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Abstract: The standard ratio of spatial resolution between bands for high resolution satellites is
1:4, which is typical when combining images obtained from the same sensor. However, the cost of
simultaneously purchasing a set of panchromatic and multispectral images is still relatively high.
There is therefore a need to develop methods of data fusion of very high resolution panchromatic
imagery with low-cost multispectral data (e.g., Landsat). Combining high resolution images with
low resolution images broadens the scope of use of satellite data, however, it is also accompanied by
the problem of a large ratio between spatial resolutions, which results in large spectral distortions in
the merged images. The authors propose a modification of the panchromatic image in such a way
that it includes the spectral and spatial information from both the panchromatic and multispectral
images to improve the quality of spectral data integration. This fusion is done based on a weighted
average. The weight is determined using a coefficient, which determines the ratio of the amount
of information contained in the corresponding pixels of the integrated images. The effectiveness of
the author’s algorithm had been tested for six of the most popular fusion methods. The proposed
methodology is ideal mainly for statistical and numerical methods, especially Principal Component
Analysis and Gram-Schmidt. The author’s algorithm makes it possible to lower the root mean square
error by up to 20% for the Principal Component Analysis. The spectral quality was also increased,
especially for the spectral bands extending beyond the panchromatic image, where the correlation
rose by 18% for the Gram-Schmidt orthogonalization.

Keywords: data fusion; pansharpening; spectral quality; spatial resolution; Principal Component
Analysis; Gram-Schmidt; intensity

1. Introduction

In recent years, there had been significant developments in satellite techniques. There is already
easy access to data from very high resolution satellites (VHRS) [1] that record imagery with resolutions
reaching even around 30 cm, for example WorldView-3 in its panchromatic channel. Multispectral
images are usually characterized by a spatial resolution about four times lower than the resolution
panchromatic imagery from the same sensor. Therefore, to integrate high spatial resolution data with a
high spectral resolution, pansharpening algorithms are used [2]. They are used both for satellite and
aerial data [3-6] and for data obtained from low altitudes [7,8]. The results of such image fusion are
often used in urban and environmental analyses [9,10].

Currently, there are many pansharpening methods and their modifications [3,11-13]. All, however,
are adapted to merge data obtained from sensors with a small spatial resolution ratio. However, the
cost of simultaneously purchasing a set of panchromatic and multispectral images is still relatively
high. There is therefore a need to develop methods of data fusion for very high spatial resolution
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panchromatic (PAN) data with multispectral (MS) data, which is available free of charge. It should,
however, be taken into account that these data have a low spatial resolution, e.g., the Landsat series
of satellites has a resolution of 30 m in its multispectral channels. The possibility of combining such
low resolution data with images obtained by VHRS, which have a GSD (Ground Sampling Distance)
between tens of centimetres to several meters, would greatly broaden the scope of use of satellite
data. However, such a process is also accompanied by the problem of a large ratio between spatial
resolutions, which results in large spectral distortions in the merged images. These distortions depend
on the method used. Pansharpening methods can be divided into those which provide higher spectral
quality and those which provide a higher spatial quality. Depending on the further use of the fused
images, in one instance it will be important to enhance the spectral properties, and in the other
the spatial. Of course, the ideal would be to generate an image of both high spatial and spectral
quality, but this is difficult to achieve. For this reason, many modifications of the existing methods are
being proposed. However, they are usually designed to process data with a standard ratio of spatial
resolutions. The higher the difference in resolutions, the more difficult it is to maintain both a high
spectral and spatial quality. Methods focused on the transfer of spatial elements will give adequate
results essentially independently of the ratio of GSD. Greater problems arise in the case of the spectral
resolution, as spectral information from one pixel is transferred to tens of pixels on the fused image.

The first discussions about combining satellite imagery with different spatial resolutions had
already appeared in 1991 [4]. The paper compared the results of integrating multispectral satellite
images from Landsat TM (GSD = 30 m) with a panchromatic SPOT image (GSD = 10 m). Integration
was performed using three methods: Intensity—-Hue—Saturation (IHS), Principal Component Analysis
(PCA), and High Pass Filter (HPF). The greatest spectral distortions were recorded for the IHS method,
and the smallest for HPF. However, one should note here that the ratio of the spatial resolution does not
differ much from the standard, as it was 1:3. The quality of the pansharpened imagery data obtained
using the PAN from EROS B and eight multispectral channels from Landsat were also investigated.
The worst results were reached when using the IHS, PCA and Brovey transform methods, and the
HPF method gave the best results, with the correlation coefficient between the fused imagery and the
original multispectral image ranging from 0.25 to 0.75 depending on the method and area [14]. These
results indicate a much lower spectral quality of the sharpened images when the resolution ratio is
high, therefore, in this article, we try to solve the problem presented by proposing a new algorithm.

Improving the quality of integration for data with high spatial resolution ratios could allow the
use of low-resolution color imagery for a variety of analyses such as crop identification, defining the
boundaries of areas with different levels of urbanization, detection of diverse tree species, or even
determining pollution levels in a selected area. Each of these analyses requires the preservation of a
high spectral quality as provided by the original multispectral imagery. However, the spatial resolution
will affect the accuracy with which we define the boundaries of the analyzed areas. Of course, there
are images of sufficiently high spatial and spectral resolution, but as discussed above, considering
the economic aspect, it is worth trying to integrate small pixel panchromatic images with universally
available low-resolution multi-spectral images. In addition, this approach may be an opportunity to
expand the spectral information of archival imagery data collected only in the panchromatic range.
In this article, the authors describe their research into improving the quality of integrating satellite
data with high spatial resolution ratios, but it should be borne in mind that this approach may also
apply to aerial data or even to close-range photogrammetry products.

