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Abstract

This dissertation serves to present the research conducted on sensor placement optimisation
(SPO) using sensitivity analyses of virtual experiments in order to design virtual inverse
problems. Two classes of SPO methods are considered namely mode-based and mode-free
approaches. The mode-based approaches make use of SIMPLS and SVD to extract useful
data by examining the correlation between the target variables (characterising variables)
and the sensor measurement variables, while the mode-free approaches eliminate the need of
spending the extra time required to extract modes, which ultimately leads to successful sensor
placement for solving inverse problems. The aim of the mode-free approach is to maximise the
variance explained subject to uniqueness of the information of each sensor. Both approaches
aim to maximise the potential of an experimental setup to solve an inverse problem by using
the right number of sensors and placing them at the optimal spatial positions. SPO is not only
capable of designing an experiment but it is also capable of classifying the well-posed or ill-
posed nature of an existing experiment that can be modelled, which saves both time and cost.
The approach followed in this study was to design a simple virtual inverse problem for which
the well or ill-posedness of the problem can be controlled. Numerous virtual experiments
were conducted that varied from well-posed to severely ill-posed to allow for rigorous testing
of the various approaches. The effect of model error and stochastic noise on ability to reliably
place sensors is also investigated.
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Chapter 1

Introduction

The accuracy of the sensors, the variations of sensor types, sizes and application have im-
proved over recent years [1]. Sensing various properties have become possible, for example,
displacement, level, velocity, acceleration, force, strain, pressure, light, humidity, temperature
and radiation. Hence, sensing has become accessible in many applications in various fields due
to advancements in technology. Examples include GPS in a vehicle, gas bio-sensor and envi-
ronmental monitoring [2, 3, 4]. In structural engineering, sensors are often used for vibration
monitoring, nondestructive testing (NDT), material characterisation and crack identification
[5, 6, 7, 8]. Traditionally, sensors were placed sparsely solely on engineering judgement and
intuition. In cases where engineering judgement and intuition are limited, an exhaustive
sensor placement strategy is often employed [9]. This often leads to time-consuming and
expensive sensing solution strategies.

This thesis serves to present the results and effectiveness of sensor placement optimisation
(SPO) for inverse experimental design [10]. Inverse experimental design is the construction of
an experiment to estimate model parameters, i.e., the aim is to construct an experiment that
will generate experimental data to identify model parameters, a.k.a. inverse problem. An
inverse problem is concerned with computing causal variables that result in a known response
for a given model or process. Therefore, the output of a model or process is known while
the input needs to be determined. This is in contrast to the usual specification of the causal
variables and computing the response, which is often referred to as the forward problem.
Inverse problems are usually cast as a minimisation problem, with the aim to minimise the
difference between the known response and estimated response for a specified set of causal
variables. This error will be referred to as the inverse error to ease the discussion that follows.
In the context of SPO, the casual variables of an inverse problem refers to the information we
aim to infer from the sensors, referred to as target variables in this study, while the response
is sensed using sensors, referred to as sensor measurement variables.

As a first approach, we could merely minimise the inverse error for different choices of
sensor combinations and find the combination that solves the inverse problem most accurately
with computational efficiency using some minimisation strategy. However, this approach is
not tractable as the computational cost to compute the inverse error requires an inverse
problem to be solved often multiple times, as the inverse error function is often multi-modal.
Hence, immense efforts were put in to develop formulations for optimal sensor placement over
the last four decades. Initial efforts were contributed by control engineers [11]. The aim of
sensor placement optimisation (SPO) within the context of inverse experimental design is to
identify the relevant information to solve an inverse problem. This is usually done virtually by
virtual experimental design using simulation to replace the physical experiment. This means
that SPO should be capable of indicating which sensors at which spatial locations should give
the best sensitivities w.r.t. estimating model parameters. Hence, SPO does not only place
sensors but it also assesses the quality of the experiment before it is physically constructed
and assembled albeit only virtually. More importantly, when sensors are optimally placed,
this allows for experiments to be quantitatively compared. In addition, engineers are enabled
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to critically assess the implications of optimal sensor placement, sensor types within the
context of model identification.

The formulations that support SPO are mostly based on sensitivity analysis [12] conducted
in the form of a sensitivity matrix such as the Fisher information matrix (FIM) J.J [13].
Here, J denotes Jacobian, which is the first partial derivative of the residual vector, that
defines the system, w.r.t. target variables. In SPO the system is usually given by the
difference between the known response and estimated response i.e. the residual vector [14].
For inverse problems, FIM has been used to optimise the sensor placement by maximising
the sensitivity of sensor measurements [15]. Instead of using the Jacobian of the residual
vector, the mode shapes have also been used to construct the FIM [16]. Although the FIM
can be constructed using numerous sources of information depending on the application, a
salient feature of FIM is the fact that it captures the information measured by the sensors
[17], which can then be directly used in the construction of some optimisation criteria. There
exist various ways proposed to quantify the information in the FIM. Some optimality criteria
and scalar values based on FIM for SPO are listed:

e Determinant (D-optimality): determinant of a matrix is defined as the product of
eigenvalues of the matrix. Hence, maximisation of determinant of a FIM maximises
information contained in the matrix [18, 19].

e Condition number: condition number can be defined as the singular value decomposi-
tion (SVD) [21, 20] ratio between the largest and the smallest singular values. Thus,
minimising the condition number of FIM can maximise the sensor configuration [19].

e Norm or trace: maximising the norm [23, 24] or trace [25] of Fisher matrix results in
the minimum possible values of estimation error [27].

Although FIM is a powerful strategy to examine the sensitivity of target variables w.r.t.
measurement variables, its major deficiency is that the information obtained in the FIM is
localised and therefore only applicable for small range target variables [26]. This can be
problematic for sensor optimisation since the experiment for parameter identification can be
carried out in different domains of the target variables. Although impractical, an approach
that recomputes the FIM as the target variable is resolved, has been proposed [28]. FIM is
not only restricted to sensor optimisation but also is widely used to model Gaussian processes
(GP) [29, 30] as well as non-Gaussian processes [31, 32]. In this study, we will define these
formulations as mode-free formulations which do not require any modes to be extracted
from information or covariance matrices. On the other hand, we also investigate mode-based
formulations that decompose information or covariance matrices into modes that allow us to
place sensors optimally.

Due to the discrete nature of sensor placement, approaches to solve both mode-based and
mode-free formulations often include some binary optimisation strategy. Binary optimisation
strategies include meta-heuristic approaches [26]; exhaustive combinatorial search [36], sim-
ulated annealing (SA) [37] and genetic algorithms (GAs) [38, 39], with GAs the most widely
used to optimally place sensors [40, 41]. Note that although sensor placement approaches cen-
tred around convex optimisation strategies have been researched [42], this study is restricted
to binary GA optimisation strategies when large systems are considered as exhaustive search
is intractable. In addition, a newly proposed sensor addition approach is also considered that
scales well over problem dimensionality and found to be competitive when compared against
both exhaustive search and GA strategies.

The existence of noise is unavoidable in real experiments and carelessly placed sensors
can often capture excessive amounts of noise. Therefore, although sensors can deliver helpful
information to solve inverse problems, if signal to noise ratio is too low the chosen sensors
will perform poorly. The signal to noise ratio also varies with sensor type as the sensor
accuracy varies. Hence, sensor types with variations in measurement accuracy may dominate
the type and spatial location of a sensor. Fortunately, SPO can accommodate some of the
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differences between real and virtual experiments to place practically relevant sensors and not
only idealistic sensors in a noise free world.

The focus of this study is to propose and investigate various strategies to optimally place
sensors. An example of an experimental setup that involves the characterisation of a material
model is considered. Here, sensors need to be placed to capture information regarding the
mechanisms in the material model that needs to be characterised at spatial locations not
hampered by noise. This implies the signal to noise ratio should be as great as possible
and at the same time, the sensors should be able to convey independent information to
increase the chances for success in solving the inverse problem. A number of computationally
tractable, yet, accurate and robust multi-purpose formulations (that act as proxies for solving
the actual inverse problem), which avoid the localisation issues of the FIM by considering
ranges of target variables are introduced. In order to avoid localised sensitivity issues, sample
variance reduction strategies are considered [33], specifically, Latin hypercube sampling (LHS)
[34] is considered in this study. These techniques increase the efficiency of sampling over a
target variable domain which ultimately place sensors that are relevant over the sampled
target variable domain.

Specifically, in Chapter 2 procedures to develop SPO formulations are presented. Var-
ious numerical techniques and statistical approaches are introduced to demonstrate their
relationship to inverse problems. Depending on whether the proxies require eigenvalues and
eigenvectors or not, SPO is divided into two parts:

1. mode-based formulations
2. mode-free formulations

Chapters 3-5 present and discuss the results of the mode-based formulations. In Chapter
3, various objective functions formulated using partial least square (PLS) [35] or singular
value decomposition (SVD) [21] and numerous data scaling methods are proposed and their
principles are discussed in depth. In Chapter 4, a combination of data scaling methods and
objective functions are tested on a more complex problem to examine their generality and
robustness. In Chapter 5, the promising proxies were tested using the simulation models
with different mesh sizes to quantify the effect of model errors, which are errors between a
simulation and reality that are always present to some degree, as each mesh is considered to
represent a model error to some degree.

The mode-free formulations are discussed in Chapter 6. The mode-free formulations are
developed by assembling the critical characteristics of the inverse problem assimilated in the
previous chapters related to the mode-based formulations. Most of the investigations con-
ducted for the mode-based formulations are repeated for the mode-free formulations and the
results compared. Mode-free formulations aim to maximise the ranks of covariance matrix
between the target and measurement variables as well as the variances of the sensor signals.
In Chapter 7, the effects of stochastic noise to both the mode-based and mode-free formula-
tions are presented and related to the well-posed nature of an experiment. Lastly, Chapter
8 introduces a modified version of the mode-free formulations called simplified mode-free
formulation (SMF) and its performance is investigated.

Finally, the study is concluded in Chapter 9 as well as recommendations for future research
given.
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Chapter 2

Methodology, Procedures and
Fundamental Investigations

In this chapter, the methodologies that were followed to develop the proxies for the inverse
problems are presented using a simple cantilever beam example and the procedures of the
complete investigations in the dissertation are also discussed in order to give the reader the
full views and the logical steps behind the various investigations. This chapter also deals
with the fundamental investigations which offer a clear understanding of the relationships
between the inverse problem and multi-variate statistical techniques.

2.1 Methodology

Before discussing the methodology for developing proxies, the simple cantilever beam problem
shown in Figure 2.1 is introduced. The aim of this experiment is to infer Young’s modulus F
from displacement u, stress o and strain € data [43]. This setup was deliberately chosen as it
is impossible to infer Young’s modulus from stress but strain and displacement are sensitive
to Young’s modulus. The model was built using finite element method (FEM) with eight-
noded elements with reduced Gauss points (i.e. 2x2 Gauss integration points are used). The
beam is 0.5 m high, 2 m long and 0.5 m thick. The 2D plane strain assumption was used
with the Poisson’s ratio, v of 0.3. Young’s modulus of the beam, E would usually be 70 -
200 x 10° Pa but is randomly manipulated between 10° - 107 Pa. The load applied at the tip
is 1000 N at the 37th node downwards while the left side of the beam is completely fixed.
From each manipulation of the displacements, u are measured at each node and the
stresses, ¢ and strains, € are measured at each Gauss point indicated with crosses. This
implies that every time E varies u, 0 and € get remeasured and the measuring was done
over 100 times. Latin hypercube sampling (LHS) which is a random sampling strategy which
focuses on the coverage of the sampling domain was implemented to generate random FE
values. Hence, it was possible to ‘uniformly’ evaluate the variable over its range [34]. In this

Load
O O O 7
= * #* 31 % 32
[
% % %29 %30
O O 35
® % » ]
% % } 3 ® #
)

Figure 2.1: Simple cantilever beam bending problem.
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Figure 2.2: FEM measurement and target variables.

chapter, the finite element method (FEM) input variable E needs to be recovered from the
inverse problem which we will refer to as the ‘target variables’ and the sensor measurement
variables such as u, o and € are called ‘measurement variables’.

Since the displacements, stresses and strains are measured at all the nodes and Gauss
points, the measurement data contain 266 variables in total: (1) displacements, u: from the
1st to 74th variables, (2) stresses, o: from the 75th to the 170th variables and (3) strains, e:
from the 171st to 266th variables.

e Displacement, u has 74 variables since there are 37 nodes and each node involves 2
variables: displacements in x-direction, u, and y-direction, u,. u, always come before
uy for every node.

e Stress, o has 94 variables since there are 32 Gauss points and each Gauss point involves
3 variables: normal stress in the x-direction, o, and y-direction, o,. Shear stress o,.

e Strain, € has 94 variables since there are 32 Gauss points and each Gauss point involves
3 variables: normal strains in the x-direction, €., and y-direction, €,. Shear strain e,,,.

The measurements were generated 100 times using random E values in the range (10° — 107
Pa). Therefore, the size of the measurement and target matrices is 100 by 1 and 100 by 266,
respectively (see Figure 2.2).

The methodologies of the development of the proxies for the inverse problems are illus-
trated in Figure 2.3. The processes started by creating a model of the experiment such as the
cantilever beam in FEM (Figure 2.1). By manipulating the target variables, data are gener-
ated that contain the measurements. The number of data points is controlled by the number
of elements in the finite element meshes to discretise the structure as well as the accuracy of
the simulation models. Next, a number of theoretically motivated proxies are tested. Since
the proxies should be capable of finding few sensitive sensors from large numbers of sensors,
it is considered as a classical variable reduction process combined with sensitivity analysis.
In this process, the proxies dictate the criteria on which sensors are considered appropriate
for the inverse problem results. It is critical to note the advantages of SPO using a model.
Whereas searching for sensors using data would only explain the correlations between the
measurement variables and the target variables, searching for sensors using models can ex-
plain the causalities between them since each of the target variables can be independently
manipulated.

The identified sensors are placed on the models and virtual measurements are obtained.
By performing inverse problems with the sensors, the target variables are recovered and they
are compared to the actual target variables that were randomly generated. It needs to be
made clear that the training data which are used to find sensors are different from the test
data which are for testing the performances of the proxies. For this reason, the E values
that are close to the limits are less likely to be trained as good as those in the middle of the
range. This can lead to two distinct types of test datasets: (1) creating datasets populated
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Figure 2.3: Methodologies for testing proposed proxies for the inverse problems.

mainly around the centres of the ranges using normal Gaussian distribution and (2) datasets
populated evenly over the range using LHS. Both training and train datasets use LHS in this
study since it tests the robustness of the technique. The main disadvantage of implementing
the normally distributed target variables for training is that the values close to the boundaries
rarely have chances for training. This also means the structures of the target variables are
strongly dependent on the confidence one has about the ranges of the target variables in the
training dataset.

2.2 Characteristics of inverse problems

In order to develop proxies to recover the essence of the measurement /target variable relation-
ship of inverse problems, it is required to know the characteristics of the measurement/target
variables for inverse problems. There are two main approaches that are considered in this
paper: mode-based formulations and mode-free formulations. Mode-based formulation is as
its name implies using numerical techniques which uses modes or eigenvalues while mode-free
formulation does not require mode but it only uses basic statistical approaches and linear
algebra techniques.

Since the aim of SPO is finding the optimal sensors which solve inverse problems, it is
required to know what sensors are preferred for the inverse problems and how to distinguish
the useful sensors from the unnecessary sensors. We consider the inverse problem errors as
the optimisation objective function values and search for the sensors which would give the
best recovery percentages (success rates) and minimum number of iterations to evaluate our
proxies. This is done on a small problem as it is too computationally demanding for large
problems that contain a large number of variables.

The cantilever beam problem with only one unknown target variable, F is therefore well
suited. The number of sensors required to obtain the exact recovery is one. This avoids having
to go through a large number of combinations to find the optimal sensor configuration. The
number of possible combination which can be made choosing one sensor at a time is equal to
the number of possible sensors (C?%¢ = 266). Therefore, the inverse problem error based on
optimising the inverse problem is tractable, requiring 266 inverse problems to be optimised.
This process was done by minimising the error term, E which is given by

E =

(2.1)

NvaT’La es vV v
Zbl ((Xi,actual - Xz) - (Xz - Xz)>2

Nva'riables 2
Z Xi,actual - X@
SD; ’

SD;

i=1 i=1

where SD; and X; are the SD (standard deviation) and mean value of the measurement
variables in training data. Note that both the training data and test data are generated in the
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Figure 2.4: Illustration of well-posed and ill-posed problems.
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same target variable ranges and in the results, the mean and SD values of them are almost
identical). When finding the optimal sensors (training) the values of target variables are
known. However, when testing the found sensors, it is assumed that the values of the target
variables in the test data are unknown. Therefore, throughout the dissertation, the recovered
target variables from the inverse problems are considered to be successful if the percentage
errors between the actual values of target variables in the test data and the recovered values
are less than 1%.

It must be emphasized that although having the heuristic cut-off value of 1% makes it
convenient to indicate whether a sensor is appropriate or not for the inverse problems, the
inverse problem results are not actually binary but relate to the ill-posedness of a problem. An
ill-posed problem simply means it has a larger spread of answers than a well-posed problem
(see Figure 2.4). Similarly, the variance of a good sensor would be less than a poor sensor.
This is illustrated in the next section.

Note that the inverse problem uses the Z-score scaling as is often done in statistics. Z-score
scaling is defined as -

Ty — X4

x; = SD(zs)’ (2.2)
where z; and SD(x;) are the mean and standard deviation of the ith design variable. Each
variable is scaled with a different mean and SD to be in the equally distributed range as
shown in Figure 2.5. The Z-score therefore normalises all variables to have the same mean
and SD of zero and one, respectively. However, extremely small standard deviation may
lead to normalisation of the variables which results in large Z-score value which makes a
variable become “deterministic”. Nonetheless, scaling is critical for minimisation of errors
since there is a huge difference in the orders of magnitude among u, o and €. X; 4ciuar is the
actual measurement from the test data which X; needs to be close to during the minimisation
process. The error term, E is always a scalar function that can depend on a single variable
(univariate) or multiple variables (multivariate) depending on the number of sensors to be
placed. Since the cantilever beam problem only has one target variable and uses only one
sensor, E in this case is an univariate function. The minimisation of the E term was done
using Quasi-Newton [38, 44] and Nelder-Mead algorithms [45, 46] with maximum function
evaluations and number of iterations of 5000. The initial guess was set to be the logarithmic
mean of the range (i.e. 10° for £ = 10° - 107 Pa) and this equally applies to all the inverse
problems presented in this study.

2.2.1 Inverse problems with Quasi-Newton algorithm

Quasi-Newton algorithm [38, 44] generally requires less number of iterations compared to
Nelder-Mead since it uses approximated Jacobian matrix whereas Nelder-Mead only searches
for minima or maxima of functions using function values. The recovery success rates and
numbers of iterations required for various sensors are shown in Figure 2.6(a). Each sensor has
various numbers of iterations and recovery rates. Note that the recovery rates are measured
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Figure 2.5: Effect of Z-score on data.

out of 100, 100% being the best possible success rate. The dotted lines on the figure indicates
the three distinct measurement classes: u, o and ¢, respectively. It is noted that the numbers
of iterations remain the same independent of the sensor selected. In turn, the recovery rates
vary significantly between selected sensors. Consider that the recovery rates of the three
classes of sensors (u, o and €) are studied separately in detail.

