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ABSTRACT

We consider the problem of simultaneous sparse coding and
anomaly detection in a collection of data vectors. The ma-
jority of the data vectors are assumed to conform with a
sparse representation model, whereas the anomaly is caused
by an unknown subset of the data vectors - the outliers -
which significantly deviate from this model. The proposed
approach utilizes the Alternating Direction Method of Mul-
tipliers (ADMM) to recover simultaneously the sparse rep-
resentations and the outliers components for the entire col-
lection. This approach provides a unified solution both for
jointly sparse and independently sparse data vectors. We
demonstrate the usefulness of the proposed approach for ir-
regular heartbeats detection in Electrocardiogram (ECG) and
specular reflectance removal from natural images.

Index Terms— sparse coding, anomaly detection, ADMM,

arrythmia detection, specular reflectance removal.

1. INTRODUCTION

Anomaly detection is the problem of detecting patterns that
significantly deviate from an expected model. This problem
has numerous applications such as fraud detection for bank-
ing and businesses, intrusion detection for network security,
fault detection for production systems, health problems de-
tection for biomedical systems and more, see [1] for a review.
In this paper we assume that the expected behavior of the
data vectors is to conform with a sparse representation model
[2], and address the problem of simultaneous sparse coding
and anomaly detection. This problem can be applied to three
different tasks: 1) anomaly detection within sparsely repre-
sented data vectors. 2) removal of interference from sparsely
represented data vectors. 3) dictionary learning in the pres-
ence of outliers. In this paper we address the first two tasks,
whereas the latter is beyond the scope of this work.

Related work. Joint-sparse coding was addressed by [3, 4]
for cases in which all data vectors are contaminated by either
a sparse or a sparsely-represented interference. Anomaly
detection in video was addressed by [5] which proposed a
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sparse reconstruction cost to measure the normality of events,
with respect to a dictionary with various spatio-temporal
structures. This problem was addressed also by [6], which
combined online dictionary learning with an objective func-
tion that measures the normality of events. The work of [7]
utilized sparse representations to analyze stochastic processes
over graphs for anomaly detection in SmartGrids.
Contributions. The contributions of this paper are two-fold:
1) A unified formulation for the problem of simultaneous
sparse coding and anomaly detection is provided for jointly
sparse as well as for independently sparse data vectors; and a
numerical solver is provided for both cases. 2) the proposed
approach is demonstrated to detect irregular heartbeats in
ECG and remove specular reflections from natural images.
Paper organization. Section 2 reviews sparse representa-
tion modeling, section 3 formulates the problem, section 4
explains the proposed approach, and section 5 demonstrates
its performance.

2. SPARSE REPRESENTATION MODELING

Sparse representation modeling [2] assumes that a signal
(data vector) y € RY can be described as y ~ Dx, where
D € RYXM i5 a dictionary and x € R is sparse. There-
fore, y is represented by a linear combination of few columns
(atoms) of D. The recovery of the sparse representation,
termed sparse coding, can be obtained by solving the follow-
ing problem:

% = argmin ||y — Dx||3 s.t. ||x[|, < To, (1)

where ||x||, is the o pseudo-norm that counts the number of
non-zero entries of x, and 7} is the maximum number of non-
zero entries. Problem (1) can be augmented for a collection
of signals:

X = argmin |Y — DX|% s.t. [|X]|, < LTy,  (2)
X

where Y € RV*E contains L signals {y; € RV}L |, X €
RM*L contains L sparse representations {x; € RM™}E  and
| X||, counts the number of non-zero entries of X. This type
of model is referred to as the Single Measurement Vector



(SMYV), since each signal is assumed to be a single measure-
ment associated with a unique non-zero pattern of its sparse
representation (i.e. a unique combination of atoms). The case
in which all the sparse representations share the same non-
zero pattern is referred to as the Multiple Measurement Vec-
tor (MMYV) [8] or joint-sparsity model, as illustrated in Fig.
1. For the MMV case, the following optimization problem
recovers more accurately the sparse representations, by ex-
ploiting the joint-sparsity property:

X = argmin |[Y - DX|% s.t. [|X]lgy <To, (3
- :

where [[X[[o, = >, Z([|X(j,:)[|2) counts the number of
non-zero rows, X(7, :§ is the j-th row of X and Z is the in-
dicator function:

1 if
T(a) = if |a| >'O .
0 otherwise

Note that problems (1)-(3) are NP-hard and their solutions
can be approximated using convex relaxations: the /; norm
x|, = >_,|x;| often replaces ||x|,, and the {1, norm
X, = >, IX(J,:)llp often replaces ||X||, with p = 1
and [|X[|, , withp = 2.

Fig. 1. The non-zeros (dark squares) of the sparse representa-
tions matrix X for the SMV (left) and MMV (right) models.