1.1. Review of Pansharpening Methods

There are methods of integrating satellite images based on various assumptions and mathematical
rules. The multitude of possibilities for data integration stems from the difficulties in obtaining
satisfactory results in relation to two key issues: maintaining the spectral characteristics of the
input multispectral image, and at the same time retaining maximum detail [15]. These methods
can be classified in several categories: component-substitution-based methods, multiresolution-
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analysis-based methods, reconstruction-based-methods and model-based methods [5,16]. First, there
are two basic groups of data fusion methods: based on the color (color space transformations) and
statistical or numerical methods (statistical analysis and image algebra) [17,18].

The most commonly used approaches are based on component substitution. These methods show
spectral distortion, but give results that are well suited for visual interpretation [5]. One of the most
popular methods of this group is the IHS method. It is based on the transformation of the color space.
The low spatial resolution multispectral image is transformed from the RGB space to IHS. The next
step is to substitute the intensity component with the high spatial resolution panchromatic image.
The coefficients of the transformation result from the geometries describing the transition from the
Cartesian RGB space to the cone describing the IHS space [19].

The PCA method is based on a similar concept. The first component of Principal Component
Analysis of the MS image is replaced with a panchromatic image. The PCA method is based on
a statistical approach, therefore, it is included in the group of statistical or numerical methods.
The covariance matrix, eigenvalues and eigenvectors are calculated. Some elements of this approach
are used in a variety of data fusion techniques for different types of data [20,21]. Both in the case of
the IHS and PCA methods, the contrast of the PAN image should be stretched so that the mean and
variance were approximately equal to those same values on, respectively the intensity image, or the
first component [4]. Thus, the component substitution pansharpening methods can be improved by
histogram matching [22].

One of the simplest methods, the multiplicative method, is based on the algebra of images, and
consists of a simple multiplication of the PAN image with images in each of the MS channels. A similar
method is the Brovey transformation, which is the multiplicative method simply modified by the
normalization of the results [23].

The HPF method is also a popular method of integrating imaging data. In this method matrix
algebra is used for high-pass filtering of the higher spatial resolution image. The post-filtration PAN
image is combined with the MS image as a weighted summation. The quality of the HPF integration
method is mainly influenced by the size of the kernel [24,25]. It is suggested to adopt a filter, which is
at least two times greater in relation to the ratio between the integrated imagery [15].

The Gram-Schmidt method is another numerical method that guarantees a sharp image with low
spectral distortions. The essence of this method is the use of the Gram-Schmidt orthogonalization,
which consists of transforming a set of linearly independent vectors of a unitary space into a set
of orthogonal vectors. An n-dimensional vectors’ space is considered, where each band is a high
dimensional vector, with the first vector being a simulated panchromatic image, which is the weighted
sum of the intensity of successive MS image bands. After the orthogonalization step, the simulated
panchromatic image is replaced by a high resolution panchromatic image. Performing a reverse
transformation gives a color image of higher spatial resolution [26].

The above-mentioned methods usually guarantee either high spectral quality or high spatial
quality. Wavelet transformation is capable of analyzing spectral information and spatial information
simultaneously. This method is based on the use of low pass filters and high pass filters in the image
frequency domain [27-29]. However, these methods are more suited to standard spatial resolution
ratios. With such high ratios as those investigated in this paper (1:60), spectral distortions occur in the
image after fusion and it is necessary to develop an approach that will improve the spectral quality of
the integration of such spatially different data.

1.2. Methods of Spectral Quality Assessment of Fused Images

Assessing the integration quality can be carried out in two ways, i.e., quantitatively or qualitatively,
after previously performing a spectral reduction by the same factor [9,30]. The qualitative method is a
subjective method, depending on the experience of the observer. Image quality is assessed primarily
based on visual inspection. Sharpness, contrast, texture, etc. are taken into account. This method
cannot be represented by rigorous mathematical models [10].
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The quantitative analysis is described by mathematical equations based on statistical data. There
are many proposed indicators to assess the spectral quality based on different statistical parameters.
They can be divided into two basic groups: indicators based on the calculation of RMSE and indicators
based on a correlation analysis. Among the first group, the most popular are: Relative Dimensionless
Global Error (ERGAS) [31], its simplified form nQ% [32] and the Relative Average Spectral Error
RASE [33]. The key parameter in each of these indicators is the Root Mean Square Error (RMSE),
calculated as the square root of the sum of the squares of the residuals divided by the number of pixels,
which had been shown in Equation (1)

2
RMSE — \/Z (MSor ;] MSrys) )

where MSpr—original MS image, MSpys—post-fusion MS image and N—number of pixels.

The ideal value of the RMSE is 0. When analyzing the equations for RASE (Equation (2)) or nQ%
(Equation (3)), it can be deduced that they should also achieve values close to 0. The RASE indicator is
an average relative error for any number of channels and is independent of the number of channels
and the ratio of spatial resolutions of the integrated images [33-35].
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where RMSE—root mean square error in the k-th channel, K—number of channels and M—average
pixel value in K channels of the original MS image.

Another parameter is the nQ% (3) [23,32], which is a simplified form of the popular ERGAS
index. In the formula describing nQQ%, there is no GSD quotient of the combined images (as is the
case with ERGAS). Therefore, nQ%, similar to RASE, is independent of the spatial resolution of the

integrated images.
Q% =100 Ly SE¢ 3)
nQ% = NS
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where Mj—average pixel value of the Kth channel of the original MS image.

Both RASE and nQ% are indicators for performing a global evaluation of the spectral quality
of the data fusion process. One of the most common indicators from the second group (based on
correlation analyses) is the correlation coefficient (Equation (4)), which is calculated separately for each
spectral channel.

COV( MSpus, MSor)

4)
D( mspys,) SP( (MSor,)

CC(MSFus/ MSor) — g

where MSpor—original MS image, MSps—post-fusion MS image, CC—correlation coefficient,
COV—covariance and SD—standard deviation.