The displacement variables, u show that they have generally high recovery rates. This
means that u is definitely a function of E in this problem (see Figure 2.6(b)). Note that the
first ten measurement variables represent the fixed nodes of the cantilever beam. Therefore,
it is apparent that they are insensitive to any changes in F and are incapable of recovering
the target variables. Since the load is applied downwards at the tip of the beam, w in the
Y-direction (vertical direction) is more sensitive to E than u in the X-direction (horizontal
direction). This is demonstrated in Figure 2.6(b) by observing that the displacement vari-
ables in the Y-direction is consistently sensitive all over the beam. On the other hand, the
displacement variables in the X-direction on the neutral axis (sensor ID number: 13, 21, 29,
etc.) offer poor results. This is due to the horizontal displacement on the neutral axis being
effectively zero as there is no horizontal strain along the neutral axis. As the displacement is
measured further away from the root, the recovery rate improves slightly, although there is
no strain. Some axial displacement occurs further from the tip although the strain remains
zero. This clearly shows the role sensor placement plays but requires the problem to be well
understood. As mentioned in the previous section, success rate is defined for properly con-
verged solutions. Figure 2.7 shows the histogram of absolute percentage errors obtained from
the sensors uj3 and ugg (see Figure 2.6(b)) which are horizontal displacements at the root
on the neutral axis and at the middle of the beam below the neutral axis, respectively. It is
evident that the performance of ui3 is much worse than usg allowing for a more well-posed
problem when usg is considered.

The stress variables, o,, are shown in Figure 2.8(a). It is evident that all the o,, sensors
did not manage to recover any E values through the inverse problems. This was expected
since 0., is independent of the material as no prescribed displacements are applied to this
statically determinate problem. Equilibrium is resolved purely from a macroscopic force
balance without the need for a constitutive relation. In essence, the primary stress in bending
Oz 18 given by

My
Tr = ; 2.
o 7 (2.3)

where y, M and I are the perpendicular distance to the neutral axis, the moment around the
neutral axis and the moment of inertia. Therefore, the stress remains constant as the only
manipulating variable is F. This means that o sensors are not ideal for the normal cantilever
beam inverse problem. Similarly, shear stress, o, given by

Ve

O-:Ey = Tt, (24)

can also be neglected since shear force V is identical along the entire length of the beam. @,
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Figure 2.6: Inverse problem results using Quasi-Newton algorithm; (a) recovery rates and
numbers of iterations for various sensors and (b) recovery rates of displacement variables.
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Figure 2.7: Variance of results of a good sensor and a poor sensor.

I and t denote the first moment of area, the moment of inertia and the width of the cross
section where o, is computed.
The primary strain, €, is shown in Figure 2.8(b). It is the first derivative of displacement

It depends on E' since
E
€= —. (2.6)
o

Strains are inversely proportional to Young’s modulus. Shear strain, €, is expressed as

T

€xy = ﬁ’ (27)

where shear modulus, G is related to Young’s modulus, E through the Poisson’s ratio, v as
given by
E=2G(1+v). (2.8)

As depicted in Figure 2.8(b), it performs similarly to the displacement variables in charac-
terising E. Both €, and ¢,, performed equally well, while €., is shown to be less robust.
Note that the €247, €255 and €262 perform the worst as depicted in Figure 2.8(b). Their spatial
location is depicted in Figure 2.9(a) and they have exceptionally low variance as depicted
in Figure 2.9(b). These three strain sensors are all located close to the tip of the beam as
depicted in Figure 2.9(a). €4, is a minimum due to the linearly varying nature of the bending
moment. Note from Figure 2.9(b) that there is a strain sensor with its variances between €as5
and esgo. However, its recovery rate is much higher than eoss and esgo. This demonstrates
that even though a large variance in measurements is an indication of promising sensors, it is
not the only driving factor. Although the variance of the sensor in between es55 and esg2 was
lower than the variance of esgo, the sensor might have specific information that esgo could not
explain in terms of €, .

2.2.2 Inverse problems with Nelder-Mead algorithm

Nelder-Mead [45, 46] is an unconstrained optimisation algorithm that does not use any gradi-
ent information and only optimises on function evaluations. Therefore, although Nelder-Mead
often requires larger numbers of iterations, it has a higher chance to find the global optimum
solutions in highly nonlinear problems compared to any gradient methods. Thus, the num-
bers of iterations and recovery rates of the sensors using Nelder-Mead algorithm are shown
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Figure 2.8: Inverse problem results using Quasi-Newton algorithm; (a) the recovery rates of
stress variables and (b) strains variables.
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Figure 2.10: Recovery rates and numbers of iterations for various sensors.

in Figure 2.10 and the recovery rates of all the u and € sensors are consistently 100% except
for the o sensors which are not related to E. Since it is difficult to see the difference in
recovery rates and number of iterations due to the robustness of the optimisation algorithm,
the complexity of the problem needs to be increased.

In order to ramp up the complexity of the beam problem, the number of target variables
are increased. Note that the number of sensors should be equal to or more than the number of
the target variables (FEM input variables) to accurately recover results. It becomes compu-
tationally intractable to search through all possible combinations of sensors when increasing
the number of the target variables. Figure 2.11 illustrates how quickly the number of com-
binations of sensors grows with increase in the numbers of required sensors, £ in C}' where
n is the number of all the sensors. Note that the number of combinations is on a logig scale.
It is apparent that the growth relationship is exponential which makes the computation of
large numbers of inverse problem error functions intractable for a large number of sensors.
Decreasing the total number of sensors n or the number of sensors in each combination k can
effectively decrease the number of possible combinations.

The more complex problem with 74 sensors is shown in Figure 2.12. This beam has
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Figure 2.11: Growth in the number of possible combinations with increase in the number of
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Figure 2.12: Beam bending problem with an extra spring to be identified and the less total
number of sensors.

13 nodes and 8 Gauss points which offers 26 displacement, 24 stress and 24 strain sensors.
A spring with varying stiffness of k1 = 1 — 100N/m is attached to the 13th node in the
horizontal direction. The range of Young’s modulus, F is increased to 107 — 101! Pa. As
FE increases the effect of the weak spring ki becomes trivial since the displacements of the
beam are highly dependent on the stiffness of the beam and not much on the spring stiffness.
The load is applied to the midpoint of the beam. By including the spring stiffness to be
recovered, the inverse problem is now required to recover two variables, namely E and k;.
To keep the problem tractable when solving the combinatorial inverse problems for all the
possible combinations with two sensors, the total number of sensors, n were reduced from 266
to 74 by doubling the size of meshes and got further reduced to 24 by only selecting specific
nodes. The selected nodes and Gauss points are indicated in dotted circles. Therefore, sensor
numbers 1 to 12 measure displacement u, from 13 to 18 measure stress o and lastly, from 19
to 24 measure strain €. The recovery success rates for this problem using Nelder-Mead are
graphically shown in Figure 2.13. Since the success rate is independent of the sensor order,
the graph is symmetric. Only the top half of the results are presented. Note that when both
sensors are stress sensors to give a sensor pair < o,0 >, the success rate is zero since the
spring stiffness is too low to have any significant influence on the o sensors.

As expected, when two of the same sensors are chosen, the amount of information is not
enough to recover any target variables. Note that when < o,u/e > sensor pairs are chosen,
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they always perform exceptionally well. However, when < 0,0 > sensor pairs are chosen,
zero recovery percentages are obtained. This is indicative that o sensors contain more or less
identical information. Yet, the single piece of information that o sensors measure is valuable
which complements the information measured by u and e. Thus, two displacement or strain
sensors without a stress sensor give poor results. The existence of the spring makes the
problem statically indeterminate. The implication is that the stress response is dependent
on the stiffness of the beam (i.e. FE). Hence, the stress sensor is contributing towards the
problem. Note that u measured close to the root of the beam and e measured close to
the tip of the beam perform much worse as they are less sensitive to E. For this problem,
the Quasi-Newton optimisation approach was unable to recover any target variables. It is
recommended to use a zeroth-order optimisation algorithm such as Nelder-Mead for a low
dimensional inverse problem such as this.

2.3 Development of mode-based formulation

In the previous sections, the two cantilever beam examples were presented and the character-
istics of the inverse problems were investigated. The aim is now to propose a number of proxy
objective functions that are effective in replacing the actual objective function to minimise
the inverse problem errors. In this section, the development of mode-based formulations is
discussed. The two numerical techniques used on which the proposed mode-based techniques
rely are partial least squares (PLS) [35, 47] and singular value decomposition (SVD) [21, 20].

SPO requires two types of datasets, namely the measurement variables X (u, o and ¢)
and the target variables Y (E and k1) which correspond to the sensors and information to
be inferred, respectively. PLS regression (PLSR) is a powerful technique which has inte-
grated features from both principal component regression (PCR) and multi-linear regression
[35]. Although PCR and PLSR reduce the number of variables by extracting sets of highly
correlated variables (mode) to a set of measurement variables, the difference between PLSR
and PCR is that PCR extracts the principal components independently from both sets of
target and measurement variables to construct directions, while PLSR extracts the princi-
pal components from the covariance matrix of X and Y to construct directions [49]. Both
PCR and PLSR deal with the multicollinearity within the X dataset due to mode extraction
following principal component analysis. Hence, linearly dependent information is handled
appropriately and need be of no concern as we develop sensor placement proxies.

SVD is a well-known numerical method often used in statistics and signal processing.
It decomposes a m X n matrix into a m x n left eigenvector matrix U, m X n rectangular
diagonal matrix S and a n x n right eigenvectors matrix V. The vectors generated from SVD
are orthogonal to each other. The information along a direction is independent of the other
directions. Although multicollinearity is addressed implying independent sensor, the numbers
of modes need to be chosen carefully. Too few modes would not extract enough information
from the datasets and too many extract noise from the data. Mode-based formulations would
require a step for selecting the number of modes that may be computationally demanding.
In this section, only mode-based formulations developed from PLS are considered, although
both PLS and SVD are considered at a later stage.

2.3.1 Simple cantilever beam

We now revisit the inverse problems of the simple cantilever beam example depicted in
Figure 2.1, which we solved using Nelder-Mead to obtain the best possible sensor placement
based on the ability of the optimisation algorithm to solve the inverse problem. The aim is
to consider proxy objectives that are computationally efficient but still capture essentially
the same information as the computational demanding actual objective that requires the
inverse problem to be solved. Figure 2.14(a) shows the recovery success rates of the sensors
in descending order when solving the inverse problem. Figures 2.14(b)-(f) depict potential
proxies, standard deviation, correlation coefficient [48] between X and Y, norm of Y residual
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and variance explained in the same order. This allows for convenient comparison between
the proxies and the desired performance. Recall that the only FEM input variable for this
problem was E and it did not affect . Therefore, the first 158 sensors with non-zero success
rates are the u and € sensors. The rest are either the u at the fixed nodes or the o sensors.

It was noticed earlier that standard deviation and variance may be appropriate indicators
to decide which sensors are suitable to solve an inverse problem since a sensor whose reading
does not vary as the system changes is never a good predictor. Note from Figure 2.14(b)
that the promising sensors have relatively large standard deviation. However, the prominent
mismatches between the results and the recovery rates depicted in Figure 2.14(a) are noticed
which means standard deviation alone is insufficient to be a promising proxy.

Figure 2.14(c) shows the correlation coefficients between the sensors and the FEM input
variable, E. The correlation coefficient, r [48] is given by

RO o (€t [ (7))
\/Zf\;(% — 222 (v — )

where N is the number of observations and the z and y are the sensor measurement variables
and target variables (FEM input variables), respectively. The mean of a variable is denoted
by placing a bar above the variable. It is evident from Figures 2.14(a) and (c) that sensors
that succeeded to recover the target variables once or multiple times have an equally high
correlation. The ten fixed nodes have no correlation to E and lastly, o has an only slightly
higher correlation but it is much lower than the correlation of v and e. Note that since the
correlation coefficient can vary from -1 to 1, their absolute values were plotted. The rationale
for only considering absolute values of the correlation coefficient is that the variation of the
measurement variables with respect to the manipulations of the target variable matters and
not whether they are directly or inversely related.

Figure 2.14(d) shows the norm of the regression error Y,¢siquars computed using PLSR [35],
specifically the SIMPLS algorithm [47]. Lower error norms indicate better predictions. Only
one mode is available for selection, since only one target variable is predicted from a single
sensor. SIMPLS maximises the covariance between the measurement and target variables.
The o values which are constant as E varies result in higher errors than the varying u and
€ sensors. Note that SIMPLS uses Z-score values for both measurement variables and target
variables. The scaling of data becomes essential to avoid biased measuring of errors. In fact,
there are numerous ways to scale data which emphasize different aspects of the data. A
detailed discussion on various scaling method is presented in the next chapter.

The variance explained in the target variables Y is shown in Figure 2.14(e). It is interest-
ing to note that the results look almost identical to the result of the correlation coefficients.
The only difference is that the variance explained in Y distinguishes the ¢ sensors better from
the u and € sensors than what the correlation coefficient achieves. The variance explained
in X, the sensor measurements, are shown in Figure 2.14(f). The variance explained in X
is expected to give poor performance since this checks how much of the information in X is
used when mapping to the Y domain and SIMPLS constructs X scores to decompose both
X and Y. Hence, this allows us to access the information captured in the measurement data
that all the sensors explain with indistinctly highest possible function value, 1. Note that
the variance explained is measured by dividing the amount of information that has already
been explained by the total amount of information. As expected, this shows that comparing
the variance explained in X is never a good idea for ranking the sensors according to the
recovery success rates.

, (2.9)

2.3.2 Cantilever beam with a spring

Recall that, in Section 2.2.1, it was demonstrated that the Quasi-Newton method in Matlab
version was unable to solve the inverse problems of the cantilever beam with a spring. The
cantilever beam with a spring (Figure 2.12) is a more ill-posed problem than the normal
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cantilever beam without the spring, which could only be solved with Nelder-Mead. Since we
have now two target variables for which we allow at least two sensors to be placed, we have
up to two modes that can be selected.

To establish the relevant proxies of the recovery rates (Figure 2.13), a number of numer-
ical analyses were done as shown in Figure 2.15. Figures 2.15(a) and (b) show the norms
of regression error, Y, esidualis from SIMPLS regressions for all possible combinations of the
sensors using one or two modes, respectively. It is important to note that lower values of
Y, esiduals imply the better sensor as it is the only proxy that forms part of a minimisation
problem. For one mode, there is no significant difference between the sensors, although the o
sensors numbered 13-18 are slightly lower. This is enhanced when two modes are considered.
Of concern is that < o,0 > which we know are not reliable to solve the inverse problems
have the same associated function value as the other sensors that we know were reliable.

Figures 2.15(c) and (d) present the variance explained in the target variables Y using
SIMPLS for one and two modes. Note the variance explained is a maximisation problem
which means it can be directly compared with the recovery rate graphs considered earlier.
As intuitively expected, the magnitude of the variance explained for one mode is generally
small compared to two modes. Surprisingly a ¢ sensor is always preferred over other sensors
and surprisingly enough, < ¢, 0 > sensor pair explains most of the variables. For two modes,
both < o,u > and < o0,¢ > rate significantly higher than < 0,0 > sensor pairs, which
we know perform poorly on the inverse problem. These results demonstrate that variance
explained in Y might be a useful proxy but also highlight the importance of selecting the
number of modes appropriately.

The norms of correlation coefficients between measurement variables and target variables
are displayed in Figure 2.15(e). These proxies are far from the actual recovery rates since
< 0,0 > gives the best correlation to the target variables. This clearly shows that correlation
between the measurement and target variables is not the right proxy for the inverse problems.
This is in particular against intuition that correlation should be a good indicator. Lastly, the
pure sum of standard deviation of variables in X, the chosen sensors, are shown in Figure
2.15(f). Note that all the previous methods used transformed Z-score measurement but in
this case, the untransformed, original variables were used for the analyses. The standard
deviations of the o sensors are higher than the other sensors in particular when < 0,0 >
sensor pairs are considered due to the fact that ¢ has larger magnitudes. The results show that
both correlation coefficient and standard deviation are not suitable proxies when considered
in isolation.

It must be emphasized that the difference between the ranges of each target variables
is a few order of magnitudes and they are manipulated simultaneously. Note that the best
combinations of sensors may vary depending on the chosen sensor ranges (Figure 2.16(a)).
The challenge is to find a set of sensors that perform well over the defined ranges. If there
is a strong confidence in which ranges the solution lies, the size of the training ranges can
be reduced to help the proxies to find the specialised sets of sensors for those narrowed
ranges. Figure 2.16(b) illustrates that each selected sensor has its own explanatory domain
of variables, F and k, that the inverse problem aims to solve. It is important to note that
the aim is to maximise the total coverage by minimising the overlapping information between
the sensors. For instance, sensors 1 and 2 will struggle to identify k& but should recover E
with ease. However, replacing sensor 2 with sensor 3 would allow for both F and k to be
recovered.

Figure 2.17 illustrates the norms of Y,¢siquais and variance explained in Y and when k is
fixed, while Figure 2.18 depicts their response when F is fixed and k varied. Values are fixed
around their mid-values in a range to ensure sufficient data to reconstruct the responses. By
varying one variable at a time, it is possible to find appropriate sensors for each target variable.
Figure 2.17 shows that both the norm of Y,squais @and variance explained are equivalent for
one mode since all sensor combinations have the same function values. However, for two
modes, the ||Y,esiquals|| predicts worse performance for < o,u > and < o,e¢ >, which is
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Figure 2.16: The relationships between the FEM input variables and the sensors; (a) the
best combinations of sensors for different input domains and (b) domains of measurement
variables that sensors explain.

contradictory to the actual performance on the inverse problem recovery. On the other hand,
many of the combinations in < o,u > and < o,¢ > show higher variance explained in Y
(Figure 2.17(d)) which is better correlated with the actual recovery of the inverse problem.

Similarly, the function values of mode-based formulations when only k is manipulated are
shown in Figure 2.18. Remember that whereas the parameter E varies over three orders of
magnitude, k only varies over two at much lower magnitudes. The variation of k is less than
E with ||Yesidquais|| significantly lower when the number of modes, A = 1 and 2. For A = 1,
the o sensors are definitely not preferred. For A = 2, the € sensors are less helpful for the
recovery of k than the other sensors due to the € measurement values and ranges being much
smaller than the other sensors. The variance explained in k is shown to be always 100% for
both A = 1 and 2. This implies that the small variance of k can be fully explained using
any sensor pair. When the two target variables are manipulated at the same time, the sensor
optimisation algorithm might initially focus more on a target variable with higher variance
and later on lower variance variables should they improve the variance explained. Note that
although the two target variables are independent, they might often be internally related to
each other in FEM. Hence, the simultaneous manipulation of the two variable is critical to
capture the behaviour of the system globally.

Additional optimisation objective functions and scaling methods will be presented in the
next chapter. The investigations up to now were sufficient to declare that the mode-based
formulations merit further investigations for potential proxies. However, there are a few
disadvantages to using the mode-based formulations that might not have been clear up to
now. Since mode-based formulations rely on eigenvectors and eigenvalues, the computational
time required to compute these vectors can grow quickly as the number of target variables
grows. Another issue is that different combinations of sensors might have different number
of optimal modes A. Therefore, the optimal number of sensors need to be established adding
to the computational burden. For example, should three sensors be required, up to three
modes are possible candidates to be selected. The optimisation approaches need to consider
three cases A = 1, 2 and 3 to establish the optimal number of modes. This process can
be computationally expensive for a large number of target variables. Ultimately, we would
like to revisit the fundamental premise on whether it is required to consider mode-based
approaches and whether computationally efficient alternatives could be considered. The next
section explores alternatives.
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2.4 Development of mode-free formulations

The mode-based formulations can be robust with the right scaling methods and objective
functions. However, it is challenging to reduce the time required for these methods. Here, we
aim to reduce the computational cost by considering approaches that do not require modes to
be computed. We will refer to these methods as mode-free formulations. The investigations
conducted up to this point highlighted a number of central characteristics of inverse problems
and the findings are as follow:

1. Informative relationship between the sensors and target variables.
2. Uniqueness of contents in each sensor.
3. High sensitivity of sensors.

In the following sections, these three criteria and the thought processes followed to incorporate
and address them in a mode-free approach are discussed in detail.