3. PROBLEM FORMULATION

Let Y € RV be a collection of signals that are well ap-
proximated by a sparse representations model, excluding a
small number of signals - the outliers - which significantly
deviate from this model. The collection Y is described as
follows:

Y=DX+E+V, )

where D is assumed known, E has few non-zero columns
that equal to the deviation of each outlier from the sparse rep-
resentations model, and V is a low-energy noise component
(JIV||% is small compared to ||Y[|%).

Our objective is to detect the outliers in Y and recover the
sparse representations. For the SMV case this objective can
be obtained by solving the following problem:

— ; _ _ 2
(X,E} = argin [|Y — DX — E|&

S.t. ||XH0 < LT,
|El[2,0 < Ko, )]

where |[E|[, , = >, Z(||E(:,7)||2) counts the number of non-
zero columns in E, E(:,4) is the i-th column of E, and K|
is the maximum number of non-zero columns (i.e. outliers).
Problem (5) encourages a solution in which X is sparse, how-
ever, for the outliers that cannot be represented exclusively by
D, it permits non-zero columns in E. For the MMV case the
objective can be obtained by solving the following problem:

_ : _ T2
{X, B} = argmin |[Y — DX — Ef,

S.t. HXHO’Q <Ty
IE[l2,0 < Ko, (6)

where the constraints ensure at most 7y non-zero rows in X
and at most Ky non-zero columns in E.

4. THE PROPOSED APPROACH

The solutions to problems! (5) and (6) can be approximated
by solving the following unconstrained convex problem:

1
win 2|Y — DX ~ B[} +al[X|1, + BBy (D

where p = 1 for the SMV case, p = 2 for the MMV
case and «, 3 are a small positive scalars. In addition,
IEll,; = >, IE(;,4)|]2 is the l; norm which provides
a convex relaxation to |E[; o» and was applied in [9] for ro-
bust non-negative matrix factorization. We propose to solve
problem (7) with the Alternating Direction Method of Mul-
tipliers (ADMM) [10], and in the following subsections we
describe this method and its application to our problem.

4.1. Alternating Direction Method of Multipliers

ADMM is a numerical method for solving problems of the
following form:

min /(X,Z) st. AX + BZ = C, (8)

where X, Z, A, B, C are matrices, and the objective function

is either separable f(X,Z) = ¢g(X) + h(Z) or bi-convex.

ADMM solves (8) by minimizing its Augmented-Lagrangian:
LAX,Z, 5, M) = f(X,Z)

+<M,AX+BZ-C>+5|AX+BZ-C[}, )
where M is a Lagrange multiplier and y is a penalty coef-

ficient that controls the penalty level of deviation from the
equality constraint. The minimization of £4(X,Z, pu, M)

I The observant reader may notice that problem (5) is actually separable,
implying that we can solve for each column of X independently from the
others. Nevertheless, we choose in this paper a joint solver for two reasons:
(i) Giving a unified view of the two problems (5 and 6); and (ii) Our approach
loses nothing in terms of complexity nor elegance when compared to the
independent sparse coding tasks.



is performed iteratively, while alternating between the min-
imizations of X and Z:

Xk — arg m}énLA(X, YANTES Y &) (10)
7M1 — arg mzingA(ka, Z, 1k, MF) (1)
M= M* 4 P (AXM L BZM ) (1)
pF = puip > 1 (13)

ADMM can be extended to more than two variables, and its
convergence properties are analyzed in [10].
4.2. Sparse Coding with Anomaly Detection

In order to apply ADMM to solve problem (7), we add an
auxiliary variable Z and an equality constraint as follows:

1
uin = [Y — DX~ E[[} +alZll,, + 8Bl s1. Z = X.

(14)

The Augmented-Lagrangian of this problem is given by:

1
‘CP(Xv 27 E7 M,/J) = §||Y - DX - EH%’ + aHZ”LP
+ BIEla+ < MZ-X>+5|Z- X} (15)

The main stages of the ADMM-based solution are summa-
rized in Algorithm 1, and in the following we describe the
update equations of X*+1, Zk+1 EF+1 The update equation
of X**1 is closed-form (and derived in the Appendix):

X" = (DD + 4 )7 (DT (Y — EF) + MF + 4 ZF).
(16)

The update equation of Z*+! for the SMV case is obtained
from:

ZM" =argminal|Z)|1+ < M*,Z - XPH >
p k4112
+?HZ*X * 28 a7
which can be simplified to :
1
Zk+1 :argmzin§||P—Z||%+7||Z||171, (18)
where P = X*! — L MF and v = 5. The solution to

problem (18) is the element-wise soft thresholding operator
[10]:

ZM = 8,(P), (19)
where:
a—7vy ifa>~y
Sy(a) =40 if l[a| <~ .
a+vy ifa< —vy

Algorithm 1 Sparse Coding with Anomaly Detection
Solve: minx g 3[|Y — DX — E[|% + || X]|1,, + 8| E|2,1-
Input: signals Y € RV Dictionary D € RV*M
Mode: p = 1 for SMV or p = 2 for MMV.
Initialize: set £ = 0,Z° E°,M°, 1.0, p, e.
Repeat Until Convergence:

L Xk arg minx EP(X, Zk’Ek,Mk"uk),

5 gkl arg ming Ep(ch+1’ Z’Ek’Mk,‘uk).
3. E*! = arg ming Ep(xk+1’ ZF E, MF, 1b).
4. MF+HL = MPF 4 b (ZF+ - XF+1),

5. ph = puk.

6. k=k+1

Z* —-X

el
7. Stop if X

k‘,”?
Pl £ <e
F

Output: X* E*.

The update equation of Z**1 for the MMV case is given by:
1
ZM = argmin o|[P = Z[[% + 9212 (20)
which results in a row-shrinkage operator (as proved in [4]):

P(j,:)]l2— ;. 3 ;.
ZH%LJ:{HSQMJPUJ ity < [PG,:)l2

0 otherwise

)

(2D
where P (4, :) is the j-th row of P.
The update equation of E*+1 is obtained from:

1
BN =argmin o[|Y - DX** — E[[% + B[|El21, (22)

which results in a column-shrinkage operator (similar to the
derivation of (21)):

1QC.0)2=8 oy (. 5
EFHL( ) = { TQGIT Q(:7)
0 otherwise

if 5 <[1Q(:;, 7|2

)

where Q =Y — DX**! and Q(:, ) is the i-th column of Q.

5. PERFORMANCE EVALUATION

The purpose of this section is to show the usefulness of the
proposed approach, by demonstrating? it on two very differ-
ent real life problems: The SMV mode of Algorithm 1 is
utilized to detect irregular heartbeats in ECG signal; and the
MMYV mode of Algorithm 1 is utilized for the image process-
ing task of specular reflectance removal from natural images.
The simulations were performed on an i7 quad-core computer
with 8GB of RAM memory.

2 All the results in this paper are reproducible with a MATLAB package
that is freely available for distribution.



5.1. Arrhythmia Detection in ECG Signals

Irregular heartbeats, know as Arrhythmia, is a collection of
several types of abnormal cardiac electrical activity. Arrhyth-
mia is detected by analyzing ECG, which is a non-invasive
technique for monitoring cardiac electrical activity. The
durations of ECG recordings often reach 24 hours, which
promoted research efforts for automatic Arrhythmia detec-
tion algorithms, see for example [11, 12]. In this experiment
we focused on the detection of one type of Arrhythmia event:
a Premature Ventricular Contraction (PVC), which is demon-
strated in Fig. 2. Sparse representations have been proposed
by [13] for ECG source separation problems, which moti-
vated the utilization of the proposed approach for Arrhythmia
detection: given an ECG signal that contains mostly normal
heartbeats, the key idea is to decompose the signal into all
possible N-samples windows (on the order of 1 second du-
ration) and train a dictionary that will provide a sparse repre-
sentation for these windows. Note that due to the multiplicity
and periodicity of normal heartbeats, their corresponding
windows are highly repetitive, and constitute the majority
among all windows. The dictionary is expected to enable
an accurate sparse representation for the windows that cor-
respond to normal heartbeats, due to their high contribution
to the training stage. However, the windows that correspond
to Arrhythmia events are not expected to be accurately rep-
resented by this dictionary, due to their significant deviation
from the normal heartbeats waveforms and their low contri-
bution to the training stage (due to rareness of such events).
Therefore, a possible strategy for Arrhythmia detection is to
solve problem (7) for the SMV case, since each window is
expected to be sparsely represent by a different combination
of dictionary atoms, and mark columns of E with an /3-norm
above a threshold 7 as irregular heartbeats locations.

We validated our approach using the MIT-BIH Arrhythmia
Database [14] that contains a collection of 30 minutes fully
annotated ECG recordings, sampled at 360Hz. We ana-
lyzed ECG recording #109, which includes® 40 PVC events
and 2492 regular heartbeats, by extracting all possible 256-
samples windows, leading to initial signal collection dimen-
sions of 256 x 647, 745. Due to normal sinus rhythm varia-
tions in this recording between 77 to 101, this collection was
divided into six segments of five minutes that were processed
independently: the dimension of all windows in a segment
was reduced from 256 to 32 by projection onto the 32 lead-
ing PCA basis vectors of the segment, and an over-complete
dictionary D € R32X128 wag trained using the K-SVD [15]
algorithm for each segment. The SMV mode of Algorithm
1 was employed for each segment with the following param-
eters: % = 1.0,p = 1.25,a = 1.0, = 2.6,¢ = 0.0025,
and Arrhythmia events were detected as column in E with
lo-norm above a threshold 7 = 0.1 (the processing time for
the 30 minutes recording was 176 seconds). Fig. 3 depicts