The standard deviation SD describes the data distribution around the average value of pixels
in the image. Covariance is, however an un-normalized measure of the relationship between the
analyzed data. Normalization is achieved by dividing the covariance by the product of standard
deviations of the processed data. This quotient is the correlation coefficient. It is a normalized measure
of relationship between the original MS image and the post-fusion image. The correlation coefficient
values are within the range [—1, 1]. The closer the absolute value of CC is to 1, the more correlated
the data are, so the greater the similarity between the original image and the sharpened multispectral
image [36,37].

The correlation coefficient is also used to calculate other indicators. One of the most popular is
the Q indicator (Universal Image Quality Index), given by Equation (5) [38].
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where M(ys,,6, ), M(ms,y,)—average pixel value for the fused and original MS images, respectively,
for the analyzed spectral channel

The above equation consists of three components, where the first is the previously described
correlation coefficient. The second component is a measure of the proximity of the average brightness
of the pixels of the c.

ompared images, while the third component describes the similarity of contrasts. Similarity
values fall within the range of [0, 1], meaning that the ideal value of Q is 1 [38]. The average value of
this indicator from successive channels can be considered as a global assessment of the spectral quality
of the data integration process [39].

2. Materials and Methods
2.1. Experimental Data

The research work was based on satellite data in the form of a panchromatic WorldView-2
satellite image and Landsat 8 multispectral imagery. The panchromatic image was acquired in the
0.45-0.90 micron spectral range with a spatial resolution of 0.5 m, while the Landsat 8 multispectral
imagery consisted of 11 channels. In the eighth channel is the panchromatic image. The other channels
hold multispectral information. For each channel, the information is registered in a narrow spectral
range, corresponding to a specific color: deep blues and violets—band 1; the visible range—bands 2, 3,
and 4; near infrared—band 5; and shortwave infrared—bands 6 and 7. Channel 9 holds information
from a very narrow spectral range, which is dedicated to cloud detection. The final channels provide
thermal infrared data. The data from visible range, near infrared range and shortwave infrared range
are registered with spatial resolution of 30 m, while the data from thermal infrared are registered with
spatial resolution of 100 m [40].

The first seven MS channels were used in the data fusion process. This made it possible to analyze
the proposed algorithm in both the visible and near-infrared range, which overlapped with the spectral
range of the PAN image, as well as in relation to data that exceeded beyond the spectral range of the
PAN image (channels 6 and 7). The test case had a multispectral range that exceeded the range of the
pan image. On the one hand, this may introduce some spectral distortions in bands with the range of
the PAN image. On the other hand, however, this can increase the amount of information within the
modified PAN image and improve its spectral quality in the channels exceeding the spatial range of
the PAN image. The multispectral channels are characterized by a spatial resolution of 30 m, thus the
ratio of the spatial resolution of the data used in the research is 1:60.

Images used in the research depicted a fragment of the city of Warsaw city (Poland). It is a
highly urbanized area. It consists of many structures (such as single-family housing, tall buildings and
green areas) which are typical for urban area. Therefore, for such a highly diverse area, it is highly
desirable for the data fusion to guarantee a high spectral quality of the sharpened image. However,
with such an unfavorable ratio of pixel dimensions, the information recorded for one MS pixel will
be the average resulting from the reflectivity of all objects from an area 30 m x 30 m, whereas the
high spatial resolution PAN image will further contribute to an increase in color distortions on the
final image.

2.2. N-Dimensional Intensity Component

In the IHS space, color is described by three components: intensity, hue and saturation, with
the panchromatic image only recorded on the intensity component. Hence often this component of
the multispectral images is identified with the storing of spatial information. The transformation of
the RGB color space to the IHS is conducted as a transition from the RGB cube to the IHS cone. The
method of determining the intensity, hue and saturation components is a result of the geometrical
relationships between the two systems (Figure 1).
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Figure 1. Transformation from Red-Green-Blue (RGB) space to Intensity-Hue-Saturation (IHS)
space [19].

The point P with coordinates (1, g, b) presents the pixel’s color. The vector P connects the
origin with point P, while its projection the gray line (the diagonal of the RGB cube) is a graphical
representation of the intensity. When determining the intensity equation, we take into consideration
vector P and vector W (a, a, a) shown in Figure 1, where a = min (r, g, b) [19].

P-W ra+ga+ba  r+g+b
I(r,g,b) = = = 6
O T e V3 ©

where [—intensity for the channels: R, G, B, P—vector between the origin of the RGB space and point
P (r,g,b), W—vector between the origin of the RGB space and point (a,4,a), r, §, b —coordinates of
point P in the RGB space, which in turn are the pixel values in the R, G and B channels.

Equation (6) is typical for the three-dimensional RGB color space. However, in the case of satellite
images, we usually need to consider a wider spectral range, represented by more than three channels.
It can be interpreted as a hypercube, constructed analogously to the RGB cube, with the intensity
component determined from Equation (7), which is a modification of Equation (6).

_bitbht...4by
Vn

where n—number of channels, I,—Intensity for n channels and b 5 _,—pixel value in each of the
n channels.

I

@)

This approach allows the global intensity to be defined as the sum of the intensity components of
all of the channels of the processed image. This is important when integrating imagery data, as thanks
to this we are no longer limited to only three channels. It is therefore possible to increase the similarity
of the modified PAN image (presented by the authors) to its original counterpart.

2.3. Modified PAN Image
2.3.1. Algorithm of PAN Image Modification

Popular methods of pansharpening make it possible to maintain either high spatial or spectral
quality of the output image. There is a noticeable relationship in that the spectral quality decreases
together with an improvement in spatial quality [41]. The method proposed by the authors



Remote Sens. 2017, 9, 639 7 of 21

provides high spectral quality of the sharpened image, while simultaneously maintaining a high
spatial resolution.