2.4.1 Relationship between measurement and target variables

It is essential to have strong relationships between the sensors and the target variables. The
two sets of variables, X and Y, projected onto each other explain their relationships. By
constructing a Z-score scaled covariance matrix between the two datasets, the relationships
between each measurement and target variables can be measured relatively. Hence, each row
in the covariance matrix X7Y represents how well each measurement variable is correlated
with the target variables and the uniqueness of their relationships is represented by uniqueness
of the row entries. Hence

on((Shies) (o) (o) (o) e

measures the rank of the covariance matrix between the two sets of sensor and target
variables and this is an efficient way to ensure uniqueness of information. Note that both the
measurement variables X and the target variables Y are scaled using the Z-score method so as
to avoid having biased covariance matrices due to the differences in the orders of magnitudes.
X, denotes chosen X variables or sensors. Squaring the covariance matrix effectively polarises
the correlation coefficients so that the difference can be emphasized when computing the rank.
It is clear from Figure 2.19 that there is significant similarity between the rank of covariance
matrices and the success rate of the inverse problems. However, the biggest issue of this
measure alone is that the < 0,0 > sensor pairs also have a maximum rank of 2 (the size of
covariance matrix, X7YY7 X in this case is 2 by 2). Note that there is no difference between
the ranks of X7YYTX and YTXXTY. Another concern is that the < o,u > and < o,€ >
groups are equal to the other sensor pairs that we know performed worse when solving the
actual inverse problem in Figure 2.19(a). These two issues will be considered and resolved in
the remaining two sections of this chapter.

2.4.2 TUniqueness of contents in each sensor

No matter how promising each one of the selected sensor is, if the sensors contain almost
identical information, they do not effectively maximise the explanatory domain for the target
variables. Hence, it is imperative that each sensor explains the target variables by reducing
repeated information. Towards the aim consider

]{7 Xc - Xc T Xc - Xc Xc - Xc T Xc - Xc (2 11)

ran :
SD(X,) SD(X,) SD(X.) SD(X.)))’

instead of considering the covariance matrix of the sensor variable; we consider the covari-

ance projected onto itself. This amplifies higher rank estimates and diminishes lower rank
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Figure 2.19: Comparison between the (a) ranks of covariance matrix and the (b) inverse
problem success rates.
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Figure 2.20: Comparison between the (a) ranks of sensors and the (b) inverse problem number
of iterations.

estimates. In this way, it allows us to distinguish more clearly between the sensor pairs. It
compares purely the collinearity of data since Z-score transformation normalises magnitude
differences away. The < o,u > and < o0, € > combinations are the only sensors to now have
100% recovery rates and Figure 2.20(b) shows that they require the least numbers of itera-
tions. They are now consistent with the actual inverse problem and highlighted as the best
sensor pairs. Equation 2.11 allows us to assess uniqueness of sensor information.

2.4.3 Sensitivity of sensors

Equation 2.10 distinguishes between sensors that correlates uniquely to the target variables
and Equation 2.11 ensures that the correlations within selected sensors describe unique infor-
mation when compared to the other selected sensors. At this point both objective functions
are sufficient to create a proxy as shown in Figure 2.21 by the pointwise product of the two
functions shown in Figures 2.19(a) and 2.20(a), respectively. The maximisation of this ob-
jective is sufficient to rank the < o,¢ > or < g,u > sensors the highest. However, note that
the < 0,0 > sensor pair which is supposed to be the most ineffective combination is ranked
equally to some of the other regions that are known to be more effective albeit not the best.
We now consider an objective function which can distinguish < ¢,0 > from the rest which
was found to be the sensitivity of sensors.
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Figure 2.21: Multiplied ranks of both sensor matrix and covariance matrix.

The sensor sensitivity is the variance (or standard deviation) of a sensor

NSe'nSOTS
var(ze;), (2.12)
i=1

or the relative sensitivity measured using the following mean scaling

T — T
Tscaled,i = : — L. (213)

i

In fact, the variances of the o sensors are higher than those of the € or u. Therefore, this
can not be a good measure of sensitivity alone. Although the mean scaling gives a good
indication of variation of data relative to its mean magnitudes, not all the o sensors have
relatively large mean values and particularly some are very close to zero which may cause
numerical ill-conditioning.

Due to the biased variance measure caused by various magnitude ranges of the sensors,
it is not ideal to combine the three objectives (Egs. 2.10, 2.11 and 2.12). Hence, instead
of treating them as unconstrained optimisation, we can solve the problem in an alternative
way by only considering the sets of variables that have the maximum possible ranks for
functions in Eqgs. 2.10 and 2.11. In that case, the first two functions represent two constraint
functions and Equation 2.12 becomes the only objective function. This allows for constrained
optimisation of the three objectives. In fact, since only the sets of sensors which have the
full rank for the two rank equations are considered, it is already guaranteed that all the
sensors are unique and that the correlations between the sensors and target variables are also
unique. Hence, additional optimisation using Equation 2.12 can only focus on maximising the
variances of the sensors which increases the sensor sensitivity and the ratio of the information
from the sensors to the measurement noise.

This ends the overview to both mode-based formulations and mode-free formulations. The
following three chapters detail the numerical experiments on the mode-based formulations,
followed by the numerical studies on mode-free formulations in Chapter 6.
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Chapter 3

Mode-Based Formulations: Data
Scaling and Objective Functions

This chapter presents six different data scaling methods and their roles. In addition, six
objective functions based on SIMPLS and SVD mode extraction methods are introduced. To
clearly demonstrate the effects of scaling, a new statically indeterminate beam problem is
introduced first.

3.1 Numerical FEM: Experimental setup

It is time to introduce the main experimental setup which is used throughout the rest of the
study. A statically indeterminate linear elastic FEM beam bending problem (see Figure 3.1)
is considered. The beam consists of two eight-noded finite elements that is 0.5 m high, 2 m
long and 0.5 m thick. The elements are integrated using reduced integration (i.e. 2 x 2 Gauss
integration points). The 2D plane strain assumption was used with the Poisson’s ratio, v of
0.3. The Young’s modulus, F of the beam and the spring stiffness values for the two springs
(spring 1 and 2), k; and ko are the three target variables in this problem. This problem can
be more ill-posed than the previous single spring problem shown in Figure 2.12. The target
variables were varied randomly using LHS (Latin hypercube sampling) in various ranges as
shown in Table 3.1. The reason for dividing the ranges of each variable into low and high is
to allow us to dictate the posedness of the problem as will be discussed later. The left side
of the beam is completely fixed and a point load of 1000 N is applied at the 8th node in the
negative y-direction. The spring 1 and 2 are attached at the 13th node in the x-direction and
11th node in the y-direction, respectively.

The measurement data contains 74 variables in total: (1) displacements, u: from the 1st
to 26th variables, (2) stresses, o: from the 27th to the 50th variables and (3) strains, e: from
the 51st to 74th variables.

1. Displacement, u has 26 variables since there are 13 nodes and each node involves 2
variables: displacements in x-direction, u, and y-direction, u,. u, always come before
uy for every node.

2. Stress, o has 24 variables since there are 8 Gauss points for the two elements integrated
using 2 x 2 reduced integration rule and each Gauss point involves 3 variables: normal

Range | Young’s modulus, F [Pa] | Spring stiffness, k1 and ko [N/m]
Low 10° - 10° 1-10% and 1 - 10
High 107 - 10° 10 - 10? and 103 - 10°

Table 3.1: Chosen variables for different correlation coefficient tolerances from the FEM data
(high E and high k)
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Figure 3.1: Diagram of the FEM bending example.

stress in x-direction, o, y-direction, o, and shear stress along the xy-direction (shear
stress), ogy.

3. Strain, € has 24 variables since there are 8 Gauss points for the two elements integrated
using 2 x 2 reduced integration rule and each Gauss point involves 3 variables: normal
strains in x-direction, €., y-direction, €, and shear strains along the xy-direction, €,,,.

The sensor ID numbers for u, o and € are all shown in Figure 3.2. The measurements were
taken for 100 independent LHS generated samples for varying E, k; and ko. In other words,
the sample size was 100. Therefore, the measurement data has a size of 100 by 74 and the
target variable data has a size of 100 by 3.

The sample size n is a critical factor for training data since n needs to be large enough to
capture significant variation of the data. Although LHS was used to generate E and k, if the
observations are too sparse, the modes extracted using SPO technique may not be consistent
results in different sensors to be placed at every run. As n increases the resolution of the
data gets finer and it allows more modes to be created before it starts to capture noise.

Even though it is necessary to capture most variations in the data, the main objective
of SPO is to find the most dominant measurement variables which can recover the target
variables most accurately and conduct an accurate mapping. The modes only captured when
n is large are considered less important in mode-based formulations. In this study, n=100
was found to be sufficient. However, in mode-based formulations, it is certainly necessary to
increase the number of n as the number of sensor variables increase due to increase in the
number of elements since more sensors require better resolution to distinguish between them.

3.2 Data Scaling

Data scaling is an essential key to successful SPO since SPO is indeed a type of sensitivity
analyses. This means that it requires normalisation and centering of data, especially when o
is orders higher than u and e. It needs to be emphasized that there is no fixed way to scale
data but it depends on the purposes and objective functions used. It is necessary to find
scalings to emphasize responsiveness between the measurement and target variables. The
scaling methods tested are as follows:

1. Component mean centering.

2. Component mean centering and norm normalisation.

3. Component mean centering and mean normalisation.

4. Component mean centering and SD (standard deviation) normalisation.

5. Vector mean centering and mean normalisation.
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(b) Sensor ID numbers for o, stresses
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01 =27 Ox2 =30 Oys5 =39 Oye = 42
Oyq1 =28 0yz =31 Oys5 =40 Oye = 43
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(c) Sensor ID numbers for €, strains

Figure 3.2: Sensor ID numbers for the two spring problem for (a) displacements, (b) stresses
and (c) strains.
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Figure 3.3: Unscaled original (a) measurement and (b) target data.

6. Vector mean centering and SD (standard deviation) normalisation.

The scaling methods are largely divided into two groups: component and vector scaling
methods. Component scaling scales and transforms each variable independently. Vector
scaling scales each of the sensor types with the same value. Different scalings emphasize
different aspects of a data set. The aim is to find the scaling that works best for a certain
algorithm. The data used to demonstrate scaling is presented in Figure 3.3. The data were
created by choosing both E and k to be in their high ranges (see Table 3.1). We will refer
to KHEH for stiffness (K) high (H) and Young’s modulus (E) high (H). In Figure 3.3(a),
the untransformed data for the KHEH case (k: high and E: high ranges) shows that the
magnitudes of u (sensor ID numbers: 1-26) and € (sensor ID numbers: 51-74) are order
smaller when compared to o (27-50). Similarly, the target variables are also biased towards
the large E (target variable ID number: 3) in Figure 3.3(b). From here, the various scaling
methods applied to the original FEM data and their effects are investigated.

3.2.1 Scaling method S1: Component mean centering

The first scaling method is called component mean centering and is denoted as S1 (scaling 1).
Component mean centering is the minimalistic work for scaling data since statistics naturally
assumes any data to be centred at zero. This method can be expressed as follows:

Xsczzled = Xcomponent - Xcomponent; Yscaled = chomponent - chomponent (31)

The scaled measurement and output data are shown in Figures 3.4(a) and (c). As expected
the transformed data look just like the original data but centred. The ranges of o are still
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relatively larger than those of u and e. It is noticed that the magnitude axis is dominated
by o in measurement data and F in target data. Therefore, normalisation between them are
still required.

3.2.2 Scaling method S2: Component mean centering and norm normali-
sation

The second scaling method is called component mean centering and norm normalisation and
is denoted as S2 (scaling 2). Each variable (column) gets mean-centred and divided by its
norm. The scaling method can be expressed mathematically as follows:

Xcomponent - Xcomponent .

: }/;caled _ }/component - }/;omponent (32)

Xscaled =

‘ | Xcomponent | ’ ’ ‘ }fcomponent | |

Note that the norm is computed before the centering of the data not after it. The normalised
data using S2 is shown in Figures 3.4(b) and (d). It is noticed that S2 suppresses o and
enhances both v and e. Note that the scaled output data have almost identical ranges of
variables.

3.2.3 Scaling method S3: Component mean centering and mean normali-
sation

The third scaling method is called component mean centering and mean normalisation and is
denoted as S3 (scaling 3). Each variable gets mean-centred and divided by the mean values
computed before centering (the mean values after centering are always zero). S3 is capable
of investigating how large variations of variables compare to the magnitudes of the variables.
S3 emphasizes relative sensitivity. The scaling method can be expressed as follows:

Xcomponent - Xcomponent .

) Ytscaled =

Ycom -Y,
ponent component
KXscaled = (33)

’ X component ‘ | chomp(ment ‘

It is important to note that the mean values for the normalisation are computed between the
centering of the data and taking absolute values of the data. Therefore, it is the mean of the
absolute values, not absolute values of mean. The main advantage for this is that it prevents
the explosive growth of a variable which has a mean of almost zero. If the mean value is still
close to zero after taking absolute values of the variable, it is clearly known that the variable
is not worth considering due to its minute sensitivity. The scaled measurement and target
data are shown in Figures 3.5(a) and (c). Notice that the scaled variables are showing the
relative sensitivities of each variable. Notice that the target variables are scaled so that they
have almost identical ranges.

3.2.4 Scaling method S4: Component mean centering and SD (standard
deviation) normalisation

The fourth scaling method is called component mean centering and SD (standard deviation)
normalisation and is denoted as S4 (scaling 4). The other well-known name of this is Z-score
which is widely used in statistics for normalisation purposes as presented earlier. This scales
all variables to have a mean of 0 and SD of 1. S4 is mathematically expressed as follows:

Xcomponent - Xcomponent'

7 }/;caled _ Y;:omponent - chomponent (34)

Xscaled =

SD X,component SD Y,component

The scaled measurement and target variables are shown in Figures 3.5(b) and (d). It is
observed that it rescales all variables so that they are in similar ranges. Each o variable
numbered between 26 and 50 presented in the original measurement data (see Figure 3.3(a))
seemed to contain unique information due to various means and ranges of their values. Notice
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normalisation S2 scaling for the measurement data and (c) S1 and (d) S2 for the target data.
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that the collinear coefficient presented in Eq. 2.9 includes Z-score transformation and the
coefficients between those ¢ variables turned out to be either 1 or -1. This explains why the
scaled o variables look almost identical to each other in Figure 3.5(b). This explains why
having two o sensors is not a good choice for inverse problems. Of course, the collinearity
between the sensors was possible since the coarse mesh model with only two elements is
expected to have large model errors. The studies about the model errors will be presented in
Chapter 5.

In SPO, uniqueness of sensors are considered to be important and checking collinearity
using Z-score helps avoid gathering repeated information. Consider this example: Figure
3.6 shows two variables looking different due to the different means and variances, being
transformed using Z-score. It also keeps the covariance matrices between the two datasets
unbiased by adjusting the orders of magnitudes of the variables in the datasets and this is
why Z-score has been used popularly in PLS regression. Remember that the objective of
SIMPLS is to maximise covariance between measurement and target data. Therefore, it is
essential to consider unbiased covariance matrices.

3.2.5 Scaling method S5: Vector mean centering and mean normalisation

The fifth scaling method is called vector mean centering and mean normalisation and is
denoted as S5 (scaling 5). The data first gets divided into their types (i.e. o, u, €, E, k1, ko).
The mean for both centering and normalisation is computed from each group. The mean is
the average of all the variables in a certain group irrespective of spatial location. The scaling
can be expressed as follows:

Xgroup — Xgroup. Ygroup = Ygroup (3.5)

) }/scaled =

Xscaled =

|Xgroup| |Ytgroup|

Similar to the component mean normalisation, the absolute values are firstly computed before
being averaged to compute the means. The scaled measurement data X (Figure 3.7(a)) and
target data Y (Figure 3.7(c)) show that the differences of magnitudes between the groups have
been reduced. The scaled measurement data clearly show that the small v and € groups have
been stretched and the large o group has been compressed. It is important to note that the
variables in a group get divided by the same value. Therefore, the relative difference between
variables in a group remains unchanged. For instance, larger ¢ values remain greater than
smaller o values. However, this can become problematic when the variation within a group
becomes too large. The scaled target variables Y show different shapes from the previous
scaling methods since the 1st and 2nd variables are both k£ and they share the same mean for
both centering and normalisation. For this reason, the means of the variables are not zeros
after scaling.

3.2.6 Scaling method S6: Vector mean centering and SD (standard devi-
ation) normalisation

The last scaling method is called vector mean centering and SD normalisation and is denoted
as S6 (scaling 6). S6 works similar to S5, instead of dividing each group by the group mean,
we normalise by the group SD’s. The scaling method can be expressed as follows:

Xgroup - Xgroup . _
) }/scaled =
SDX,group

}/group - Yfgroup' (36)

Xscaled =
scale SDY,group

The scaled measurement and target data are shown in Figures 3.7(b) and (d). It is noticed
that they look almost identical to the results of S6 but the ranges of the values are smaller.
The two stiffness variables k1 and ko (target variable ID numbers: 1 and 2) do not have zero
means since they get subtracted by the mean of the two variables. This applies to the three
groups of variables in the measurement data X. It is expected that S5 and S6 give similar
performance.
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Figure 3.5: (a) Component mean centering and mean normalisation S3 and (b) component
mean centering and SD normalisation S4 scaling for the measurement data and (c¢) S3 and
(d) S4 for the target data.
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Figure 3.6: Effects of Z-score scaling.

3.3 Proxy Objective Functions

As discussed, scaling emphasizes important aspects of the datasets. The role of an objective
function is to combine this information into a single scalar to rank the various solutions. The
scaling and objectives are related in that a scaling that works well on one objective may
be problematic on another. The actual objective function for sensor pair placement in an
inverse problem is, of course, to optimise the inverse problem for a given sensor pair which
is computationally intractable. The aim here is to establish proxy objective functions that
capture the essence of the actual objective function but in a computationally tractable way.
We consider six proxy objective functions based on PLSR (SIMPLS Algorithm) or PCA for
the mode-based formulations.

The main aim of SIMPLS is to maximise the covariance between the measurement and
target data by decomposing the covariance of two datasets. Note that the original SIMPLS
[47] is considered in this study. The sets of measurement and target variables get decom-
posed into scores and loadings which are related to participation coefficients, eigenvalues and
eigenvectors. The eigendecomposition of SVD applied to a matrix such as covariance ma-
trix allows for quantifying and comparing the amount of information included in the matrix.
Therefore, various means of rearranging the outputs of SVD (U, S and V defined in Section
2.3) could be used as the potential proxy objectives of the mode-based formulations. The
first two objective functions are based on PLSR, while the remaining four are based on SVD.
The number of modes, A is very much dependent on variable types, scaling methods and also
on the decomposition techniques.

3.3.1 Function F1: Minimisation of Y-residuals

The first objective function is to minimise the norm of Y-residuals (||Yresiduais||) which is
minimising the regression error and is denoted as F1 (function 1). The regression coefficient,
Bpis is expressed as RQ' where R is the measurement X block factor weights and @ is the
target Y block factor loadings [47]. The vector of Y-residuals is simply given by

Y;"esiduals =Y — Xﬁpls =Y — X(RQ/> (37)

SIMPLS regresses the measurement data on the target data by constructing linear combi-
nations of the measurement variables. This effectively linearises the inverse problem over an
entire domain, which is a significant simplification to the actual non-linear inverse response
over the domain. It is critical to remember that the core purpose of it is not simply to min-
imise the norm of regression errors but to construct modes (components or latent variables
[47]) that contain the most sensitive measurements X to the targets Y for inverse problems.
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Figure 3.7: (a) Vector mean centering and mean normalisation S5 and (b) vector mean
centering and SD normalisation S6 scaling for the measurement data and (c) S5 and (d) S6
for the target data.
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Therefore, by strictly performing only linear regressions, PLS can concentrate on assembling
modes that capture the essence of the observed response.

3.3.2 Function F2: Maximisation of Total Variance Explained in Y

The second objective function is to maximise the percentage of variance explained for the Y
variables, varY and is denoted as F2 (function 2). The expression for varY for each mode is

given by
> i1 |Qial?