3http://www.physionet.org/physiobank/database/html/mitdbdir/records.htm

|IE(:,4)||2 for the first 15 minutes (formed by concatenation
of the results from the first 3 segments), demonstrating accu-
rate matching between most of the non-zero /5-norm columns
and the ground truth annotations of this recording. Due to
the randomness of the initial dictionary used in the K-SVD
algorithm, the entire experiment was repeated 10 times, re-
sulting in an average of 97.18% true positive detections with
standard deviation 1.89%, and an average of 2.82% false
negatives with standard deviation 1.89%. Additional 13 non-
PVC events were detected on average, which corresponded
to noise and waveform distortions.

15 b

PvC
051 b

_15 L L L L L L ]

88 90 92 94 96 98
Time [secs]

Fig. 2. A Premature Ventricular Contraction (PVC) event in-
terrupts a series of normal heartbeats in ECG recording #109
from the MIT-BIH Arrhythmia Database [14].

5.2. Specular Reflectance Removal From Natural Images

The reflection of light from surfaces is generally associated
with two main components [16]: diffuse and specular. The
diffuse component scatters light uniformly in all directions,
regardless of the angle of incident light, whereas the specu-
lar component scatters light in a direction that depends on the
angle of incident light. Light energy due to specular reflec-
tions is often concentrated, causing strong bright regions to
appear in the image, as demonstrated in Fig. 5 (left column).
These bright regions can cause computer vision algorithms
such as segmentation, shape from shading, stereo, and motion
detection to produce errors. Therefore, there has been signif-
icant interest in specular reflectance removal, see [17] for a
review. Given a collection of images of a diffuse object, pho-
tographed from the same view-point and under varying illu-
mination conditions, the diffuse component of the light is well
approximated by a low-dimensional subspace [18, 19] that
can be computed from the PCA basis of the images. However,
specular components are not represented by this subspace.
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Fig. 3. Arrhythmia detection: columns of E with an /3-norm
above 7 = 0.1 indicate an ECG anomaly.

Therefore, we can solve problem (7) with the MMV mode,
in order to decompose the images Y (each column of Y is
one column-stacked image) into diffuse components DX and
specular components E as follows: the diffuse components
of all images are expected to be jointly-sparse with respect to
the PCA basis D, whereas the specular components are as-
sumed to appear in a subset of the images, thus, by minimiz-
ing || E||2,1 the columns of E would contain those parts of the
images that do not conform with the joint-sparsity model. In
our experiment we used a collection of 37 images (195 x 317
pixels) of a wrist watch, photographed from the same view-
point and using 37 different illumination conditions. We com-
puted the PCA basis of Y € R6L:315X37 and used it as the
dictionary D. We further employed Algorithm 1 and set p =
2,a = 4.5,8 = 0.5, = 0.05,p = 1.15,¢ = 1071%. Fig.
4 presents convergence of the algorithm within 35 iterations
(processing time was 22 seconds) to a joint-sparsity pattern
with 3 non-zero rows (a 3-dimensional subspace). Fig. 5
presents specular reflectance removal results (best viewed in
the electronic version of this paper) for five images: the ob-
tained diffuse components (equal to DX(:, %), where i is the
corresponding index of each input image) are clearly free of
specular reflections.

6. CONCLUSIONS

Sparse coding and anomaly detection are important tasks,
with numerous signal processing applications. This pa-
per presented a unified approach for simultaneous sparse
coding and anomaly detection for both jointly-sparse and
independently-sparse signal models. The usefulness of the
proposed approach was demonstrated for two challenging
real-life problems: Arrhythmia detection in ECGs and spec-
ular reflectance removal from natural images. Due to the
constantly growing number of signals that are well modeled
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by sparse representations, the proposed approach could be
combined in many existing and emerging applications.

7. APPENDIX
The update equation for X**! is obtained by solving:

1 k
minZ[|Y - DX — B*[}+ < MY, 2" - X > +%||z’“ — X|2.

(23)
The solution of (23) is computed from:
i 1 _ ok _ kT
8X(2Tr{(Y DX - EY) (Y —-DX —-E")"}
k
+Tr{(2" - X) "M} + ETe{(2F - X)(2F - X)) =0,
(24)

which results in:
DT(Y - DX — EF) + M* 4+ 4*(ZF - X) =0, (25)
and the update equation is given by:

X = (DD + 4" 1)1 (DT (Y — EF) + M* + 1 Z").
(26)
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