First, the spatial information of the panchromatic image is used to generate a new simulated
panchromatic image, which is then used in the data fusion process, performed by various methods.
However, it must be taken into account that when combining imagery with high spatial resolution
ratios, there will always be associated color distortions for the details sharpened using the panchromatic
image. In addition, different features of the data acquisition sensors will negatively affect the image
correlation between the MS data and the post-fusion image. This article focuses on improving the
spectral quality of the data fusion of image with a high ratio between GSDs. The authors propose a
modification to the panchromatic image to match it to the intensity of the MS image, where spatial
information is stored in this image. For this purpose, the factor describing the ratio of the spatial
information contained in the MS image and that of the PAN image is calculated. This information
from the MS image is isolated by performing a Principal Component Analysis, which assumes that
the first component (PC1) consists essentially of spatial information. It focuses the maximum amount
of information common to all channels of the MS image, which can be identified with topographical
features [19]. The authors used this to determine the coefficient by which to modify the PAN image, by
dividing the first PCA component by the panchromatic image. The resulting image of this process is
further referred to as the RATIO image. By determining the ratio of PC1/PAN it is possible to describe
the variability of information of the integrated data, taking into account that the higher the value of
the pixel, the more information is registered therein. If the information is identical in both images, the
ratio will be 1. In the case where the PAN image will contain more information than the MS mage, the
coefficient will take a value of less than 1. If, however, the MS image has more information than the
PAN, this factor will be greater than 1. By multiplying this determined factor by the intensity for a
selected number of channels of the MS image (calculated according to the Equation (3)) it is possible to
generate a new image intensity. As a result of this operation, in areas where the information had not
changed, the intensity of individual pixels will also remain unchanged. If the PAN image will contain
more information, then the intensity of the MS image will be multiplied by a factor of less than 1, so
its value will decrease, which will weaken the information from the MS image. However, if the PAN
image will contain less information, the intensity of the image MS will be multiplied by a factor greater
than 1, so its value will increase, which will amplify the information from the MS image.

The image obtained as a result of this operation is a component of the total intensity of both
the MS image and the PAN image. Adding the PAN image to the new, calculated intensity is
necessary to preserve the correct spectral information of scene details, which had occurred only
on the high-resolution image, especially details in the shadows or details characterized by low pixel
values. The modified panchromatic image is a weighted sum of the MS and PAN image intensities.
This summation of images is conducted in accordance with Equation (8).

PANwmop = wy-Ips + wy-PAN 8)

where PAN pjop—modified PAN image, PAN—original PAN image, I);s—intensity of the MS image
and wy, wy—weights.

The correct assignment of weights is extremely important in this process. They are individually
calculated for each pixel and are dependent on determined factor describing the ratio of the information
contained in both images. The sum of weights should be 1, which implies that:

wy =1—w )

However, w is calculated as the product of coefficient k and the predetermined factor describing
the ratio of the information contained in both images.

PC1
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where % is the earlier described ratio of the first component of the Principal Component Analysis of

the MS image to the PAN image.
Ultimately, the relationship between the original and modified panchromatic images is described
by Equation (11).
PC1

PC1

Adjusting the weights for each individual pixel is particularly important, especially in the
integration of imagery with a high spatial resolution ratio. For example, when integrating Landsat 8
imagery with World View 2 data, the information on one pixel of the MS image is averaged from
60 pixels of the PAN image. It is of course possible to perform pansharpening by obtaining this same
information from just the PAN image, however one must bear in mind, that most of the new pixels
would be characterized by distorted spectral information, especially when integrated sensors have
different properties. By modifying the PAN image according authors” method, so that it itself already
integrates the properties of the sensors, it is possible to reduce spectral distortions. The proposed
solution guarantees the adjustment of weights depending on the amount of information contained in
the integrated images. The size of the weights is determined by the factor which describes the ratio of
spatial information in both images. A greater weight will be given to the intensity of the MS image
when the indicator shows greater information content in the MS data and a smaller weight will be
assigned to the intensity of the MS data when the PAN image contains more information.

The proposed algorithm for integrating remote sensing data with highly differentiated spatial
resolutions is shown in Figure 2.

Intensity calculation
[equation (7)] intensity of multispectral image

(Band 1 +Band 2 + ... + Band n)/(sqrt(n))
n = number of bands

k factor

k = const.
type:float

4 A A [

[om iz~ 7 ]

. multispectral image
(sampeld to panghromatic image resolution)

v v ¥ v

A modified panchromatic image calculation| ¢ ...........
Principal Component
Analysis [20] (k * RATIO * PAN) + ([1-K*RATIO] 1) |------------- .

[equation (11)]

A

e Ifm T ]

image after Principal Component Analysis

v

division of images :

(PC1)/(PAN)  |=rrorermmomemenees ’ PAN mod

ignore 0 value resulting image after division modified panchromatic image
Y h

v

pansharpening
panchromatic image

post-fused image

Figure 2. Diagram of the proposed pansharpening approach.
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2.3.2. k Factor

The weighing coefficient k aims to ensure the optimum summation of images, making it possible
to maintain a sufficiently high spatial quality while improving spectral quality. The higher is the ratio,
the higher is the similarity between the fused MS image and the original MS image, however, at the
same time, the spatial quality of the sharpened image deteriorates. The value of the coefficient should
be evaluated to ensure an improvement in the spectral quality, without significant deterioration of
spatial quality. This coefficient was empirically determined, based on the research carried out by the
authors. It takes on values in the 0.05-0.5 range depending on the ratio of the spatial resolutions of the
integrated data, the number of MS image channels (which translates to the intensity values on the MS
image), and the radiometric resolution of the two images. For the test data with a ratio of 1:60, the
weighting factor was 0.1. This value makes it possible to improve the spectral quality while preserving
the highest spatial quality. This value was empirically determined (30 samples), by examining the
effect of the k coefficient on the spatial quality of the modified panchromatic images. Too low a value of
this coefficient would generate an image very similar to the original PAN image (Figure 3a), not being
able to improve the spectral quality. On the other hand, too high a value of the coefficient would give
an intensity similar to that of the low resolution image (Figure 3b), which would result in distortions
of the spatial information.