Z?:l z;n=1 Yi;

where n is the 100 LHS FEM observations. Here, the m and a denote the number of
target variables and the mode index, respectively. It is important to acknowledge that the
output loading matrix () contains not only directions (eigenvectors) but also magnitudes
(eigenvalues). This objective function is related to the minimisation of the Y,¢siquais since the
regressions are based on the directions that maximise the covariance between the sensor mea-
surement and inference domains. Yesiduals 18 the result of a linear mapping from the sensor
measurement to inference domain. Hence, F2 assesses the quality of the variables, whereas
F1 assesses the consequence of mapping the variables to the target domain. Consequently,
there is a considerable difference between F1 and F2 in that F2 is susceptible in selecting the
same information in different descriptions that have high variance. For instance, when find-
ing the volume of a cylinder, both the diameter and radius may be identified should it have
high variance although it is essentially the same information. F1, on the other hand, is less
susceptible to this potential issue. The susceptibility of F2 to select identical information in
different descriptions is largely dictated by the number of modes that are chosen. An increase
in number of modes tends to increase the susceptibility to select identical information.

The correlation coeflicients allow us to investigate the linear correlation amongst the
target variables, which is given by

Vi Dwi—y) Y@= (3.9)

TVSL P 0P (D,

where the bar and s denote the mean and variance, respectively. The r values can only be
between 1 and -1 which indicate strong positive and negative linear correlations, respectively.
An r of 0 implies no correlation. Figure 3.8. depicts eliminated variables when |r| < 10%,
where « is the tolerance on the X-axis. The measurement space removes all but one variable
when « is close to 0, while large negative o’s result in 7 eliminated variables that include the
six fixed displacements. Note linear correlation coefficients do not identify correlated non-
linear relationships such as z and 2, that is the same information in a linear and non-linear
description.

varY, = a=1,..,A, (3.8)

59

3.3.3 Function F3: Maximisation of Total Singular Values

SVD naturally requires much less computational time than PLS. Therefore, SVD is desired for
SPO applications, in particular when industrial scale problems are to be considered. Function
3 aims to maximise the covariance information from the covariance matrix, XY

arginax(z Szy), (3.10)

with Sg, the positive singular value diagonal matrix of covariance matrix, X Ty . The higher
the correlation between X and Y the larger the singular value.

3.3.4 Function F4: Maximisation of Normalised Total Singular Values

F4 is merely F3 normalised by the norm of the singular value diagonal matrix

argmax(zsxy) (3.11)

@ 1Syl
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Figure 3.8: Filtering measurement variables using correlation coefficients.

As the nominator tries to maximise the information contained in the covariance matrix, the
denominator tries to minimise the norm of the covariance matrix which effectively minimises
size difference among singular values. This forces the information of each mode to explain
the same amount of the Y data.

3.3.5 Function F5: Maximisation of Singular Values of the Regression
Coefficients

Function 5 (F5) has the similar form as F4 except the fact that the diagonal matrix does not
come from a covariance matrix but from 8 = X 'Y Since the size of X is not square in most
cases, the inverse denotes the pseudo-inverse. Since, X3 =Y, the g regression coefficients 3
can simply be seen as the variation of Y as a function of X (i.e. the gradient of the regression
model). The singular values of the regression coefficients are merely,

arg max &
g1 (HSﬁH) (3.12)

This approach is susceptible to multicollinearity but the main goal of this algorithm is to
attempt to maximise the gradient sensitivity between X and Y.

3.3.6 Function F6: Maximisation of Singular Values of the Regression
Coefficients with Direction Scale

Lastly, consider F5 scaled exponentially using the matrix norm of the left U, and right Uy,
eigenvector matrices of X7 X and XTY as follows:

(IUFUayl))
arg max 255 . (3.13)
@ 155l

The correlation between the two eigenvectors is computed and normalised. The higher the
exponent the better the correlation between variables that explain X and more useful towards
explaining Y.

3.4 Optimisation method

A number of data scaling methods and objective functions have been discussed. In order
to evaluate their ability to optimally place sensors, an appropriate optimisation strategy is
required. Firstly, sensor placement optimisation is a binary optimisation problem as a sensor
is placed or not. The three optimisation strategies considered in this study are:
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1. Exhaustive combinatorial method: Exhaustive combinatorial method is the best method
to find the global minimum/maximum as all possible sensor combinations are evaluated.
It requires an enormous number of function evaluations for large dimensional problems
that quickly become computationally intractable due to the exponential growth of po-
tential combinations. This method is only considered for a small number of sensors.
The advantage is that the global minimum of the problem is guaranteed to be found
[36].

2. BGA (Binary genetic algorithm): Binary genetic algorithm is a binary function value
based heuristic optimisation algorithm which imitates the process of natural selection.
Since the method is inspired by evolution, it uses biological techniques such as inher-
itance, mutation, selection and crossover. This technique can play an important role
when a large number of sensors are involved. Its disadvantage would be that it cannot
guarantee that the global maximum/minimum will be found [38, 50, 51].

3. Addition method: Addition method is one of the fastest optimisation methods since
it selects sensors one at a time until the prescribed number of sensors are collected.
The largest disadvantage of this method is that it might start off by choosing a less
important sensor since it does not know a sensor performs with other sensors.
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Chapter 4

Mode-Based Formulations:
Reduced Sensor Optimisation

For the evaluation of proxy objective functions and dataset scalings, it is necessary to know
the optimal solutions. In this chapter, the available number of sensors are reduced from
the original 74 sensors to 24 sensors as shown in Figure 4.1(a). All possible combinations
of sensors were examined and each combination has three measurement variables (sensors).
Only three variables were used since that is the minimum requirement for recovering the exact
solution of the three target variables (k1, k2 and E). The optimal solutions were obtained for
three cases and each case consists of different ranges for k£ (both k; and k3) and E: (1) high
k and low £ (KHEL), (2) high k and high £ (KHEH) and (3) low k and high £ (KLEH) as
are specified in Table 3.1.

1. KHEL: k; = 10 - 103 N/m, kg = 103 - 10° N/m and E = 10° - 107 Pa
2. KHEH: k; = 10 - 10®> N/m, ko = 103 - 10° N/m and E = 107 - 10° Pa
3. KLEH: k; = 1- 10> N/m, kg = 10 - 10 N/m and E = 107 - 10° Pa

Although the three cases consider the same experiment, the optimal set of sensors differ
and the well or ill-posedness of the problems differ. The global minima for the optimal sensors
are tabulated in Table 4.1. The optimal sensors have the highest accuracy and the lowest
number of iterations for each case and are graphically presented in Figures 4.1(b) - (d). The
inverse problems were solved on the ten randomly generated test datasets identically each
for every sensor combination of three sensors (Nygrigbies = 3) by minimising the sum of error
squared

Nvariables( (Xi7actual _ Xz> _ (XZ _ XZ> Nvariables

Z SD; )= Z

i=1 i=1

E =

i,actual — Xz 2
(Chee S )
as in the previous chapter. The minimisation of E was done using the Nelder-Mead method
with a maximum number of function evaluations and iterations of 10000. The initial guesses
were always fixed to the logarithmic means of the chosen target variable ranges (i.e. 10¢ when
its range is 10° — 107) for every ten datasets tested on each combination. The logarithmic
means were chosen since the ranges are often built around the most confident assumptions

Cases KHEL KHEH KLEH
Variables | 13, 38, 48 | 38, 48, 62 | 48, 50, 74
Accuracy 10/10 10/10 10/10
Iterations 229.8 238.2 206.6

Table 4.1: Optimal solutions
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Figure 4.1: Graphical presentation of the beam with single spring for (a) the reduced sensor
options and optimally positioned sensors for (b) KHEL, (¢) KHEH and (d) KLEH.
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of the target variables. Solving only ten test datasets in each combination together with
the reduced number of available sensors allows the inverse problems computationally more
tractable. The Nelder-Mead was chosen as the optimisation algorithm for the inverse problem
as the objective is likely multi-modal, while the low problem dimensionality is well suited for
the gradient-free Nelder-Mead approach.

The optimal sensors are placed where they are able to predict both E and k£ well. For
an insensitive target variable, the sensors are placed to focus more on the insensitive target
variables than better solving sensitive target variables. This is evident from Figures 4.1(b) -
(d). The KHEL case (Figure 4.1(b)) has its sensors on the two Gauss points for measuring
0y close to the root and o, close to the tip of the beam. Due to the relatively high flexibility
of the beam, measuring u, at the middle of the beam is meaningful. As F is increased as
in the KHEH case (Figure 4.1(c)), the beam becomes stiffer and measuring €,, at the root
becomes more meaningful than measuring u, at the middle of the beam. As the ranges of the
two springs become less while F increases, the beam became stiffer such as in the KLEH case
(Figure 4.1(d)). Since the two springs became highly insensitive to the sensor measurements,
the sensors are brought closer to the two springs. Recall that k; has the smallest ranges.
Therefore, o, close to k1 seems to be important as it is present in all solutions.

As intuitively expected, the KLEH case is the most ill-posed due to the low beam stiffness
relative to the high spring stiffness while the KHEL case is the most well-posed as the opposite
case. This also means the similarities between the measurements are the largest for the
KLEH case and the least for the KLEH case. The absolute correlation coefficients between
two sensors for each case are shown in Figure 4.2. This clearly illustrates that KLEH is the
most correlated, while the KHEL is the least correlated. Therefore, numerous combinations
of the sensors can be used to solve the inverse problems for the KHEL case, while only a few
combinations may be useful to solve the KLEH case.

Figures 4.3 - 4.5 show the magnitudes of the optimal sensors for each case along the
hundred observations. Consider the KHEL case shown in Figure 4.3 which is the mixture of
u and o. It is noticed that there are large magnitude differences between each measurement.
When they get normalised using Z-score, they become similarly weighted and not biased
towards a type with larger magnitudes. After taking the absolute of the second figure as
shown in the third figure, it is shown that the o, at GP (Gauss point) 4 are almost identical
to the o, at GP 8. The differences between the information contained in the o sensors are
extremely small and they are highly correlated with each other. The correlation coefficient
between the two sensors is close to 0.99 just under 1. The result shows that the inverse
problems are ill-posed as we will explore later when considering stochastic noise as it aims to
infer sensible information from very small difference. The optimal sensors for the KHEH case
are shown in Figure 4.4. After they were transformed using Z-score, it is again noticed that
the two optimal sensors, o, sensor at GP 4 and o, at GP 8 look almost identical and their
signs are different. Due to the increase in the stiffness of the beam, it pushed the springs less
and created less distinctive o measurements compared to the two o sensors in the KHEL case.
The optimal sensors for the KLEH case are shown in Figure 4.5. Recall that all the sensors
were placed on GP 8. Therefore, the extracted patterns (Z-score transformation) of all the
three sensors o, 04y, €5y are closely related to each other, yet, none of them are perfectly
identical to each other. From these behaviours of the optimal sensors, a few observations
about the inverse problems can be noticed:

e A sensor is not chosen more than once. Although there is a sensor which might be the
best, re-selection of the same sensor is pointless.

e The optimal sensors can have either strong positive or negative correlations but not
perfect correlations.

e The more ill-posed the problem, the higher the correlation between the optimal sensors
in the Z-score domain.
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Objective functions
F1 arg min(HY;esidualsH)
x

F2 | argmax(varY)
X

F3 | argmax(}_ Suy)
x

F4 | arg max <Z Sx?’)

z 1Syl
F5 | argmax &
v Il
(IUF UaylD)
F6 | argmax 2 Sey
@ [[Say |

Scaling methods
S1 | Component mean centering

S2 | Component mean centering and norm normalisation

S3 | Component mean centering and mean normalisation

S4 | Component mean centering and SD normalisation

S5 | Vector mean centering and mean normalisation

S6 | Vector mean centering and SD normalisation

Table 4.2: Objective functions and scaling methods

We now consider the various scaling of variables when evaluating a number of the proxy
objective function to optimize the sensor placement. All 36 possible combinations of the
six dataset scaling methods and the six objective functions were performed for all three
inverse problem results which are tabulated in Tables 4.3-4.5. Due to the small total number
of available sensors, the exhaustive combinatorial method was computationally tractable.
Hence, it was implemented as the optimisation method for the sensor placement for each
proxy combination. Each table presents the ID numbers of the chosen sensors (Sen.1,2 and
3), accuracies out of ten and number of iterations when 1-3 modes are considered. The ten
identical inverse problems tested previously to find the optimal solutions were again tested on
the chosen sensors of each proxy in order to directly compare the performance of the proxies
to the optimal solutions for each case by solving the ten inverse problems using Nelder-Mead
method with a maximum number of function evaluations and iterations of 10000. The initial
guesses were again the logarithmic means of the chosen ranges. In the table, the accuracies
are denoted by ‘acc.” and the number of iterations are denoted by ‘iter.”. Note that the
functions and scaling methods are numbered as presented in Table 4.2.

It is important to emphasize that the objective of this observation is to find out which
combinations of objective functions and scaling methods perform successfully compared to
the global optimum presented in Table 4.1. The sensors obtained for modes A from 1 to 3
were tested using the inverse problems for every proxy combination and the best result among
the three solutions measured by comparing the accuracies out of ten was chosen to represent
the performance of the proxy combination. In case the sensors obtained from different modes
have the same accuracy, the sensors with lower number of iterations were chosen as the best.
Note that F4, F5 and F6 were only tested for two modes A = 2 and 3 since A = 1 would
give identical function values for all combinations of variables in the optimisation. Choosing
the number of modes, A in advance is challenging since it is difficult to know in advance
which A would perform the best. Note that the prior selection of modes using over-fitting
of SIMPLS regression has been attempted and the largest mode before over-fitting occurs
was selected initially. Yet, it turned out not to be a promising indicator for the selection of
A for the mode-based formulations in the study as it often did not match the performance
of the various modes. The NaN values in the table simply mean that its accuracy is zero.
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Func. F1 F2 F3 F4 F5 Fb
Scal. | Mode| A=1 A=2 A=3 A=1 A=2 A=3 A=1 A=2 A=3 A=2 A=3 A=2 A=3 A=2 A=3
Sen.1 14 8 24] 14 & 24 36 36 36 17 17 23 23 17 17
Sen.2 18 24 36 18 24 36 48 A8 A8 19 19 A8 A8 19 19
51 |Sen.3 62 37 38 62 37 38 50 50 50 24 24 60 60 24 24
Acc. El 10 10| 9 10 10 0 0 0 10 10 10 10 10 10
Iter. 310.6| 273.1| 278.5] 310.6| 273.1) 278.5| NaN| NaN| NaN| 299.3| 299.3| 254.3| 254.3| 299.3| 299.3|
Sen.l 23 24 13 37 20 37 19 18 24 8 8 10 20 17 24
Sen.2 49 37 37| 38 24 72 36 24 49 24 24 13 24 24 36
52 |Sen.3 50 48 74] 50 49 73 49 49 72 36 36 48 49 37 62
Acc. 10 10 10| 0 El 10 10 10 10 10 10 10 9 10 9
Iter. 283.1| 256.5| 269.5| NaN| 286.6 293| 275.8| 280.4| 273.1| 294.5| 294.5| 268.1| 286.5| 282.4| 287.1
Sen.l 20 24 13 37 20 37 17 23 17 19 El 9 20 18 23
Sen.2 37 37 37| 38 24 72 60 49 23 20 24 10 24 20 24
53 |Sen.3 49 A8 74] 50 49 73 74 60 45 24 49 A8 45 49 49
Acc. 10 10 10| 0 El 10 10 10 10 10 10 10 9 9 10
Iter. 267.1| 256.5| 269.5] NaN| 286.6 253 283| 256.5| 251.7| 307.7| 271.5| 286.3| 286.6| 296.6| 262.1]
Sen.1 14 24 13| 37| 20 37 37 20 20 19 El 20 23 19 23
Sen.2 48 36 37| 49 24 72 49 37 37 24 24 23 48 24 24
54 |Sen.3 50 A8 74] 50 37 73 50 50 50 60 37 36 60 60 48
Acc. 10 10 10| 0 El 10 0 9 9 9 10 10 10 9 10
Iter. 245.4| 2583| 269.5] NaN| 277.6 253| NaN| 263.1| 263.1] 312.1| 283.7| 258.8| 254.3| 312.1| 269.2
Sen.1 7 14 19 9 24 24 14 18 18 7 7| 13 13 7 7|
Sen.2 36 36 43 36 37 36 18 24 38 10 10 24 24 8 10
S5 |Sen.d 61 62 62| 61 38 38 62 62 62 48 60 73 73 48 60
Acc. 10 10 10] 8 10 10 9 9 5 9 10 10 10 10 10
Iter. 288.5| 307.3| 249.5 284| 269.6| 278.5| 310.7| 317.3| 287.6| 288.4| 303.7| 273.5| 273.5| 303.4| 303.7
Sen.1 50 24 24] 9 El 24 14 14 18 10 10 36 7 7 10
Sen.2 72 36 36 36 24 36 18 38 38 19 19 37 23 48 19
S6 |Sen.d 73 74 38 50 36 38 62 62 62 48 48 74 36 60 48
Acc. 10 10 10] 10| 10 10 9 8 5 10 10 10 10 10 10
Iter. 299.5| 292.8| 278.5] 252.8 304| 278.5| 310.7| 312.4| 287.6 255 255| 245.8| 252.9| 270.8) 255

Table 4.3: Reduced sensor option: KHEL

The higher the accuracy and the lower the number of iterations to solve the inverse problem,
the better the proxy is ranked. The results from Tables 4.3-4.5 are supplemented by the bar
plots from Figures 4.6-4.8. For each case, three bar plots are presented; namely, success rate,
number of iterations and similarity to the known optimum solution from Table 4.1. Success
rate is defined as the number of the inverse problems which its recovered target variable has
percentage error of less than 1% to the generated actual target variable. The similarity of
the global optimum solution is defined in percentage as the percentage error of the number
of iterations required for the proxies to that for the optimal solution.

Table 4.3 and Figure 4.6 show the results of the KHEL case. Recall the optimal sensors for
the KHEL case are 13, 38 and 48 as shown in Figure 4.1(b). These sensors are also presented
in Table 4.3. However, we are not aiming to find proxies that exactly pick optimal solutions
but rather proxies that perform well when solving the inverse problem. The difficulties of the
three cases from the least to most challenging are KHEL, KHEH and KLEH. The difficulty
measured by computing the averages of the accuracies obtained by testing random sensors
on the test datasets over 100 times are 92%, 73% and 32%. Figure 4.6 shows that since the
KHEL case is relatively well-posed, all the proxy combinations show high recovery success
rates and high similarity to the global optimum solution except the F1S3 case which has zero
success rates for all the modes tested. Note that the sensor variable ID number 24 and 60
appear frequently and they turn out to be Uy at the tip and €, at the root of the beam which
may be helpful in recovering ko and E. Since the compliance of the beam for this case is
relatively high, U, is also more significant and sensitive information. In fact, for the same
reason, most of the sensors became more responsive to the manipulations which made the
accuracy of randomly chosen variables over 90%. The combinations of the objective functions
and the scaling methods which offered 100% accuracies as well as over 90% similarities to the
optimal solution are as follows: F154, F1S5, F3S3 and F5S6. Note that although this was an
easy problem, the numbers of iterations of only four combinations were actually close to the
optimal number of iterations.

