensity is given by a point-spread function,

Zai(u) = (2702) ™Y/ exp{~ (v — ya;)*/203}

Likewise, for a ML, Z; j(u) can be defined. Then the total intensity due to Mls is,
Na
Zo(w) =Y Zai(u),
i=1

and the total intensity due to MLs is,

ny
Zb(u) = Z Zb,j(u) .
i=1
Thus, conditional on ng, {ys i} and ns, {ys;}, the pixel intensities can be written as,
20,0= [ {Zu(0)+ Zo(w)du
A(p,9)
The goal is still to predict 7,4, {ya,i}, but the data are now the pixel intensities {Z(p, q)}.
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