(b)

Figure 3. (a) Panchromatic (PAN) image and (b) intensity of multispectral (MS) image.

Images modified using different k-values ranging from 0.05 to 0.5 were researched. Figure 4
shows chosen images showing the variability of the visual quality of the image along with the change
in the coefficient value.

The value of k below 0.05 would not cause significant changes in pixel DN, so it would not be
possible to add new spectral information into the panchromatic image. However, a value of k greater
than 0.5 would not be able to transfer spatial information of the high resolution image. The key
task was to find such a value that would improve spectral quality and at the same time not cause
much loss of spatial information. For this purpose, the spatial quality of the modified panchromatic
images was examined by comparing them with the original high resolution image. The RMSE value
for the modified images was calculated (Figure 5a) as well as the correlation coefficient between the
high frequency data of the original PAN image and the modified images using the author’s method
(Figure 5b).

Both functions are very sensitive to the value of the k factor. In the range of k = 0.05 to k = 0.5,
the RMSE changes by 40, and the correlation coefficient by 0.10. By analyzing both relationships, one
can see a common characteristic. Both curves (both the RMSE and the correlation coefficient) have an
inflection point for k = 0.1. Below this value a smaller RMSE decrease occurred, and in the case of the
correlation coefficient, the function was approximately constant. The correlation coefficient was 0.93 for
k=0.2,0.94 for k= 0.1 and 0.94 for k = 0.05. This means that between consecutive images modified with
k in the range of 0.0-0.1, there is less spatial information difference than for images produced using k
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greater than 0.1. As can be seen from the RMSE analysis and the correlation coefficient, the value of 0.1
is the limit value at which the spatial quality of the modified images is dramatically reduced.

Figure 4. (a) Modified PAN image with k = 0.05; (b) modified PAN image with k = 0.1; (¢) modified
PAN image with k = 0.2; and (d) modified PAN image with kk = 0.5 (k is the weighing factor).

50 1.00
J/

. S
20 /
10 /

/

005 01 02 03 04 05

0.95

0.90 x\
0.85

0.80 f } f t {
005 01 02 03 04 05

images)

0

RMSE
(between original and modified

correlation coefficient
(between original and modifeid
imgaes)

value of k factor value of k index

(@) (b)

Figure 5. The influence of k ratio on: (a) RMSE (Root Mean Square Error); and (b) correlation coefficient
between high frequency information of the original PAN image and modified PAN images.

3. Results

The ratio of the spatial resolution was 1:60, so a value, which significantly reduces the correlation
between the original MS image and the post-fusion image. When integrating data from the same
satellite, the correlation coefficient is usually in the range 0.80-1.00 [42—44], whereas, with data from
different sensors, the value drops to the range of 0.60-0.85 [14], depending on the method used. This
is closely related to the fact that the spectral quality deteriorates as the GSD ratio of the integrated
images increases. The authors” aim was to modify the panchromatic image in such a way, which would
increase the spectral quality after data fusion. Studies have been conducted for six basic pansharpening
methods. Methods based on the color and statistical or numerical methods were selected. The results
of classical satellite data integration (using the original PAN image) and the approach proposed by the
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authors (using the PAN modified by the authors” algorithm) were compared in the research. In the
latter part of this article, the results of the classical approach are denoted by the subscript CLASS.
However, the results for the approach proposed by the authors are denoted by the subscript MOD,
due to the use of a modified high resolution image.

3.1. Visual Assessment

Firstly, the created images were evaluated visually. Figures show the source data used in this
research (Figure 6) as well as the fused images obtained by implementing selected pansharpening
methods using the original panchromatic image and the image which had been modified using the
proprietary algorithm (Figures 7 and 8).

Figures 7 and 8 show the fragments of the images obtained using PCA, Gram-Schmidt and
multiplicative data integration. For these methods, the improvement of spectral quality was the
highest, as shown by the values of the indicators, described in detail in Section 3.2. Two examples are
shown: when the intensity of the MS image was higher than the original PAN image, and when the
intensity of the MS image was lower than that of the original PAN image.

In the case where the intensity of the MS image was higher than the original PAN image, the
pixel values of the modified images increased. For this reason, these images appear to be brighter in
some areas (Figure 7). The highest increase in brightness (for the presented part of the image) occurred
for the multiplicative method. The reverse situation occurs when the intensity of the MS image is
lower than the original PAN image. The pixels values decreased, which can be noticed mainly on the
forested areas (especially for the Gram-Schmidt orthogonalization). These changes are the result of
an increase in the similarity of the PAN image to the intensity of the low resolution image. They are
negligible, and it is difficult to notice them during a visual comparison of the images. That is why a
quantitative analysis, based on mathematical formulas, was carried out further on in this paper.

Figure 6. (a) Original panchromatic (PAN) image; and (b) original multispectral (MS) image.
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Figure 7. (a) PCA (Principal Component Analysis) fused image for classical approach; (b) PCA fused
image for author’s approach; (¢) Gram-Schmidt fused image for classical approach; (d) Gram-Schmidt
fused image for author’s approach; (e) multiplicative fused image for classical approach; and
(f) multiplicative fused image for author’s approach (the case when the intensity of the MS image was
higher than the original PAN image).