Consider Tables 4.4 which are the results of the KHEH case. Recall the optimal sensors
for the KHEH case are 38, 48 and 62 as shown in Figure 4.1(c). These sensors are also
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Figure 4.6: Performance of the objective functions and scaling methods on the KHEL case;
(a) success rate, (b) number of iterations and (c) similarity to the optimal solution.
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Func. F1 F2 F3 F4 F5 Fb
Scal. |Mode | A=1 A=2 A=3 A=1 A=2 A=3 A=1 A=2 A=3 A=2 A=3 A=2 A=3 A=2 A=3
Sen.1 13 37 El 13 37 9 36 36 36 13 13 18 18 13 13
Sen.2 23 73 23] 23 73 23 48 48 A8 23 23 37 37 23 23
51 |Sen.3 60| 74 43 60 74 48] 50 50 50 74 74 49 45 74 74
Acc. 10| 8 10| 10 8 10 0 0 0 10| 10 10| 10 10| 10
Iter. 297.3| 281.6| 253.6| 297.3| 281.6| 253.6] NaN| NaN| NaN 307 307| 265.9| 265.9 307 307
Sen.1 37| 37 49 48 37 17 17 17 23 37| 48 13 13 36 50
Sen.2 50 38 50 50 38 49 19 48 48 48 60 48 48 60| 60
52 |Sen.3 60| 49 60| 60 49 50 60 60 60 60| 74 74 74 74 74
Acc. 6 0 10| 10 0 9 3 7 10 10| 10 10| 10 10| 8
Iter. 272| NaN| 270.4] 257.3] NaN 273 345| 313.4| 251.1| 257.4| 287.4| 263.2| 263.2| 2825 296.8
Sen.1 36 37 49 A8 37 17 13 13 13 37 A8 43 A8 37| A8
Sen.2 50 38 50| 50 38 49 62 48 A8 48 60 60 60 60| 60
53 |Sen.3 60| 49 60| 60 45 50 72 72 72 60| 74 72 72 74 74
Acc. 10| 0 10] 10 0 9 10 10 10 10| 10 4 4 7 10
Iter. 270.9] NaN| 270.4] 257.3] NaN 273| 291.5| 264.7| 264.7| 257.4| 287.4| 313.7| 313.7| 292.8| 287.4
Sen.1 17| 36 49 36 37 17 36 37 37 37 37 37 37 37| 37
Sen.2 48 38 50| A8 38 49 38 50 48 60| 60 73 73 60| 60
sS4 |Sen.3 60| 49 60| 60 49 50 48 60 60 74 74 74 74 74 74
Acc. 7 0 10| 10 0 El 0 6 10 7 7 8 8 7 7
Iter. 313.4] NaN| 270.4] 257.1| NaN 273 NaN 272| 257.4| 292.8| 292.8| 281.6| 281.6| 292.8| 292.8
Sen.1 37| 23 13 37 23 9 18 24 24 8 8 9 9 7 7
Sen.2 49 37 37| 49 36 23 24 36 36 10| 10 37| 37 8 8
S5 |Sen.3 50 50 50| 50 43 37 62 62 62 61 61 60 60 14 14
Acc. 0 8 10] 0 10 10 4 8 8 4 4 10| 10 3 3
Iter. NaN| 291.1| 278.4] NaN| 246.5| 253.4| 321.5| 301.7| 301.7| 331 331) 287.9| 287.9| 327.3] 327.3
Sen.l 7 36 9| 23 23 El 18 24 24 7 7 14 14 10 10
Sen.2 24 60 23] 37 48 23 24 36 36 17| 17 48 A8 23 23
S6 |Sen.3 72 74 37| A8 60 37 62 62 62 61 61 74 74 61 61
Acc. 10| 10 10| 10 10 10 4 8 8 6 3 10| 10 10| 10
Iter. 335.6| 282.5| 253.4| 245.4| 251.1| 253.4| 321.5| 301.7| 301.7| 326.5| 326.5| 270.6| 270.6| 322.1| 322.1

Table 4.4: Reduced sensor option: KHEH

presented in Table 4.4. By observing the success rates, it is noticed that the KHEH case is
definitely more challenging than the previous case. The results of the various combinations
are depicted on bar graphs shown in Figure 4.7. Note that F1 and F2 performed with the
highest accuracies of all the scaling methods (see Figure 4.7(a)). These two proxy objective
functions are the least sensitive to variable scaling of the data sets. The SVD based proxy
objective functions (F3-F6) show noticeable changes in their performances for the various
dataset scalings. Maximisation of singular values (F3) using S1 on the datasets gives poor
results for all possible modes. The maximisation of the contents of the covariance matrix is
not ideal without scaling since the sensor selection can be biased towards the measurements
with larger orders of magnitudes such as o sensor. The component norm normalisation (S2)
led to success of all the objective functions. The objective functions and scaling methods
that offer 100% accuracy as well as over 90% similarities to the optimal solution are F1S1,
F1S6, all F2’s, F35S2, F354, F4S2 and F4S3.

Lastly, consider Table 4.5 and Figure 4.8 which are the results of the KLEH case. It
is observed that this is the most challenging case of all; the combinations hardly have a
10/10 accuracy result. The optimal sensors for this case were 48, 50 and 74 and they are
easily found in the favourable combinations. The combinations which offer 100% accuracies
and over 90% similarities to the optimal solution are F3S4, F4S1, F4S4, F4S5, F4S6, F6S1,
F6S4, F6S5 and F6S6. It is interesting to note that none of the good combinations appeared
commonly for all three cases. It should be made clear that the success rates are by far more
important than the similarities of the numbers of iterations. Therefore, the success rates have
been prioritised and any combinations with average success rates of at least 29/3 ~ 9.667
are considered. These include F1S1, all F2’s, F3S4, F4S2, F6S2 and F6S6. Note that all F5
combinations which aimed to maximise the magnitude of the regression coefficients failed as
F2 is insensitive to the scaling methods. This implies there is a strong correlation between
maximising the variance explained in Y in the SIMPLS output and the ability to solve an
inverse problem. When the number of iterations is also considered F3S4 performed the best
with over 80% similarity to the global optimum solution. A number of promising proxy
candidates emerged from the 36 combinations considered for the beam problem. However,
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Figure 4.7: Performance of the objective functions and scaling methods on the KHEH case;
(a) success rate, (b) number of iterations and (c) similarity to the optimal solution.
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Func. F1 F2 F3 F4 F5 F6
Scal. | Mode| A=1 A=2 A=3 A=1 A=2 A=3 A=1 A=2 A=3 A=2 A=3 A=2 A=3 A=2 A=3
Sen.1 13 10 23 13 10 23 36 36 36 48 48 13 13 48 A8
Sen.2 23 23 48 23 23 A8 48 48 48 49 49 23 23 49 49
51 |Sen.3 74 73 72 74 73 72 50 50 50| 50 50 72 72 50 50
Acc 2 1 9 2 1 El 0 0 0] 0 0) 2 2| 0 0
Iter. 358 368| 264.2 358 369| 264.2] MNaN| NaN| NaN| NaN| NaN| 361.5| 361.5| NaN| NaN|
Sen.1 37 10 14 37 10 23 48 A8 23 23 23 7 7| 23 23
Sen.2 38 36 37 38 36 37 60 60 48 38 48 37 37 38 A8
§2 |Sen.3 50 73 61 48 73 72 74 74 74 A8 50 61 61 48 50
Acc. 0 3 1 0 3 10 7 7 8 10 10 1 1] 10 10
Iter. NaN| 264.6 335 NaN| 264.6| 266.5| 274.4| 274.4| 270.8] 211.1| 207.6 317 317| 211.1| 207.6
Sen.1 37 8 14 37 8 23 13 13 48 23 48 23 23 13 A8
Sen.2 38 14 37 38 14 37 48 48 72 48 72 72 72 23 72
53 |Sen.3 50 45 61 48 45 72 72 72 73 74 74 73 73 48 74
Acc. 0 0 1 0 0 10 7 7 1] 8 5| 2 2| 7 5
Iter. NaN| NaN 335 NaN| NaN| 266.5| 281.1| 281.1 370] 270.8 262 364 364 285.8 262
Sen.1 37 36 14 36 38 23 36 36 37| 13 37 23 23 13 37
Sen.2 49 38 37 38 49 37 38 48 48 23 48 72 72 23 48|
54 |Sen.3 50 49 61 48 50 72 48 74 744 48 74 73 73 48 74
Acc. 0 0 1 0 0 10 0 10 10| 7 10 2 2| 7 10
Iter. NaN| NaN 335 NaN| NaN| 266.5| NaN| 216.9| 216.4| 285.3| 216.4 364 364| 285.8| 216.4
Sen.1 37 13 14 37 17 23 18 18 18 23 23 36 36 23 23
Sen.2 49 50 37 38 18 37 24 24 24 36 36 48 A8 36 36
S5 |Sen.3 50 74 61 48 36 72 62 62 62 50 50 50 50 50 50
Acc. 0 6 1 0 0 10 0 0 0| 10 10 0 0) 10 10
Iter. NaN| 274.6 335 MNaMN| NaN| 266.5| MNaN| NaN| NaN| 224.6| 224.6] NaN| NaN| 224.6| 224.§|
Sen.1 37 18 14 37 10 23 18 18 18 23 23 36 36 23 23
Sen.2 49 20 37 38 48 37 24 24 244 37 37 48 A8 37 37
S6 |Sen.3 50 45 61 48 73 72 62 62 62 45 49 50 50 49 49
Acc. 0 0 1 0 3 10 1] 0 0) 10 10 0 0) 10 10
Iter. NaN| NaN 335 NaN| 293.6] 266.5| NaN| NaN| NaN| 225.7| 225.7] NaN| NaN| 225.7| 225.7

Table 4.5: Reduced sensor option: KLEH

it is necessary to conduct additional studies using a larger number of problems to ensure
that general and not problem specific conclusions are drawn. This is however, not within the
scope of this study.

There are three important observations to be made from the observed sensor ID numbers
listed in Tables 4.3-4.5. First of all and most importantly, the only difference between the
cases is the ranges of F and k. However, the variable selections become noticeably distinctive.
When E becomes significantly larger than the k values (KLEH), the deformation of the beam
due to the point load becomes mainly dependent on the F values and not so much on k values.
This means the objective functions would attempt to find sensors which will be able to recover
the insensitive k as accurately as possible by choosing the most responsive variables to the
small variations of the k. Since the importance of recovering E and k is not biased, it will be
noticed later that sensors tend to be placed to recover less sensitive measurement variables.

Secondly, regardless of scaling methods, objective functions and A, some sensors occur
more often than others. For instance, consider the following values in Tables 4.4: 23 (u in
X-direction at the tip), 48 (o in X-direction at the tip) and 60 (e in X-direction at the root)
and the presence of the first two and the last sensors seem appropriate for predicting k; and
E, respectively. Numerous times the placed sensors are not obvious, but if they are shown
to perform well then the benefits of SPO are evident. Note that since this is an optimisation
problem, it is known that each variable explains what the objective functions ask for and it
tries to keep the information from each variable separate and unique.

Lastly, the same sensor pairs are found using different scaling and proxy objective func-
tions. The results for F'1 and F2 are often identical. In particular, the solutions of mean
centering (S1) for A from 1 to 3 are identical. Note that the chosen variables of F2 for A =
3 for the KLEH case (see Table 4.5) are almost all identical regardless of the chosen dataset
scaling. This demonstrates the importance of the dataset scaling and that effective scaling
depends on the problem characteristics at hand.
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Figure 4.8: Performance of the objective functions and scaling methods on the KLEH case;
(a) success rate, (b) number of iterations and (c) similarity to the optimal solution.
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Chapter 5

Mode-Based Formulations: Model
Error Investigation

The aim of this chapter is to investigate how the formulations react to models with distinct
model errors. The model errors were introduced by changing the sizes of meshes: (1) coarse
mesh (1 by 2 has been considered in the previous chapters), (2) medium mesh (2 by 4)
and (3) fine mesh (4 by 8) (see Figure 5.1). Changing the mesh sizes allows for the model
error to be varied as well as the number of sensors to be increased spatially, should we want
to keep placing them at the integration points of the finite elements. Although the stress,
strain and displacement can be evaluated at any spatial location, the developed software can
efficiently compute it at the integration points and nodes. Hence, for this study we restrict
ourselves at placing sensors at the integration points and nodes. The numbers of possible
sensor options for coarse, medium and fine meshes are 74, 266 and 1010, respectively. The
sensor options in this chapter for the coarse model have all 74 sensors available. The aim is
to investigate on whether the sensors converge spatially as the mesh is refined. However, this
is only possible if the spatial resolution of the stress, strain and displacement fields starts to
converge (i.e. model error has decreased enough to allow for the spatial resolution of sensitive
domains to be resolved accurately enough for sensors to converge spatially). In addition, a
denser distribution of sensors requires a better resolution of the areas of interest to warrant
convergence amongst sensors to be placed as more integration points are available to place
sensors.

The various mode-based formulations were tested on the same three cases (KHEH, KHEL
and KLEH) as in the previous chapter on 100 problems for coarse mesh with 74 sensors
to select from. The results of the KHEH, KHEL and KLEH cases are shown in Tables
5.1-5.3. The accuracies (success rates) in the tables are obtained by counting the inverse
problems which its percentage errors of the recovered variables being less than 1%. Therefore,
the maximum accuracy is 100 since there are 100 test problems. The average accuracy
for randomly chosen variables for the KHEL, KHEH and KLEH is 89%, 71% and 32%,
respectively. As mentioned in the previous chapter, although there are two criteria for scoring
the proxies, the accuracy results which drive the robustness of the methods are considered
to be more critical than the numbers of iterations. Since the reduced sensor models in
the previous chapter are identical to the coarse mesh models in this chapter and the only
difference is the number of sensor options, if the methods worked in the previous chapter with
the reduced sensor options, it should definitely work as well with the coarse model in this
chapter. The same six objective functions and the scaling methods were tested as presented
in Table 4.2. Notice that the same phenomenon as discussed in Section 4 is also observed
in Tables 5.1-5.3 with a larger number of available sensors and test problems. The proxy
functions and dataset scaling pairs which resulted in accuracies of at least 90% in both the
reduced sensors options and the full sensor options (coarse mesh) are as follows:

e F1S1: arg min(||Y,esiduais||) with component mean centering.
x
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Figure 5.1: Coarse, medium and fine meshes.
Func. F1 P2 3 FA 5 F6
Scal. [Mode| A=1 | A=2 | A=3 | A=1 | A=2 | A=3 | A=1 | Aa=2 | A=3 | A=2 | A=3 | Aa=2 | A=3 | a=2 | A=3
Sen.1 23 11 22 23 11 22 27 27 27 17 17] 23 23 17 17|
Sen.2 65 23 35 65 23 35 30 30 30| 22 22 53 53 22 22
51 [Sen.3 73 37 11 73 37 a1 33 33 33 25 25 73 73 25 25
Acc 99 99 73 39 99 73 0 0 o 100 100 87 87| 100 100
lter. | 254.17| 247.91| 321.67| 254.17| 247.91| 321.67] NaN| NaN| NaN| 286.25| 286.25] 365.33| 365.33| 286.25 286.25
Sen.1 23 22 23 31 11 21 30 15 22 21 22 13 26 24 11
Sen.2 49 37 25 37 31 37 36 19 49 22 a1 17 19 25 23
52 [sen.3 50 18 37, 50 37 60| 19 65 72 48 54] 59 65 31 30|
Acc 98| 100| 100] 0 93 97| 0 98| 100 100 83| 100 98 99| 100
lter. [ 292.15 252.93| 257.2] NaN|307.61| 305.92] NaN| 271.86| 274.09| 264.96| 294.48| 267.46| 271.09| 270.61 247.63
Sen.1 18 22 23 31 11 21 60 49 23 15 9 13 15 36 22
Sen.2 41 37 25 37 31 37 64 54 25 19 26 27 22 41 23
53 [sen.3 49 48 37 50 37 60| 70 64 49 26 49 52 49 65 49
Acc 100 100] 100 0 93 97 98 99| 100 100 98| 100 90| 99 99
Iter. | 260.22| 252.93| 257.2] NaN|307.61| 305.92| 323.11| 286.93| 257.52| 287.01| 276.57| 268.09| 295.68| 262.2| 260.88
Sen.l 12 22 23 31 11 21 31 11 11 19 9 23 11 19 11
Sen.2 32 40 25 37 31 37 37 31 31 22 26 48 18 22 48
54 [sen.3 34 48 37, 50 37 60| 50 37 37 54 37 65 48 54 61
Acc 100 100] 100 0 93 97 0 93 93 99 99| 100 100 99| 100
Iter. | 265.66 260.96| 257.2] NaN|307.61| 305.92| NaN| 307.61| 307.61] 280.16| 270.44] 251.44| 272.38] 280.16| 261.12]
Sen.1 11 18 1 11 11 26 27 27 27 7 7| 16 11 7 22
Sen.2 45 64 12 28 31 35 33 33 33 10 22 17 36 8 25
S5 [sen.3 73 68 45 34 37 41 62 62 62 31 36 16 16 31 36
Acc 99| 100 o 100 93 71 100 100] 100 97 97| 99| 100 97 93
iter. | 281.77| 270.67] Nan| 272.88| 307.61) 301.19] 272.67| 272.67| 272.67| 300.14| 293.15| 276.59| 261.4] 291.19 297.05
Sen.1 32 11 24 a7 11 24] 27 27 27 7 10| 24 7| 8 10|
Sen.2 68 31 35 50 31 35 33 33 33 31 19 35 36 28 22
S6 [Sen.3 73 37 11 65 37 a1 34 62 62 60 18 70 a0 64 29
Acc 100 93 69| 100 93 69 o| 100 100 99| 100 98 99 99 99
lter. | 279.62| 307.61| 294.2| 261.29| 307.61| 294.2] Nan| 272.67| 272.67| 263.43| 257.41] 279.97| 256.14] 282.44 277.61