Visual analysis is not sufficient to identify subtle spectral differences, however, it allows us to
conclude that the use of the new PAN image make it possible to maintain a sufficiently high level of
detail. For images with the highest spectral quality one would expect the greatest spatial distortions.
As can be seen in Figures 7 and 8, it is possible to identify the same terrain details both before and after
using the modified high resolution image.
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Figure 8. (a) PCA fused image for classical approach; (b) PCA fused image for author’s approach;
(¢) Gram-Schmidt fused image for classical approach; (d) Gram-Schmidt fused image for author’s
approach; (e) multiplicative fused image for classical approach; and (f) multiplicative fused image

for author’s approach (the case when the intensity of the MS image was lower than the original
PAN image).

3.2. Spectral Quality

3.2.1. Analysis of Correlation Coefficient

When integrating data obtained from various sensors characterized by a large difference in spatial
resolutions, the greatest distortions relate to the spectral quality. The basic parameter for describing the
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spectral quality is the correlation coefficient. It was calculated and analyzed for all performed methods
and listed in Table 1 and shown in the Figure 9.

An evaluation of the correlation coefficients had shown, the best results were obtained for the
HPF method, where the values are highest (mean 0.86). However, based on previous studies [14], it
is known that the high spectral quality of the HPF method also leads to low spatial quality. Much
better spatial results can be obtained using the PCA method with not much lower correlation values.
Here starts the important role of the research presented in this article on improving the spectral quality
while maintaining sufficient spatial quality.

By comparing the values of the correlation coefficient for methods based on the original PAN
image and those based on the modified image, it can be seen that the proposed approach gives
generally better results. A detailed analysis of the spectral quality had been done focusing on two
aspects: determining which method of integration carried out using the authors’ algorithm, gives the
best results and in which channels the image spectral quality improved most.

Table 1. Correlation coefficient for original and modified fused images.

Landsat Band B1 B2 B3 B4 B5 B6 B7 Average
IHSc Ass - 0.69 0.63 0.62 - - - 0.64
IHSMop - 0.66 0.60 0.58 - - - 0.61
Broveycrass - 0.67 0.64 0.62 - - - 0.65
Broveymop - 0.70 0.67 0.65 - - - 0.68
HPFcpass 0.86 0.86 0.86 0.86 0.86 0.87 0.86 0.86
HPFyviop 0.86 0.86 0.86 0.86 0.86 0.87 0.86 0.86
PCAcLASS 0.78 0.77 0.74 0.73 0.70 0.62 0.63 0.71
PCAMOD 0.81 0.79 0.76 0.75 0.72 0.65 0.66 0.74
multiplicativecy ass 0.57 0.60 0.62 0.65 0.52 0.58 0.61 0.59
multiplicativeynop 0.61 0.64 0.67 0.69 0.55 0.62 0.66 0.64
Gram-Schmidtcyass 0.60 0.58 0.54 0.53 0.47 0.46 0.43 0.52
Gram-Schmidtyop 0.64 0.63 0.60 0.59 0.52 0.53 0.51 0.57
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Figure 9. (a) Change in the average value of the correlation coefficient after applying the PAN image
modified according to authors” algorithm; and (b) change in the average value of the correlation
coefficient after applying the PAN image modified according to authors’ algorithm in relation to the
value for the classical approach.

In the case of the Brovey transformation, PCA, multiplicative and Gram-Schmidt methods, there
was an increase in the correlation coefficient on average by 5%, 4%, 7% and 12%, respectively, in relation
to the value for the classical approach. For the HPF method, the correlation coefficient differences were
within the measurement’s margin of error. Deterioration was observed only for the IHS method, where
quality index fell by 5%. This means that the authors’ proposed modified PAN image method is well



Remote Sens. 2017, 9, 639 15 of 21

suited for statistical and numerical methods, and not those based on the color space transformation
from RGB to IHS. Modification of the intensity component causes a color change, which results in
deterioration of the correlation between the pixels values of the MS image and the fused image.

An analysis of the average value of the correlation coefficient suggests that the best results were
obtained after applying the modified PAN image to the Gram-Schmidt pansharpening method process.
Similar conclusions can be reached taking into account the correlation coefficient in each subsequent
spectral band. This has a direct connection with the second aspect of the spectral quality analysis
that had been described in this paper. This aspect focuses on determining in which channels the
image spectral quality improved most. For the PCA method, the lowest increase (3%) was seen
in channels 1-5, and the largest (5%) in channels 6 and 7. As for the multiplicative method, the
change is rather constant in all channels (about 7%). The greatest differences were observed for the
Gram-Schmidt transformation, where in channels 1-5 the correlation coefficient increased on average
by 0.05 (changed by 7-12% depending on the channel). For this method, the correlation coefficient in
the other channels increased by 0.07 (channel 6) and 0.08 (channel 7), which improved correlation by
15% and 18%, respectively.

3.2.2. Analysis of Other Spectral Quality Indicators

Another basic parameter characterizing image quality is the root mean square error (RMSE),
which is based on differences in the values of the corresponding pixels in the sharpened image and in
the original MS image. The RMSE values for all merged images, both in the classical approach and in
the modified approach, were calculated in this research. A comparison was then made between the
error values for the corresponding integration results with the selected methods, as shown in Figure 10.

25.0
_. 200
X 15.0 | [HS
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w)
S 10.0 W Brovey
o
£ 50 +—— W HPF
2 0.0 - I
§ . PCA
(§) T .
g -5.0 multiplicative
-10.0

B Gram-Schmidt
bl b2 b3 b4 b5 b6 b7

MS image band

Figure 10. RMSE (Root Mean Square Error) value decreases after applying PAN image modified
according to authors’ algorithm for selected data fusion methods.

The chart shows the decrease of the RMSE value after applying the modified PAN image for
selected integration methods for data of different resolutions. An increase of the RMSE occurred only
for RGB color transitions on IHS, which demonstrates a deterioration in spectral quality in this case.
Hence, the negative values on the graph. The quality of the HPF method did not change significantly,
but the greatest improvement was obtained for the PCA fusion. The RMSE value has decreased by
about 20% compared to the value of this error after data integration according to the classical approach.
Improvements in spectral quality were also reported after pansharpening using the multiplicative and
Gram-Schmidt methods (on average about 5% for both methods) and the Brovey transformation (6%).
The results of the RMSE change analysis overlap with the conclusions drawn after the correlation study
between the images obtained after the fusion process and the original MS image. The justification for
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the best results being obtained with the PCA method is the use of the same matrix when modifying
the PAN image and during the pansharpening process.

Both the correlation coefficient and RMSE make it possible to evaluate the spectral quality of
the individual image channels. This assessment was also made globally using the RASE, nQ and Q
indicators, where the average value of this indicator from all channels was input for Q. Figure 11
shows the differences between the values of the indicators calculated for the merged images using the
original PAN image (classic approach) and the values of the same indicators calculated for the images
generated after applying the PAN image modified by the authors” algorithm (modified approach).
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Figure 11. (a) Change in the RASE (Relative Average Spectral Error) value after applying the PAN
image modified according to authors’ algorithm; and (b) change in the nQ% value after applying the
PAN image modified according to authors' algorithm.

For all methods, except for IHS, the RASE and nQ% values have decreased (hence the positive
difference), which demonstrates an improved spectral quality after applying the PAN image modified
by the authors” algorithm. The proposed approach is not appropriate for color space transformations
from RGB to IHS, so in this case, the original values of the indicators were lower than those obtained
after the modification of the approach. In the global assessment, the highest level of spectral quality
improvement is noticeable for the PCA method. The RASE indicator decreased by 7.7% and nQ%
by 3.1%, which is 16% and 21% of the original value, respectively. The analysis of RASE and nQ%
indicators also shows that a subtle improvement in spectral quality also takes place in the HPF method,
which was difficult to deduce from previous analyzes. RASE and nQ% values decreased by 0.1%.
In both cases, this represents 0.4% of the original value, which is a small amount and is within the
measurement error range. In addition, the Universal Image Quality Index (Q) supports the approach
proposed by the authors (Table 2). After using the modified panchromatic image, the index values were
close to 1, except of course for the IHS method. The original values (Q_CLASS) were lower, resulting
in negative differences. Values increased on average by 0.05 for the statistical methods studied, with
the best results for the Gram-Schmidt, Brovey and PCA methods. The Q index increased by 12%, 14%
and 10%, respectively, in relation to the value for the classical approach (Figure 12). An analysis of
the changes in Q values for individual spectral bands showed the same trend as for the correlation
coefficient. The highest improvement was recorded in channels 6 and 7, especially for PCA (18% in
channel 6 and 16% in channel 7) and Gram-Schmidt orthogonalization (15% in channel 6 and 18% in
channel 7).

All of the performed spectral quality analyses show that the proposed approach is well suited
for statistical and numerical methods, especially to the PCA and Gram-Schmidt methods, for which
the greatest improvement in the indicators had been achieved. Each indicator obtained lower values
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for the IHS method, which confirms that the proposed approach is not appropriate for color-based
methods. Indicators that characterize spectral quality in individual image channels showed that the
highest changes occurred in channels 6 and 7, i.e., those beyond the spectral range of the panchromatic
image. This demonstrates the correctness of the authors’ algorithm, especially for integrating data
from different spectral ranges.

Table 2. Q index (Universal Image Quality Index) for original and modified fused images.

Landsat Band B1 B2 B3 B4 B5 Bé6 B7 Average
IHSc1 Ass - 0.55 0.41 0.30 - - - 0.42
IHSpmop - 0.52 0.38 0.27 - - - 0.39
Broveycrass - 0.50 0.47 0.43 - - - 0.47
Broveynmop - 0.55 0.53 0.51 - - - 0.53
HPFcp ass 0.77 0.79 0.79 0.80 0.81 0.83 0.81 0.80
HPFyviop 0.77 0.79 0.79 0.80 0.81 0.83 0.81 0.80
PCAcLAss 0.69 0.67 0.62 0.60 0.51 0.41 0.44 0.56
PCAvoOD 0.72 0.71 0.66 0.64 0.56 0.48 0.51 0.61
multiplicativecy ass 0.52 0.56 0.59 0.63 0.54 0.60 0.61 0.58
multiplicativeypjop 0.56 0.61 0.64 0.67 0.57 0.64 0.65 0.62
Gram-Schmidtcrass 0.55 0.55 0.51 0.51 0.49 0.48 043 0.50
Gram-Schmidtyop 0.59 0.59 0.57 0.57 0.54 0.55 0.51 0.56
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Figure 12. (a) Change in the average value of Q index (Universal Image Quality Index) after applying
PAN image modified according to authors’ algorithm; and (b) change in average value of Q index
after applying PAN image modified according to authors’ algorithm in relation to the value for the
classical approach.

4. Discussion

The use of a PAN image modified by the authors’ algorithm for image data fusion results in
an improved spectral quality in all channels, but to varying degrees depending on the method.
The Gram-Schmidt and PCA methods showed significantly higher spectral improvement, mainly
in channels 6 and 7. The PCA method is based on the analysis of the information contained in the
individual channels. The PAN image used has a spectral range of 0.45-0.90 microns, which coincides
with the range of the visible and near infrared spectral channels (bands 2, 3, 4, and 5). When modifying
the PAN image, information from channels 1 to 7 of the MS image were used, and thus not only from
the visible and the near infrared range, but also from the medium wave infrared range. Therefore,
the range of the information of the original PAN image had been extended to include information
recorded in the seventh low-resolution image channel. This was new information introduced into
the modified PAN image. This information was isolated by Principal Component Analysis. The
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same eigenvalues were used during pansharpening, which allowed for a faithful reproduction of the
information contained in the individual channels. It can be concluded that the proposed approach
is most appropriate for the PCA method, particularly in cases where it is essential to preserve the
spectral quality of the entire spectral range of the MS image, as supported by the analyses carried out
in this research with the use of selected methods.