Table 5.1: Chosen variables for high k’s & low E
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Func. F1 F2 F3 F4 F5 F6
Scal. | Mode| A=1 A=2 A=3 A=1 A=2 A=3 A=1 A=2 A=3 A=2 A=3 A=2 A=3 A=2 A=3
Sen.l 23 37| 9 23 37 9 27| 27 27| 13 13 18 18 13 13
Sen.2 54 65 23 54 65 23 33 33 33 23 23 43 43 23 23
51 [Sen.3 64 69 48| 64 69 48 36 36 36 55 55 47 47 55 55
Acc 97| 92 100 97 92 100| 0| 0] 0 100 100 95 95 100 100|
Iter. 307.78| 282.68( 259.75| 307.78| 282.68| 259.75 NaN NaN NaN| 289.51| 289.51] 275.8| 275.8| 289.51| 289.51
Sen.l 44 31 30 50 31 17| 42 39 23 30| A4 10 10 37 39
Sen.2 50 37| 35 54 37 30| 45 45 39 36 55 48 A8 A4 54
52 [Sen.3 54 50 60 55 50 35 A48 54 54 55 69 63 63 55 55
Acc 99 0| 10 83 0 16 1 EL 100] 100 97| 100 100] 96 73
Iter. 266.39 NaN| 282.9] 296.39 NaN| 276.87] 216| 269.32| 259.79| 266.98| 291.59] 278.88| 278.88| 253.74| 299.05
Sen.1l 48 31 30 44 31 17| 66 39 39 37| 37| 28 39 37 39
Sen.2 54 37| 35 50 37 30| 68 66 63 50 50| 66 63 50 54
$3 [Sen.3 64 50 60 54 50 35 72 68 66 55 55 68 71 55 55
Acc 98 0| 10 99 0 16 100 52 92 75 75 52 30 75 73
Iter. 288.39 NaN| 282.9] 266.39 MNaN| 276.88| 304.44| 303.8| 290.24| 273.24| 273.24| 298.67| 304.83| 273.24| 299.05
Sen.1l 48 30| 30 48 28 17| 54 31 37| 37| 37| 37 37 55 37|
Sen.2 54 35 35 54 30 30| 60 37 54 54 544 56 56 66 54
54 (Sen.3 64 41 60 55 35 35 64 54 64 55 55 69 69 74 55
Acc 98 0| 10 98 1] 16 21 56 25 79 79 99 99 93 79
Iter. 288.39 NaN| 282.9] 287.34 MNaN| 276.87| 333| 286.26( 305.52| 291.93| 291.93| 277.75| 277.75] 290.01| 291.93
Sen.1l 31 23 13 31 23 9 27| 27 27| 48 50| 8 45 48 50|
Sen.2 37| 27| 31 37 27 23 33 33 33 67| 67| 62 70 67 67|
S5 [Sen.3 50 48 50 50 48 37| 57| 57 57| 70 70| 68 74 70 70|
Acc 0| 100 81 0 100 100| 100 100 100| 98 91 58 99 98 91
Iter. NaN| 261.02| 282.14 NaN| 261.02| 260.97| 280.65| 280.65| 280.65| 282.79| 287.31| 312.72| 286.96| 282.79| 287.31
Sen.1 21 19 9 33 40 9 27 26 26 42 10| 438 48 42 50
Sen.2 26 27 23 36 48 23 33 27 27 65 39 65 65 65 69
S6 |Sen.3 43 54 37 54 38 37 34 33 33 72 544 74 74 72 70|
Acc 60 71 100 93 99 100 0 100 100 99 79 100 100 99 99
Iter. 302.66( 296.92| 260.97| 280.47| 261.49| 260.97 NaN| 273.2| 273.2| 282.45| 298.31| 274.7| 274.7| 282.45| 290.63
Table 5.2: Chosen variables for high k’s & high F
Func. F1 F2 F3 F4 F5 F6
Scal. | Mode| A=1 A=2 A=3 A=1 A=2 A=3 A=1 A=2 A=3 A=2 A=3 A=2 A=3 A=2 A=3
Sen.1 13 13 23 13 13 23 27 27| 27| 43 43| 51 51 43 43
Sen.2 23 23 48 23 23 48 33 33 33 48 48| 61 61 48 48
51 |Sen.3 63 58 71 63 58 71 36 36 36 50 50| 73 73 50| 50
Acc 35 20 90| 35 20 90| 0 0| 0 0 0| 1 1] 0| 0|
Iter. 353.25| 357.75| 265.25| 353.25| 357.75| 269.25| NaN NaN NaN NaN NaN 246 246 NaN NaN
Sen.1 31 50 14 37 10 23 42 42 39 23 39 7 7 23 39
Sen.2 37 67| 37| 38 36 37| 46 48 48 38 48| 37 37 38 48
52 |Sen.3 50 71 61 48 73 72 48 63 63 48 63 61 61 48 63
Acc 0 12 7| 0 32 100| 1 100 100 100 100 6 6| 100 100
Iter. NaN| 284.33| 310.14 NaN| 281.78| 261.31| 186| 212.05| 211.17| 206.91| 211.17 298 298| 206.91| 211.17
Sen.1 31 21 14] 37 7 23 39 39 39 23 23 23 23 13 39
Sen.2 37 41 37| 38 35 37| 42 42 48 48 39 56 56 23 48
53 |Sen.3 50 60 61 48 57 72 45 66 66 63 48| 71 71 48 63
Acc 0 5 7| 0 2 100 "] 100 100 87 100 31 31 88 100
Iter. NaN| 312.2| 310.14 NaN 313| 261.31| NaN| 221.85| 209.33| 263.82| 210.23| 348.12| 348.12| 274.56| 211.17
Sen.1 31 30| 14] 40 28 23 40 A0 37| 13 37| 23 23 23 37|
Sen.2 37 35 37 42 30 37 42 43 48 23 43 56 56 43 438
54 |Sen.3 50 41 61 48 35 72 48 63 63 48 63 71 71 66 63
Acc 0 0| 7| 1 0 100 1 100 100 88 100 31 31 86 100
Iter. NaN NaN| 310.14] 160 NaN| 261.31| 160| 211.72| 204.61| 274.56| 204.61| 348.12| 348.12| 274.73| 204.61
Sen.1 31 23 14] 31 48 23 24 24 24 23 23 32 32 23 23
Sen.2 37 49 37 40 51 37 26 26 26 28 28 33 33 28 28
55 |Sen.3 50 66 67| 48 61 72 51 51 51 39 39 49 49 39 39
Acc 0 98 7| 0 5 100 "] 0| 0 100 100 0 0 100 100
Iter. NaN| 263.89( 310.14 MNaMN| 313.2 261.31| NaN NaN NaN| 235.82| 235.82] NaN MNaN| 235.82| 235.82]
Sen.1 31 8 14 31 38 23 24 24 24 23 23 32 32 23 23
Sen.2 37 42 37 40 58 37 26 26 26 35 29 33 33 46 40
56 |Sen.3 50 73 61 48 67 72 51 51 51 48 39 49 49 49 48
Acc 0 37| 7| 0 9 100 "] 0| 0 100 100 0 0 100 100
Iter. NaN| 276.97| 310.14 MNaN| 282.66( 261.31| NaN NaN NaN| 209.05| 224.08 NaN MNaN| 230.98| 212.53
Table 5.3: Chosen variables for low k’s & high F
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e F2S1: arg max(varY’) with component mean centering.
xr

e ['2S3: arg max(varY’) with component mean centering and mean normalisation.
x

e F254: arg max(varY’) with component mean centering and SD normalisation.
x

e ['2S5: arg max(varY’) with vector mean centering and mean normalisation.
x

e ['2S6: arg max(varY’) with vector mean centering and SD normalisation.
T

e F352: argmax()_ Syy) with component mean centering and norm normalisation.
x

S
e F4S2: arg max(%g ‘T‘y) with component mean centering and norm normalisation.
T Ty

(IUF Uzyll)
e F6S2: argmax (HZS xﬁ/) with component mean centering and norm normali-
T Ty

sation.

(IUZ Uzyll)
e F6S6: arg max(HZS xﬁ) with vector mean centering and SD normalisation.
T Ty

Note that F3S4 which performed best for the reduced sensor case is not listed since the
smaller number of test inverse problems in the previous chapter was not sufficient to prove
the robustness of the proxies. It is interesting to note that the most robust objective function
so far is the F2 which is maximisation of variance explained in the target data using PLS and
this conclusion can be made since it is less sensitive to the scaling methods. The only scaling
method which does not work well with F2 is S2 which works well with F3, F4 and F6. Note
that the sensors obtained for both F1S1 and F2S1 always are equivalent.

Exhaustive combinatorial approach was implemented to search for the optimal sensors for
medium meshes using the ten identified methods and it turned out that F35S2, F452, F6S2 and
F6S2 failed to recover E and k’s with all three cases with higher success rates than randomly
chosen sensors. This means that only the two objective functions using SIMPLS (F1 and F2)
manage to find useful sensors. While the F1 only performs well with S1: component mean
centering, F2 seems to work well with almost any scaling methods. Tables 5.4 - 5.6 show
the selected sensors and results of the two objective functions. Notice that the quality of the
selected sensors is highly dependent on the number of modes. It must be strongly emphasized
that although mesh size reduction definitely increases the opportunities for choosing better
sensors, it also allows for a better resolution of the spatial stress, strain and displacement
fields. Therefore, the results of the medium meshes are not necessarily better than the coarse
meshes but definitely more relevant. The proxies should perform better on average than
randomly chosen sensors. Consequently, only the two objective functions are considered for
further analyses.

The F2S83 results in Table 5.4 show that when only a single mode is used the accuracy
is zero but as the number of modes, A increases, the accuracy gets higher and the number
of iterations tend to decrease. However, for the more challenging problems in Tables 5.5 and
5.6, we note that up to two modes perform the best overall, with three modes performing
well as the exception. As the modes increase and the performance breaks down it can happen
that an additional mode improves the performance as for example with F1S1 in Table 5.6.
This indicates that the second mode poorly approximated the inverse problem as F1 is based
on Y esiduals, While the third mode introduced more relevant information. The accuracies
(robustness) of the methods in order of magnitude beginning with the highest are as follows:
F2S3 and F2S6 are tied at 99.67%, F2S5 with 98.67%, F1S1 and F2S1 with 98% and lastly,
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Func. F1 F2
Scal. | Mode| A=1 A=2 A=3 A=1 A=2 A=3
Sen.1 21 29 58 21 29 58
Sen.2 29 a7 166 29 a3y 166
S1 |Sen.3 264 167 266 264 167 266
Acc. 97 100 100 97 100 100
Iter. 261.55| 253.86| 248.22| 261.55| 253.86| 248.22
Sen.1 111 68 13
Sen.2 129 153 70
53 |Sen.3 168 238 163
Acc. 0 98 100
Iter. NaN| 271.97| 242.46
Sen.1 13 13 13
Sen.2 135 35 70
54 |Sen.3 170 166 163
Acc. 100 100 100
Iter. 248.39| 234.25| 242.46
Sen.1 72 68 13
Sen.2 96 80 70
S5 |Sen.3 117 238 90
Acc. 97 97 100
Iter. 284.99| 266.66| 249.87
Sen.1 138 68 72
Sen.2 180 82 166
56 |Sen.3 264 264 265
Acc. 100 100 98
Iter. 265.85| 251.45| 242.48

Table 5.4: Medium mesh - High k’s & Low E

F2S3 with 93.67%. When considering the number of iterations, F2S3 is slightly better than
F2S6.

Note it has been shown that all the six methods provide successfully recovered target
variables over 90% of the time. An additional test to quantify the proxy performance is to
see how each proxy evaluates the other proxy solutions that we know perform well. The
proxy objective function comparisons are presented in Figure 5.2 when the optimal sensor
locations obtained by five of the six sensors are evaluated using the proxy function of the
sixth sensor. The percentage errors that indicate the percentage difference between the two
proxies were computed as follows:

FV — FVpin
vaax - vam

PE = 100( ), (5.1)
where F'V, FVpn and F'V;,, denote the current function value of one proxy and the min-
imum and maximum possible function values of another proxy, respectively. Figure 5.2(b)
depicts the percentage error when F2S1, F253, F254, F2S5 and F2S6 are evaluated with their
optimal sensor locations and how they differ when the same sensor locations are evaluated
using F1S1. A percentage error of 100% implies that sets of sensors deemed optimal by one
proxy function scaling combination are deemed the worst sensor pair by another proxy func-
tion scaling combination. A percentage error of 0% implies that both proxy function scaling
combination deem the same sensor pair optimal.

Remember that for mean centering dataset scaling S1, the sensors obtained from F1 and
F2 are identical (i.e. 0% percentage error). It is noticed that some proxy function dataset
scaling combinations evaluate valuable sensor combinations as poor. For the KHEH case
shown in Figure 5.2(b), F2S3 and F2S6 evaluate optimal sensors from F2S4 and F2S5 as
almost their worst. The KHEL case (Figure 5.2(a)) shows that most proxy function dataset
scaling combinations evaluate the others’ optimal solution mostly within 10% percentile. Only
F2S4 and F2S5 evaluate the optimal solutions from F1S1 and F2S1 as inferior. Similarly for
the KLEH case (Figure 5.2(c)), the proxy function dataset scaling combinations F2S5 and
F2S6 evaluate the optimal solution from F2S4 as inferior. Since it is already known that
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Func. F1 F2
Scal. |Mode| A-=1 A=2 | A=3 | A=1 A=2 A=3
Sen.1 72 45| 127 72 45 127
Sen.2 74 145| 134 74 145 134
S1 |Sen.3 145 205 265 145 205 265
Acc. 34 100 1 34 100 1
Iter. 340.2 250 189| 340.2 250 189
Sen.1 99 86 136
Sen.2 149 133 142
S3 |Sen.3 199 162 218
Acc. 99 0 0
Iter. 260.4 NaN NaN
Sen.1 166 86 136
Sen.2 198 133 142
S4 |Sen.3 228 162 218
Acc. 95 0 0
Iter. 275.4 NaN NaN
Sen.1l 123 13 166
Sen.2 151 166 199
S5 |Sen.3 233 202 266
Acc. 94 94 96
Iter. 271.7| 276.2| 265.7
Sen.1 81 132 166
Sen.2 144 220 199
S6 |Sen.3 198 243 266
Acc. 99 98 96
Iter. 261.6( 273.9| 265.7

Table 5.5: Medium mesh - High k’s & High F

Func. F1 F2
Scal. |Mode| A=1 | A=2 A=3 A=1 A=2 A=3
Sen.1 13 51 57 13 51 57
Sen.2 247 71 138 247 71 138
S1 [Sen.3 261| 210 264 261 210 264
Acc. 58 2 94 58 2 94
Iter. 314.5| 386.5| 262.14| 314.5| 386.5| 262.14
Sen.1 145 166 17
Sen.2 166 168 25
S3 [Sen.3 247 266 168
Acc. 100 100 1
Iter. 191.12| 191.78 531
Sen.1 166 145 17
Sen.2 247 247 25
S4 [Sen.3 261 261 168
Acc. 9 86 1
Iter. 265.33| 258.43 531
Sen.1 166 160 17
Sen.2 169 166 25
S5 [Sen.3 247 247 168
Acc. 100 100 1
Iter. 195.44| 191.82 531
Sen.1 166 160 17
Sen.2 169 166 25
S6 [Sen.3 247 247 168
Acc. 100 100 1
Iter. 195.44| 191.82 531

Table 5.6: Medium mesh - Low k’s & High F
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Mesh size Acc. Iter. Mesh size Acc. Iter.
Coarse 100f 259.75

Coarse to Medium 100| 270.21 Medium to coarse| 100 280.13
Medium 100 249.96

Medium to Fine 93| 264.04 Fine to medium 82| 347.79
Fine 100| 316.45

Table 5.7: Success rates and numbers of iterations for F1S1 and F2S1

the optimal sensor sets chosen from all the proxies performed well, should a proxy function
dataset scaling combination consider the optimal sensors of other proxy function dataset
scaling combinations to be within its low percentage error range, one could assume that
it is better correlated with the inverse problem. To quantify the general alignment with
the inverse problem, the percentage errors from all three cases were summed up and the
average percentage errors produced as shown in Figure 5.3. The only proxy function dataset
scaling combination that generalises poorly is F256. F2S6 is the best performing sensor with
99.67% accuracy. F2S6 generalises poorly for the inverse problem under consideration, which
indicates some potential strong biases to preferred solution. For the remainder of the study
we only consider the proxy function dataset scaling combinations that generalise well for
the inverse problem which are the remaining five combinations F1S1, F251, F2S3, F254 and
F2S5.

5.1 Model error test

As the meshes are refined the discretisation error decreases, where the discretisation error
is indicative of model error in this study. Each model with an associated mesh (i.e. coarse,
medium or fine, is considered a different problem). We investigate to what extent the optimal
sensors from one model perform well on another model. For small model errors between
models, it is expected that the sensors converge spatially. In addition for small model error
differences, it is expected that the finer mesh model that has more sensors to choose from,
to perform better than the limited selection from a coarser model. The five robust methods
selected from the previous section (F1S1, F2S1, F2S3, F2S4 and F2S5) were examined on the
various models by applying the optimal sensors found in one model to another model. Since
the FEM displacement, stress and strain fields are spatially fully described using interpolation,
obtaining a displacement, stress or strain measurement at any spatial location on the structure
is possible.

The number of the possible sensors in the fine mesh beam is 1010 which results in 171 x 10°
possible combinations as compared to 64824 and 3.1 x 105 combinations in the coarse and
medium mesh models, respectively. To keep the problem computationally tractable, the BGA
(binary genetic algorithm) was used instead of the combinatorial approach for the fine mesh
model. This also means it is not fully guaranteed that the optimal solution for each proxy
function dataset scaling combination is obtained for the fine mesh. Hence, the BGA was run
ten times for each case and the best results among them were used. Note that each run of
the BGA was set to have 100 iterations, 30000 populations, the selection rate of 30% and the
extremely high mutation rate of 80%, which may be suitable for multi-modal problems. This
can be considered as an exhaustive BGA approach due to the large numbers of iterations and
populations. The results from the coarse, medium and fine meshes for all the combinations
of the robust methods are presented as well as the results from interchanging the sensors
between the models. For this study, only the KHEH case was considered.

5.1.1 F1S1 and F2S1

Recall that F1S1 and F2S1 give the same results, although they have two distinct objective
functions as shown in Table 5.7. We, therefore, only elaborate on F1S1 which is directly
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Figure 5.2: The percentage error between the optimal proxy values of five proxy function
dataset scaling combinations and the optimal proxy value when the optimal designs are

evaluated by the sixth proxy function dataset scaling combination for (a) KHEL, (b) KHEH,
and (c) KLEH.

© Universit);3 bf Pretoria



Relative function value

0.9

0.8

0.7

0.6

0.5

0.4

0.3

0.2

0.1

&
UNIVERSITEIT VAN PRETORIA
UNIVERSITY OF PRETORIA
YUNIBESITHI YA PRETORIA

A 4

50

45

Percentage Errors, %
N N w
o 6] o

[y
&)}

10

F1S1

F2S1 F2S3 F2s4

Method Conditions

F2S5 F2S6

Figure 5.3: Average percentage errors.

F1S1 (Minimise) . 0.96517 1
0.9253 " |

0.73075

0.68791 0.69335

[C] A=3

[C — M] A=3

MA=2 [M—FA=2

Mesh size

[F] A=1 [M—ClA=2 [F — M]A=1

Figure 5.4: Function values of F1S1 (Minimisation problem).
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applicable to F2S51. The success rates and the numbers of iterations for the sensors chosen
in the distinct mesh sizes are shown in Table 5.7. When the sensors found from one mesh
size were applied to another mesh size, it is indicated using the word “to”. It is critical to
note again that as the mesh gets finer, more sensors are available. At the same time, the
model error is reduced. Thus, if the model errors have not converged yet, the optimal sensor
placement may vary depending on whether the sensitivity of the information has converged
or not. It is anticipated that the optimal sensors from a coarse mesh perform worse than a
finer mesh due to the limited options for sensors. From Table 5.7, the numbers of iterations
increase and the success rates decrease when optimal sensors from the coarse mesh are applied
to the medium mesh and from the medium relocated to the fine mesh. On the other hand,
when the optimal sensors from the finer meshes are applied to a coarser mesh, an improvement
is only expected if the model errors have converged. Both sets of optimal sensors from the
medium to coarse mesh and from the fine to medium mesh show that again the success rates
decreased and the numbers of iterations increased. It is indicative that there is a significant
development in the complexity of the fine mesh model.

Figure 5.4 shows the function values of the sensor combinations for the different mesh
models (For F2S1, consider Figure 5.5. The only difference between the two figures is that
F2S1 is a maximisation problem. Hence, it shows exactly the opposite behaviour from that
of F1S1). Note that they are all scaled by one single value so that the largest value becomes
1. It is critical to note that each model has its optimal numbers of modes, A based on the
performances. Therefore, A used for one model might not be the same as the A used for the
other models as F1S1 clearly shows. Each model has its own different optimal A which are
3, 2 and 1 for coarse, medium and fine, respectively. This means that when a set of sensors
from one model is transferred to the other model, it is not possible to compare the function
value of the transferred sensors with that of the target model. For instance, one can not
compare the function value of “from medium to fine” [M—F] with that of the fine model due
to the difference in A. The reason is that the explanatory information of the measurement is
different when the number of modes A varies. However, it is still meaningful to compare the
function values of the transferred set with the models from which they were transferred as the
number of modes A stay the same. The model error, however, changes. The function values
increase which indicates an anticipated worse performance. To clarify, the function value at
the coarse mesh model is lower than the “from coarse to medium”[C—M]. In addition, the
“from medium to fine” and “from fine to medium” function values are significantly higher
than the function values from which they were transferred, indicative in the decrease of the
success rate. A complexity to consider when information is transferred between meshes is
that the sensor unfortunately do not overlap and it could be that the course mesh has a great
location whereas the other meshes are slightly off.

5.1.2 F2S3

F2S3 uses the mean scaling method and is a maximisation objective function. The results
of F2S3 are shown in Table 5.8 and Figure 5.6. The success rates for both the coarse mesh
and the “coarse to medium” mesh are identical but the number of iterations for the latter is
higher than expected. However, note that the function value of the latter is also higher as
depicted in Figure 5.6. This implies that the transferred sensors could explain the variance
in Y better according to the function value and also implies that the resolution of the proxy
is limited since the function values ranking can not always match the ranks of the number of
iterations required by the optimal sensor sets. This can also be caused by the difference in
the model errors of the two meshes. Fortunately, A used for both medium and fine meshes
are the same. Thus, the direction of comparison in the function values of the medium and
fine meshes is possible. Note that the fine mesh performs better than the “medium to fine”
mesh and also has a higher function value. Consider the results of the medium mesh and the
“fine to medium” mesh. Although the function value of “fine to medium” is slightly higher
than that of the medium mesh, it has a lower success rate than the medium mesh. This
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Figure 5.5: Function values of F2S1 (Maximisation problem).

Mesh size Acc. Iter. Mesh size Acc. Iter.
Coarse 99| 266.39

Coarse to Medium 99| 275.25 Medium to coarse 99| 255.51
Medium 99| 260.35

Medium to Fine 65| 266.98 Fine to medium 87| 263.89
Fine 85| 267.16

Table 5.8: Success rates and numbers of iterations for F2S3

clearly shows the limitation of the resolution of the proxy in that optimal sensor combination
rated higher by the proxy actually performs worse on the inverse problem. The proxies of the
inverse problems can not be expected to behave perfectly the same as the inverse problem
errors. However, it has been shown that the proxy function dataset scaling combinations
under investigation are robust in finding suitable sensors that are highly correlated with the
ability to solve the inverse problem.

5.1.3 F254

F2S4 uses the Z-score scaling. The “coarse to medium” sensors do not perform better than
those from the medium mesh. However, it is noticed that the “medium to fine” mesh performs
significantly better than the fine mesh, A,cqgium = Afine = Amedium— fine = 1. Comparing
function values of the “medium to fine” and fine meshes is sensible. Figure 5.7 shows that the
“medium to fine” mesh actually has a lower function value than the fine mesh, although the
“medium to fine” mesh perform worse than the fine mesh when solving the inverse problem.
This highlights again the lack of detailed correlation between the proxy and the inverse
problem. Fortunately, the errors are less than 10% in the success rates.

Mesh size Acc. Iter. Mesh size Acc. Iter.
Coarse 98| 287.34

Coarse to Medium 64| 303.79 Medium to coarse 81| 284.33
Medium 95| 275.42

Medium to Fine 100 249.96 Fine to medium 100| 260.02
Fine 93| 314.01

Table 5.9: Success rates and numbers of iterations for F2S4
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Figure 5.6: Function values of F2S3 (Maximisation problem).

1 F2S4 (Maximise)
T

0.88865

0.51939
0.47763

0.34591 0.33505

[C] A=3 [C—MA=3 [MA=1 [M—F]A=1 [F] A=1 M —C]A=1 [F — M]A=1
Mesh size

Figure 5.7: Function values of F2S4 (Maximisation problem).

© Universit)??)f Pretoria



&
UNIVERSITEIT VAN PRETORIA
UNIVERSITY OF PRETORIA

W YUNIBESITHI YA PRETORIA

Mesh size Acc. Iter. Mesh size Acc. Iter.
Coarse 100| 260.97

Coarse to Medium 99| 272.09 Medium to coarse 89| 286.31
Medium 96| 265.73

Medium to Fine 100| 250.08 Fine to medium 100| 222.58
Fine 99| 241.23

Table 5.10: Success rates and numbers of iterations for F2S5

1 F2S5 (Maximise)
T

T
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Mesh size

Figure 5.8: Function values of F2S5 (Maximisation problem).

5.1.4 F2S5

F2S5 uses the vector mean scaling method for the maximisation of variance explained. Figure
5.8 shows that this method generally uses a larger number of modes than the other methods
and Table 5.10 shows that the success rates are also relatively higher. It is interesting to
note that the function value of “coarse to medium” mesh is higher than that of the medium
mesh. This is due to the medium mesh that is unable to search through the Gauss points
which appeared only in the coarse mesh. It is noticed that the “coarse to medium” mesh has
better accuracy than the medium mesh as well. On the other hand, the “medium to coarse”
mesh has a greater function value and lower accuracy.

The five mode-based proxy function dataset scaling combinations have been investigated
in the presence of model errors. Although they were confirmed to be robust in terms of finding
the responsive sensors for the inverse problems, as expected, they are not highly correlated
with the inverse problems in details such as the number of iterations and small variations in
the success rates. The phenomena commonly observed from all the proxies are that as the
mesh sizes of the models decrease, the less modes A are required. As the complexity of a
model increases by mesh refinement, the model may contain irrelevant detailed data for the
recovery of the optimal sensors. This is why A’s decrease as the meshes are refined. Note that
S1 is simply just the mean centering and S5 consists of the mean centering and vector mean
normalisation which do not change the information of the sensors within the measurement
groups. Therefore, the optimal A for F1S1, F252 and F2S5 are slightly higher than A chosen
for F2S3 and F254.

5.2 Different numbers of sensors

The numbers of sensors for the beam problems have been fixed to three sensors. We now
consider the consequence of using more or less sensors on the ability to recover the inverse
problem. To answer this question, two and four sensors were tested on the coarse mesh beam
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in order to be able to implement the combinatorial approach. Again, the KHEH case was
considered for this study. Each method was used to find two, three and four sensors and their
performances compared.

5.2.1 F1S1 and F2S1

The results of F1S1 for different numbers of sensors are shown in Table 5.11a. It is not
surprising to observe that the two sensors do not perform well at all since there are three
target variables to be recovered. The number of modes A is limited by the number of sensors.
It is noticed that two sensors fail to recover the target variables and successful recovery only
starts from three sensors onwards. Only from the three variables which match the number
of independent target variables, F1S1 started to show over 90% success rates. Increasing the
number of sensors to four has a negligible effect on the results. It is noticed that the same
sensors are reselected when the modes A are increased. For instance, the sensor ID number
54 and 64 appear in all the sensor groups with A = 1. Note that sensors are also repeated
between the three and four sensors result using the same modes, (i.e. A = 1), while at other
times a sensor is replaced by two other sensors (i.e. for A = 2 sensor 65 is replaced by 68 and
70). The only difference between the results of F1S1 and F2S1 (Table 5.11b) is the results of
using the full modes when choosing four sensors. Although the two functions produced two
distinct sets of sensors due to the numerical errors for implementing SIMPLS using Matlab’s
plsregress built-in function for the full modes, the results of F2S1 and F1S1 are poor due
to the over-fitting.

5.2.2 F2S3

The results for F2S3 which use the mean scaling are shown in Table 5.11c. Only from
three sensors onwards are target variables successfully recovered. The only improvement of
significance that is observed from three to four sensors is when A = 3 improves from 16% to
88%. Again, the four sensors with the full modes perform poorly due to over-fitting.

5.2.3 F2S4 and F2S5

The results for F254 and F2S5 are shown in Tables 5.11d and 5.1le. As expected, the
two sensor sets did not manage to recover any of the unknown variables. The performance
between the three and four sensors is effectively unchanged.

The studies showed that having an extra sensor does not deteriorate the performance and
may either significantly or slightly improve performance. However, once the optimal number
of sensors are obtained adding new sensors has effectively no effect. Significant improvement
is achieved when the number of the sensors gets lower than the number of the target variables.
Although the five methods experience certain limitations in the resolution as the proxies of the
inverse problems, they were proven to be robust in selecting effective sensors for experiments.

5.3 Sensor convergence tests

A big part of this study is to see whether the sensors converge spatially or not. Hence, the
following three types of sensor convergence for the mode-based formulations are investigated
and discussed.

1. Sensor convergence for changing modes.
2. Sensor convergence for BGA for the fine mesh problem.
3. Sensor convergence for the model errors (coarse, medium and fine meshes).

In addition, the sensors selected for the different number of sensors are also graphically
presented and discussed.
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2 Sensors 2 Sensors 2 Sensors
Mode [ A=1 | A=2 | A=3 | A=4 | [Mode| A=1 | A=2 | A=3 | A=4 ||Mode| A=1 | A=2 | A=3 | A=4
Sen. 1 54 48 Sen.1 54 48 Sen. 1 50 30
Sen. 2 64 55 Sen. 2 64 55 Sen. 2 54 35
Acc. 0 0 Acc. 0 0 Acc. 0 0
Iter. NaN| NaN Iter. NaN| NaN Iter. NaN| NaN
3 Sensors 3 Sensors 3 Sensors
Mode [ A=1 | A=2 | A=3 | A=4 | [Mode| A=1 | A=2 | A=3 | A=4 ||Mode| A=1 | A=2 | A=3 | A=4
Sen. 1 23 37 9 Sen.1 23 37 9 Sen. 1 44 31 17
Sen. 2 54 65 23 Sen. 2 54 65 23 Sen. 2 50 37 30
Sen. 3 64 69 48 Sen. 3 64 69 48 Sen. 3 54 50 35
Acc. 97 92 100 Acc. 97 92 100 Acc. 99 0 16
Iter. 307.8| 282.7| 259.8 Iter. 307.8| 282.7| 259.8 Iter. 266.4| NaN| 276.9
4 Sensors 4 Sensors 4 Sensors
Mode [ A=1 | A=2 | A=3 | A=4 | [Mode| A=1 | A=2 | A=3 | A=4 ||Mode| A=1 | A=2 | A=3 | A=4
Sen. 1 13 37 9 62| |Sen. 1 13 37 9 14| |Sen. 1 44 28 17 7
Sen. 2 23 68 23 67| |Sen. 2 23 638 23 16| |Sen. 2 50 30 38 8
Sen. 3 54 69 42 68| |Sen. 3 54 69 42 51| |Sen. 3 54 35 39 9
Sen. 4 64 70 45 70] |Sen. 4 64 70 45 52| |Sen. 4 55 38 41 10
Acc. 99 93 100 53] |Acc. 99 93 100 56| |Acc. 98 0 88 46
Iter. 297.2| 286.5| 260.2| 311.1) |lter. 297.2| 286.5| 260.2| 346.8| |lter. 263.6| NaN| 276.9| 3445
a F1S1 b F2S1 c F2S3
2 Sensors 2 Sensors
Mode | A=1 | A=2 | A=3 | A=4 | |[Mode| A=1 | A=2 | A=3 | A=4
Sen. 1 48 30 Sen. 1 31 23
Sen. 2 54 35 Sen. 2 37 37
Acc. 0 0 Acc. 0 0
Iter. NaN| NalN Iter. NaN| NaN
3 Sensors 3 Sensors
Mode| A=1 | A=2 | A=3 | A=4 | [Mode| A=1 | A=2 | A=3 | A=4
Sen. 1 48 28 17 Sen. 1 31 23 9
Sen. 2 54 30 30 Sen. 2 37 27 23
Sen. 3 55 35 35 Sen. 3 50 48 37
Acc. 98 0 16 Acc. 0 100 100
Iter. 287.3| NaN| 276.9 Iter. NaN 261 261
4 Sensors 4 Sensors
Mode| A=1 | A=2 | A=3 | A=4 | |[Mode| A=1 | A=2 | A=3 | A=4
Sen. 1 48 34 17 10| |Sen. 1 31 23 23 11
Sen. 2 54 38 28 12| |Sen. 2 37 27 30 23
Sen. 3 55 39 30 14| |Sen. 3 43 45 42 35
Sen. 4 64 41 35 16| |Sen. 4 50 48 65 41
Acc. 98 0 19 11| |Acc. 0 100 100 100
Iter. 284| NaN| 278.2| 329.6| |lter. |NaN 259.2| 257.9| 260.1
d F254 e F2S5

Table 5.11: Objective function value comparisons

© Universit)pgf Pretoria




&
&

UNIVERSITEIT VAN PRETORIA

UNIVERSITY OF PRETORIA

Qe YUNIBESITHI YA PRETORIA

5.3.1 Sensor convergence test for changing modes

Identifying appropriate numbers of mode is essential in the mode-based formulations. This
test aims to investigate whether there is any sign of convergence as the number of mode varies.
As arepresentative, the sensors selected using F1S1 which is one of the best performing proxies
for the KHEH case of the coarse mesh model presented in Table 5.2 are considered and the
spatial distributions of the sensors for A = 1, 2 and 3 are presented in Figures 5.9(a)-(c),
respectively. It is noticed from Table 5.2 that these sensor sets have success rates of 97, 92
and 100% which are very accurate and yet, the figures show that the sensors do not converge
as the number of modes changes.

5.3.2 Sensor convergence test for BGA for the fine mesh problem

As discussed in Section 5.1, the BGA was implemented for the fine mesh problems to make
the sensor optimisation more computationally tractable. Since the BGA does not guarantee
that the optimal solution will be found, it was implemented ten times for every fine mesh
problem and the best solutions among them were used. The setting for the BGA is the
same as presented in Section 5.1. The sensor convergence test presents the ten sets of the
selected sensors for the KHEH case of the fine mesh using F1S1 in Figure 5.10. This was
how the sensors for the fine mesh problem with the F1S1 presented in Table 5.7 were chosen.
The sensor placements depicted in the figure are optimised for A = 1 since that is the same
number of mode chosen for the fine mesh result in Table 5.7. Figure 5.10 only shows a single
set of three sensors and this means that all the ten sets of the sensors are identical. Hence,
the sensor convergence for the BGA approach showed a confident result for the fine mesh
problem since this was an exhaustive BGA. However, note that this still does not guarantee
that this result is the global minimum.

5.3.3 Sensor convergence test for the model errors

The convergence test for the sensors selected from F1S1, one of the best performing proxies,
was conducted as the mesh was refined and coarsened. The sensors used to generate the
performances for the coarse, medium and fine meshes presented in Table 5.7 for the KHEH
case are depicted in Figures 5.11(a)-(c). Although Table 5.7 shows that the three sets of
sensors have 100% accuracies, it does not seem obvious to understand the reason behind
their placements. The figures show that the sensors do not converge as the mesh size is
refined and coarsened for the case considered. Notice that both the positions and types of
the sensors do not converge.

5.3.4 Graphical presentation of the selected sensors for various numbers
of sensors

What happens to the sensors as the number of the sensors increases for the mode-based
formulations was already discussed in Section 5.2. Hence, this section aims to visually in-
vestigate how the extra sensors get located in the problem. Tables 5.11a-5.11e present the
performances of the sensors selected using the various proxies for the KHEH case for the
coarse mesh problem. The sensors from F1S1 which is one of the best performing proxy as
tabulated in Table 5.11a were chosen to present the placement of the extra sensors as the
number of sensors increases for A = 1 and 2 in Figure 5.12. The spatial distribution of the
sensors for the 2, 3 and 4 sensors for A = 1 and 2 is indicated in Figures 5.12(a)-(c) and
5.12(d)-(f), respectively. Similar to the other proxies from Table 5.11a, F1S1 chooses extra
sensors as the number of sensor increases while keeping the other sensors chosen earlier un-
changed when A = 1 since it only has a single mode. Hence, it only focuses on an adding
new sensor which will help improve the function values of the proxies. On the other hand,
when A = 2, it starts balancing between the modes and starts to swap the previously chosen
sensors with new sets of sensors to satisfy the optimisation.
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Figure 5.9: Sensor convergence test for changing the number of modes for the mode-based
formulation F1S1 for the KHEH case when (a) A =1, (b) A =2 and (c) A = 3.
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Figure 5.10: Sensor convergence test for BGA for the fine mesh problem using F1S1 for A =
1 over ten times of optimisation.

5.4 Causality

Before moving on to the next chapter to introduce the mode-free formulations, causality
in SPO needs to be addressed. Many researchers who work with big data only try to find
the correlations between measurement and target data as they work with data and not
models. This is important as for many big data analyses the correlation does not imply
causality. Typically correlation includes causal relationships and additional correlated but
not causal variables. An easy and highly efficient way to consider causality between variables
is to manipulate the model target variables independently at the same time while generating
the data for analyses which is exactly what has been done up until now. Since the target
variable FEM input values are unrelated with each other, it is possible to observe which
target variables influence which sensors the most.

Although it has been shown so far that this way of generating data works for the numerical
techniques, it is difficult for a person to see how the readings on the u, o and e change as
the target variables (FEM input variables), E, k1 and ko vary. Therefore, the measurement
readings of the sensors were taken as F/, k1 and ko varied one at a time. The variations of the
o measurements when varying F, k1 and ko are shown in Figures 5.13 - 5.15, respectively.
Note that these 0 measurements are measured at all eight Gauss points in the coarse mesh
problems. Hence, each of the o,, 0, and 0, has eight measurements presented in the figures.
Since the discussion about the o applies equally to both the u and e as well, the results for
u and € are presented in Appendices.

5.4.1 Manipulation of F

The changes in the o due to the manipulation of E for all the three cases (KHEL, KHEH
and KLEH) for the coarse mesh beam are shown in Figure 5.13. While Young’s modulus, F
was being manipulated within its ranges, the two k values were fixed at the middle value of
their ranges. The middle values were chosen since the ranges are often set around the most
confident estimates. Figure 5.13(a) shows the changes of o for the KHEL case. As expected,
the variation and sensitivity of o decrease as E increases and the beam becomes stiffer. Figure
5.13(b) shows the changes of o for KHEH. Since the ranges of E are considerably higher when
compared to KHEL, o shows ever lower sensitivity along the variation of E. Lastly, Figure
5.13(c) is for KLEH. As opposed to KHEL, the springs are softer but E is higher at the same
time. Thus, ¢ becomes extremely insensitive to the change in F.
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Figure 5.11: Sensor convergence test for the mode-based formulation F1S1 for the KHEH
case for (a) coarse, (b) medium and (c) fine meshes.
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Figure 5.13: Stress, o sensitivities when adjusting Young’s modulus, E for the (a) KHEL,
(b) KHEH and (c) KLEH cases.
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5.4.2 Manipulation of £,

The changes in o due to the manipulation of k; (the horizontal spring) for all the three cases
are shown in Figure 5.14. Recall that k; spring is much softer than ks spring. Therefore, it is
noticed that o values look almost constant throughout the changes in the spring stiffness. This
also means the difficulty of recovering kp is greater compared to the other target variables.
There is no visible difference in o even when E is low (KHEL) as shown in Figure 5.14(a).

5.4.3 Manipulation of k,

The changes in o due to the manipulation of ky (the vertical spring) for all three cases are
shown in Figure 5.15. The second spring ko is about 100 times stiffer than ky. Thus, it
was expected to affect o along the manipulations. When the range of k£ is high but the
range of E is low (KHEL), the highest sensitivity in o is shown (see Figure 5.15(a)). This is
due to the high compliance of the beam which makes the spring exert higher forces on the
beam. When both the ranges of k and E are high (KHEH), it certainly shows visible but less
variations in ¢ with variation in k2 as shown in Figure 5.15(b). The most challenging case,
KLEH still showed no visible difference in ¢ and the 0 measurements seemed constant along
the changes of ko as shown in Figure 5.15(c). This study was conducted to illustrate what
actually happens in the measurement data and how the causalities between the measurement
data and target variable data change while manipulating the target variables. In fact, the
activities inside the training data are more complex since all the target variables are varied
at the same time which saves a lot of time as compared to fixing the rest of the target values
at every interval in their ranges while manipulating one variable. This shows the power of
using the model instead of having only data. With data, only correlations can be studied but
with models, causalities between variables can be examined.

It is essential to note here that this causality test is actually an efficient strategy to identify
sensors since it varies each target variable one at a time and can find the sensor with the most
variation over the domain. Hence, this approach can be useful in generating initial starting
points for the optimisation. The causality study is the first step towards mode-free sensor
placement optimisation as a legit strategy to change each target variable independently and
compute all the sensor responses. The optimal sensors are merely selected as the sensors with
the highest gradient over the domain. However, there is a disadvantage of doing this, which
is that although it can be efficient for small target ranges for F, k1 and ks, for large target
ranges, the variables combinatorially blow up. In addition, one has to be able to directly
manipulate the quantity of interest. Some inverse problems where one aims to predict the
response at a spatial location based on the response at another location are examples of
where such an approach will fail. Hence, our aim is to pursue this multivariate setting in
which all sensors are changed at the same time to also include coupling of the variables in
the responses.
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Figure 5.14: Stress, o sensitivities when adjusting spring stiffness 1, k; for the (a) KHEL,
(b) KHEH and (c) KLEH cases.
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Figure 5.15: Stress, o sensitivities when adjusting spring stiffness 2, ko for the (a) KHEL,

(b) KHEH and (c) KLEH cases.
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Chapter 6

Mode-Free Formulation

The mode-based formulations proved to be robust and capable of placing useful sensors for
inverse experiments. However, they require the right number of modes to be identified, which
usually increase as the number of sensors increase. The concept of mode-free formulations
was briefly demonstrated at the end of the previous chapter, by varying the target variables
over a range and observing how the stress, strain and displacement sensors vary to identify
the most sensitive sensors. As discussed, this decoupled approach of the target variables has
some disadvantages in that combinatorially this can become expensive and that you have
to be able to manipulate the target variables independently. The aim of this chapter is to
propose a mode-free formulation that addresses these issues.