The highest correlation was maintained for the HPF method, as in earlier similar studies [4,14].
The application of the approach proposed by the authors gives, in this case, a spectral improvement
within measuring error, visible only in a global assessment. One could therefore question the need
to use a modified panchromatic image if the original PAN image already allows for a high spectral
quality. One cannot however forget about the spatial quality of the image, which varies depending
on the method. Thus, data integration based on high-pass filtering provides high spectral quality but
low spatial quality. Application of the Principal Component Analysis gives slightly higher spectral
distortions, but with better spatial results. Applying the PAN image modified using the authors’
algorithm for data fusion makes it possible to maintain a high level of detail, while at the same time
also improving the spectral quality. In this case the spectral quality for PCA is almost as good as
HPF. It is therefore reasonable to assume that the proposed approach is most appropriate for the PCA
method only if the aim is to achieve the highest possible correlation while maintaining a high spatial
quality. The Principal Component Analysis gives results comparable to the multiplicative method
only in channels 6 and 7, where for both methods the indicators have similar values, especially the
correlation coefficient and Q.

The choice of the data integration method can be limited by various factors, such as the availability
of adequate software. It is not always possible to access algorithms that guarantee the best spectral and
spatial results. It is therefore worth knowing what improvements to accuracy can be obtained for the
integration of data using commonly adopted methods according to the modified approach proposed
by the authors. So if the purpose of the performed analysis is to define which method’s results
can be most improved, then the authors” approach should be used primarily for the Gram-Schmidt
and PCA methods, where the spectral quality improvement had been the greatest. Gram-Schmidt
orthogonalization improved significantly, especially in terms of the correlation with the original
multispectral image, and in the case of PCA, the mean square error was reduced by as much as
20%. The spectral quality increased with these methods in every spectral channel, but it was most
evident in channels 6 and 7. Therefore, it is worth considering the approach proposed by the authors
especially when integrating satellite data with high spatial resolution ratios, where the spectral
range of the MS image goes beyond the spectral range of the PAN image. Classical approaches
typically result in reduced spectral quality in spectral channels outside the spectral range of the PAN
image. The algorithm proposed by the authors enables the spectral quality of these channels to be
approximated to the quality of the visible and near infrared channels (coinciding with the PAN). This is
in line with the authors” expectations. The equation describing the modified PAN image includes an
intensity calculated not only from three, but from all channels of the MS image, which introduces new
information to the modified PAN image. This extends the spectral range of the panchromatic image
to the MS image range. The authors’ purpose was to pre-integrate spatial and spectral information
in a modified panchromatic image, in order to improve the spectral similarity between the original
MS image and the merged image. The analyses carried out proved that this assumption was correct,
especially in the medium-wave infrared channels.

Relatively high changes were also made to the multiplicative and Brovey transformations, where
spectral quality improved by 5-7% across all studied channels. The restriction to the Brovey method is
that it only applies to three image channels, but for applications that require, for example, a natural
color image, use of the approach outlined in this article would still improve the quality of the integration
process. The lower degree of improvement is related to the data fusion algorithm. Both methods
are based on simple image multiplication, in contrast to the PCA and Gram-Schmidt methods which
are based on component replacement. Replacing an appropriate component with a high resolution
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image is more sensitive to introducing new information and modifications than multiplying that same
panchromatic image by a multispectral image. This is confirmed by better results for the PCA and
Gram-Schmidt methods.

5. Conclusions

This paper describes research on the integration of satellite data obtained from different satellite
sensors. The ratio between spatial resolutions of the merged Landsat 8 and World View-2 imagery
was 1:60. The main problem when integrating data with a large GSD ratio, using traditional methods,
was a much lower spectral correlation between the original color image and the sharpened image,
than in the case of integrating data which had been obtained by the same sensor, where the ratio
was 1:4. The authors’ aim was to improve the spectral quality of the post-fusion image. Therefore,
the authors propose a modification of the PAN image to merge the spatial information from the
panchromatic and multispectral images. First, a modified PAN image was generated in accordance
with the authors” method, and then it was examined how the pansharpening process will proceed using
selected traditional methods. The results were compared with images obtained after the integration of
the same MS image with the original PAN image. As a result of this research, it was found that the
proposed approach makes it possible to improve the spectral quality while still maintaining a high
spatial quality. The PAN image modified using the proprietary algorithm is particularly well suited for
statistical and numerical methods, especially for the PCA and Gram-Schmidt methods, which gave the
best results.

The effectiveness of the author’s algorithm had been tested for six of the most popular fusion
methods. The proposed methodology is ideal mainly for statistical and numerical methods, especially
the Principal Component Analysis and the Gram-Schmidt. The author’s algorithm makes it possible
to lower the root mean square error by up to 20% for the Principal Component Analysis. The spectral
quality was also increased, especially for the spectral bands extending beyond the panchromatic image,
where the correlation rose by 18% for the Gram-Schmidt orthogonalization. The only pansharpening
method for which the approach proposed by the authors did not give better results is the IHS method,
which is based on the transformation of the color space. However, in the case of the method based on
high frequency filtering (HPF), changes were within the margin of error of the measurements.

The research work conducted by the authors opens wide horizons for further work on this subject.
The approach presented in this paper is the beginning of research into improving the quality of
integration of data with high GSD ratios. First, in further work, it is worth attempting to determine
the appropriate factors and determine the mathematical rules of the weighting factor in the equation
describing the modified panchromatic image. In addition, upcoming experiments will aim to further
improve the quality of data integration, including color-based methods. The high spatial resolution
ratio data fusion process can also be extended to aerial data, imagery from unmanned aerial vehicles
and close-range photogrammetry products. This issue remains open to integration of data acquired
from different altitudes. It will certainly require further modification of the approach presented by the
authors in this article.
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