From the previous chapters, the following characteristics of the inverse problems were
found:

1. The information that the sensors measure should be relevant to the inverse problem at
hand, it should be related to the target variables that need to be recovered which is
mathematically expressed by

X=X\ (Y -7\?
k : 1
i (Sorcs) (s57) ) (o1
2. The sensors chosen for the inverse problem should measure unique information. This is

important to ensure that each variable contributes new information about the problem.
This can be expressed mathematically by

o((Sres) (o) ) 62)

3. Inverse problem requires sensors that result in large variance in the target variables to
be recovered. The more sensitive the sensor the better the chances for recovery. This
is compactly expressed by

NSenSO'f'S
var(xe). (6.3)
i=1

The modes-free formulations consist of the three objectives Eqgs. 6.1, 6.2 and 6.3. Notice
that Eqgs. 6.1 and 6.2 include Z-score which allows for normalisation of the covariance ma-
trices. To combine these objectives with various orders of magnitudes together to form an
unconstrained problem, the weights for each objective need to be considered. As an alterna-
tive, we rather consider a constrained maximisation problem by strictly considering the sensor
sets with the full ranks for Eqgs. 6.1 and 6.2. This allows for the constrained optimisation
with the single objective function Eq. 6.3 which maximises on the product of the variances
of the full ranked sensor sets. The maximum possible number of rank matches the number of
the target variables given that the number of sensors is not less than the number of the target
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variables. Recall from Section 5.2 that in order for the recovery of the target variables to
be successful, the number of sensors should not be less than the number of target variables.
Only considering the full rank sensors enhances the computational speed required. Moreover,
the mode-based formulations do not require any mode extraction from the measurement and
target datasets. Therefore, the computational speed of the mode-free formulation is much
faster than the mode-based formulations. This is later proven in Section 6.3. For this reason,
the exhaustive combinatorial approach was considered to be computationally tractable even
for the fine mesh model. Hence, the exhaustive combinatorial approach was mainly imple-
mented throughout the chapter. The addition approach discussed in Section 3.4 was also
implemented to compare its performance with the global maximum found by the exhaustive
combinatorial approach.

6.1 Performance comparison between the combinatorial and
addition approaches

We now compare the performance between the exhaustive combinatorial approach and the
addition approach. The main motivation is to inquire whether the addition approach is sen-
sible as it is computationally tractable for large number of variables. The computational
performance of the two approaches to solve the three beam model problems (coarse, medium
and fine meshes) with the various target range cases (KHEL, KHEH and KLEH) is inves-
tigated as well as their ability to recover optimal solutions. The chosen sensors from these
problems were tested on 100 test problems in the identical way as in Chapter 5. Note that
both exhaustive combinatorial and addition approaches solve the constrained optimisation to
find optimal sensors. Hence, for the exhaustive combinatorial approach, only the sensor sets
with full ranks of 3 for Egs. 6.1 and 6.2 were taken to compute their variances and for the
addition approach, the selection of the first sensor only aims for maximising the variance of
the sensors since comparing the ranks of single sensor is pointless. From the second sensor
selection onwards, the two rank constraints were active to match the number of sensors to
the ranks of the sensor sets while maximising the product of the variances of each sensor.

Figure 6.1 shows the performances of the sensors selected using the exhaustive combina-
torial approach and the addition (fast) approach discussed in Chapter 3. The combinatorial
approach guarantees a global maximum but is computationally intractable for a large sys-
tem. The addition approach does not guarantee a global maximum but it is computationally
efficient. The sub-figures show the accuracies and the numbers of iterations for the differ-
ent mesh sizes (coarse, medium and fine) for the three cases (KHEH, KHEL and KLEH).
The graphs show that the combinatorial approach often managed to obtain 100% accuracies
and at its worst, 95%. In addition, the number of iterations required to solve the inverse
problem ranged between 224 and 270 iterations, which constitutes the global maximum solu-
tions to the problem. The addition approach is able to recover competitive solutions to the
global minimum in all cases. The required number of iterations to solve the inverse problem
ranged between 224 and 277. Figure 6.2 shows the comparisons between the combinatorial
approaches and the randomly chosen sensors for the coarse, medium and fines meshes, re-
spectively. The success rate for the randomly selected sensors varied between 31% and 92%.
The lowest success rate for the addition approach was 93%. In addition, the number of itera-
tions required to solve the inverse problem by randomly selecting sensors ranged between 230
and 360 iterations. The results of randomly chosen sensors coloured in yellow show visibly
poorer results than those for the mode-free formulations. Therefore, this clearly proves the
robustness of the mode-free formulations.

6.2 Convergence of sensors using mode-based formulations

When using the mode-based formulation, even though the mesh sizes of the beam problems
got finer to the fine meshes, it was not enough for the formulations to show any convergence
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and the sensor location seems to move around inconstantly as illustrated in Section 5.3.3.
Therefore, convergence of the sensors can only be noticed when the model error of a problem
decreases to the point where the sensitivities of the sensors are starting to converge to the
point where the rankings are consistent. The associated errors might still move around. The
three beam cases (KHEH, KHEL and KLEH) with the various mesh sizes as in the previous
chapter were considered to observe the convergence of mode-free formulations. Whereas
mode-based formulations can vary its optimal sensor positions depending on the numbers of
modes as illustrated in Section 5.3.1, the results of the constrained mode-free formulations
with the exhaustive combinatorial optimisation approach clearly show its convergence as the
sizes of mesh get less as shown in Figures 6.3, 6.4 and 6.5.

6.2.1 KHEL

The convergence of the three sensors for KHEL is shown in Figures 6.3(a)-(c) for the coarse
to fine meshes. Note that squares in the figures indicate the nodes of the elements in the
beam. Since KHEL has the most flexible beam among the three cases, a large deflection is
expected from the same amount of load applied at the middle of the beam. Therefore, the
two o, sensors are placed close to the root and the u, sensor are placed where the load is
applied. The two o sensors are mainly for recovering £/ and k; and the wu, is placed there
due to the high compliance of the beam. The medium mesh and the fine mesh beams (see
Figures 6.3(b) and (c)) clearly show convergence in the sensor positions. It is noticed that
the two o, sensors have moved more towards the top and the bottom of the beam where the
variance of stress is greater.

6.2.2 KHEH

The convergence of the three sensors for KHEH is shown in Figure 6.4. The coarse mesh
beam has its two o, sensors located at the bottom close to the root of the beam and in the
top middle. The u, sensor is placed at the tip of the beam. Recall that KHEH has the high
ranges of both F and k. Since the vertical springs k; has almost an unnoticeable significance
in the measured data as shown in Figure 5.14, the o, at the top is measured closer to the
tip than the other o sensor. The u, sensor is placed where it can measure the change in u
due to ky effectively. Figure 6.4(b) shows that the o, sensors moved slightly outwards from
their positions where ¢ magnitude is larger. However, there is neither change in the types of
sensors nor large movement in the spatial location of the sensors. Figure 6.4(c) shows that
the fine beam has two o, sensors even closer to the top and the bottom. The position of u,
has changed to the bottom of the beam but still close to the tip of the beam. Since each
sensor is ranked by its variance, there can be slight changes in the position of u, such as
this. This shows that mode-based formulation certainly shows convergence for the cantilever
beam problems.

6.2.3 KLEH

Lastly, the convergence of the three sensors for KLEH is shown in Figures 6.5(a)-(c) for
the coarse to fine meshes. The KLEH beam has high stiffness yet the springs are relatively
weaker. Therefore, as compared to KHEL, u, has moved to the tip of the beam where the
displacement and variance is the greatest and the two o, sensors are placed at the root where
o is the greatest. It is noticed that all the sensors focus on finding the spatial location that
results in the most variance as dictated by the optimisation problem. The medium and fine
mesh beams (see Figure 6.5(b) and (c)) clearly show the convergence of the sensors’ positions.
Again, the two o, sensors are moved towards the corners at the root.

Each case has the different ranges of £ and k. Thus, although they require the same types
of the sensors (two o, and a u, sensors), the sensors are located differently depending on
the behaviours of the structure and the measurements. It turns out that the cantilever beam
problems do have the converged solutions with the mode-free sensor searching formulation
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while the mode-based formulation did not manage to have convergence for the various sizes
of elements.

6.3 Computational speed test

The computational speed of SPO becomes critical when there is a large number of sensor
options available for an experiment and a lot of sensors are used since the total number of
combinations grows exponentially depending on both the numbers of sensor to select from
and the number of sensors to use for the experiment. Note that using extremely fine meshes
does not have to mean that SPO takes long to compute as the number of sensor locations
can be decided by the user. To allow for a comprehensive comparison on the computational
performance, we consider the two best performing mode-based formulations, the exhaustive
combinatorial approach as well as the addition approach.

The computational time required for the two best performing functions of mode-based
formulations, F1 and F2, is compared to the time required for the exhaustive combinatorial
and mode-free addition method. In Figure 6.6, note a log;g is used. The addition approach
is three orders faster than the combinatorial approach for our fairly small problem. The
mode-based formulations appear to be one order slower than the combinatorial approach. As
expected, mode-based formulations take longer since they need to be implemented for all the
possible numbers of A, which both the number of modes that performed best as well as the
number of sensors are three for this example. The computational time difference between
mode-free and mode-based would grow larger if the numbers of the sensors increase since the
mode-based formulations require to test all possible modes and identify the right number of
modes. F1 is slightly slower than F2 as the regression errors can only be computed after
computing the modes which express the amount of the variance. The speed of the mode-
free addition method is over six orders (a million times) faster than that of the mode-based
combinatorial method for the fine mesh problems. If one is slightly concerned about the
performances of the mode-free addition method and wants to make sure it would succeed
in solving the inverse problems given that the problems are not ill-posed, adding an extra
sensor would easily resolve the issue and this option would still be computationally tractable.
Importantly, the role of signal to noise ratio is investigated on the ability to recover sensors.
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Figure 6.3: Optimal sensor positions of KHEL obtained from the mode-free formulation
optimised using the exhaustive combinatorial approach for (a) coarse, (b) medium and (3)
fine mesh models.
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Figure 6.4: Optimal sensor positions of KHEH obtained from the mode-free formulation using
the exhaustive combinatorial approach for (a) coarse, (b) medium and (3) fine mesh models.
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Figure 6.5: Optimal sensor positions of KLEH obtained from the mode-free formulation using
the exhaustive combinatorial approach for (a) coarse, (b) medium and (3) fine mesh models.
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Chapter 7

Effects of Stochastic Noise

Real life experimental setups involve stochastic noise. Two types of noise are considered in
this paper: (1) class noise and (2) point noise.

e Class noise: some sensors may measure the same variables just in different positions.
For instance, o can be measured close to the root or the tip of a cantilever beam and
they would have different sensitivity to the FEM input variables or target variables
of the inverse problems. Class noise mimics experimental noise that contributes an
equal amount of noise to all sensors in the same sensor class. Therefore, whereas the
information from the ¢ sensors close to the tip of the beam may be obscured by noise,
the sensors at the root still offer valuable information in the presence of noise. In this
study, the maximum noise magnitude is taken as a fraction of the sensor with the largest
variance.

e Point noise: point noise adds a certain percentage of variance of the sensor as noise.
Therefore, sensors with larger variance would have larger noise than the sensors with
lesser variance.

Note only the effect of stochastic measurement noise is considered in this chapter. As model
errors have already been dealt when we considered the various mesh sizes, the first two
investigations in Sections 7.1-7.2 are conducted using the optimal sensors optimised using
the mode-based and mode-free formulations in the absence of stochastic noise. Finally, SPO
is conducted in the presence of stochastic noise and conclusions drawn.

7.1 Varying F and k

What kind of benefits can one get from this experiment by adding stochastic noise for the
inverse problems? Firstly, it is possible to simulate the real experiment. Secondly, by doing
so, one can find out which systems or problems are more ill-posed or well-posed. If the
problem is suddenly unsolvable as soon as some amount of noise is added, then it clearly
shows that that problem is ill-posed. It also gives an indication of the signal to noise ratio
that can be tolerated which in turn may have bearing on the quality of the sensors to be
employed.

Reconsider the coarse mesh cantilever beam with two springs k; and k2 shown in Figure
3.1. We aim to recover E, k1 and ko. However, this time, 1% of normally distributed class
noise and point noise are present in the test measurement data in order to investigate how the
sensors selected from the noiseless datasets using the mode-based and mode-free formulations
perform. For this study, the best performing sensors were chosen from Tables 5.1-5.3 for the
mode-based formulations for the KHEL, KHEH and KLEH cases, respectively and they are
depicted in Figure 7.1. Note that some of selected sensors by the mode-based formulation
such as oy close to the root and u, may not necessarily have large variances compared to other
measurements. The sensors chosen from the mode-free formulations are depicted in Figures
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Figure 7.1: Spatial distribution of the best performing sensors from the mode-based formu-
lations for (a) KHEL, (b) KHEH and (c) KLEH.
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6.3(a), 6.4(a) and 6.5(a). Note that these sensor sets were selected in the previous chapters
using the exhaustive combinatorial approach from the noiseless datasets. Figures 7.2(a)-(d)
depict the distance from the solution (% error) as a function of the obtained objective value
(residual error) after solving for the inverse problem with the noisy data and noiseless data
for the selected sensors. Note that both axes are on a logig scale.

In the noisy solutions shown in Figure 7.2, it is evident that the objective function values
are small but that the distance to the desired solution is large when compared to the noiseless
solutions. This clearly indicates that a 1% variation in the measured response has an effect on
orders of magnitude variation on the recovered solution, which formerly makes this problem
ill-posed. The difference between the mode-based and the mode-free formulations is that
whereas the mode-based formulations often contained the large residual errors (see Figures
7.2(a)-(b)), the mode-free formulations always have small residual errors. Also note that the
performance of the mode-based formulations is highly dependent on the types of noise whereas
the mode-free formulations show constant performance since it chooses its sensors based on
the variance of the sensors. Figure 7.2(a) demonstrates that the mode-based formulation
experiences many cases where it had both large % error and residual error when tested with
the class noise. However, the significant improvement in the results was observed with the
point noise in Figure 7.2(b).

To investigate which target variables are recoverable and which ones are ill-posed, we
depict the percentage error for all 100 observations in Figures 7.3 for KHEL, KHEH and
KLEH, respectively. In all of the cases, it is clearly noticed the k; variable always has the
largest percentage errors. Recall that the &y is the weaker spring and it has the smallest range
among the target variables. The ability to recover ki is poor and the primary reason why the
problem is ill-posed. The % variation in the other variables is within the expected 1%-2%
range for a 1% variation in the virtual experimentally measured response. Although this
experiment is unable to recover all three target variables, two of the three can be successfully
recovered.

7.2 Effect of noise magnitude

For this investigation, we consider the coarse mesh single spring cantilever from Chapter 2,
which is not so ill-posed. The inverse problem is solved in the presence of normally distributed
class and point noise with magnitudes that vary between 0.01 and 5% for the KHEH coarse
mesh case using the sensors obtained from the exhaustive combinatorial mode-based and
mode-free formulations. F2S1 proxy was chosen for the mode-based formulation since it is
one of the best performing proxies. Note that these sensors were selected from the noiseless
datasets for both formulations and they are depicted in Figure 7.4. The performances of
these sensors with varying noise for the less ill-posed problem are shown in Figures 7.5(a)-(b).
Notice that the class noise heavily interrupts the performance of the mode-based formulation
since the sensors chosen by the mode-based formulation do not always have high variances.
Hence, notice from Figure 7.5(a) that the sensors from the mode-free formulation have much
less % errors. This is because the mode-free formulation maximises the variance of the
sensors. As expected, the inverse problem is more successfully solved as the noise magnitude
decreases. Figure 7.5(b) shows the point noise results for which the inverse problem performs
better for both the mode-based and mode-free formulations. Again, since the sensors from
the mode-free formulation have larger variance compared to the mode-based sensors, they
are better suited as the results demonstrate.

7.3 SPO with stochastic noise

The previous sections considered sensors optimised using the mode-based and mode-free
formulations in the absence of stochastic noise. In this section, SPO is conducted in the
presence of stochastic noise of 0.01% for the single spring cantilever beam. The aim of
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Figure 7.4: Spatial distribution of the sensors selected using (a) mode-based and (b) mode-
free formulations for the single spring cantilever beam.
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Figure 7.6: Mode-based formulation results for class noise and point noise of 0.01%; (a) class
noise and A = 1, (b) class noise and A = 2, (c¢) point noise and A = 1 and (d) point noise,

A=2.

Method F2s1 F2s1 Mode-free| RTMF
Mode A=1 A=2

Sen. 1 2 25 39 26

Sen. 2 23 54 18 33

Acc. ] ] ] 96

Iter. ] ] ] 122.22

Table 7.1: Performances of sensors found with noise on class noise of 0.01%

Method F2s1 F2s1 Mode-free RTMF
Mode A=1 A=2

Sen. 1 23 23 26 26

Sen. 2 46 72 48 33

Acc. 96 1 96 938

Iter. 121.3 134 122.94 120.97

Table 7.2: Performances of sensors found with noise on point noise of 0.01%
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this study is to investigate if the placement of sensors optimised with stochastic noise is
any different and if it is, how it performs with the noisy test measurement data. Note
that the noise considered here is normally distributed and the amount of noise involved for
optimising the sensors matches the noise added to the measurement data for the inverse
problem. Since the stochastic noise is random, it makes the optimised sensors inconsistent.
Hence, the optimised sensors were chosen from the most frequent results after 100 independent
optimisation runs. Figures 7.6 and 7.7 show the 100 runs for the mode-based and mode-free
formulations for both class noise and point noise as histograms and the ID numbers of the
most frequent sensor sets are shown in the figures.

To avoid having various results and increase the convergence of the results, the new rank
tolerance mode-free formulation (RTMF) is introduced and this adjusts the rank tolerance
of the two rank constraint functions (Eqs. 6.1 and 6.2) to tol = 1051 where S is the
first singular value of the covariance matrices of the measurement and target datasets. The
tolerance function simply changes the base of S; from exp to 10. This allows for a larger rank
tolerance which makes rank counting less sensitive to the stochastic noise. Figure 7.6 shows
the sensor results for F2S1 which is one of the best performing mode-based formulations. It
is clear that the sensors are often not consistent for the class noise when A = 1 and 2. The
point noise results are more organised and consistent. Figure 7.7 shows the sensor optimised
results for the original mode-free formulation (Figures 7.7(a)-(b)) and RTMF (Figures 7.7(c)-
(d)). The figures again show extremely inconsistent sensor selections in the class noise but
more consistent results for the point noise for the original mode formulation. This again
demonstrates that the point noise problems are more well-posed than the class noise problems.
On the other hand, it is noticed that the consistency of the sensor selections for RTMF is
much higher.

The most frequent sensors selected from each formulation were spatially plotted in Fig-
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Figure 7.8: Spatial distribution of the sensors selected from the mode-based formulations;
(a) class noise and A = 1, (b) class noise and A = 2, (¢) point noise and A = 1 and (d) point
noise and A = 2.
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Figure 7.9: Spatial distribution of the selected sensors from the mode-free formulations; (a)
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noise and RTMF and (d) point noise and RTMF.
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ures 7.8 and 7.9. Note that when there are more than one equally frequent sensor sets for
a formulation such as shown in Figure 7.6(b), single set was randomly chosen from the out-
comes and tested. Stochastic noise of 0.01% is small and yet, it is noticed that none of the
mode-based formulation results depicted in Figure 7.8 look similar to the sensors selected
with noiseless optimisation depicted in Figure 7.4(a). On the other hand, the mode-based
formulation results shown in Figure 7.9 show a high similarity to the sensors selected with
noiseless optimisation. Especially, the sensors from the original mode-based formulation with
point noise depicted in Figure 7.9(b) look almost identical to the noiseless optimisation result
except the o, sensors which moves slightly towards the tip of the beam. Note and remember
that the sensors from RTMF for class noise and point noise are identical to each other and
have its o sensor located close to the root as depicted in Figure 7.9(d).

Tables 7.1 and 7.2 show the performance of the sensors optimised for the class and point
noise, respectively. It is noticed that RTMF shows promising results against the class noise
when the other formulations fail. RTMF also shows the best results against the point noise,
even better than the original mode-based formulation with point noise which almost looked
identical to the sensors selected from the noiseless datasets.

7.4 Performance comparisons

In the previous section, the performance of RTMF was demonstrated to be the most promising
against both class noise and point noise. RTMF has also shown its improved consistency with
optimising sensors from the noisy datasets. Hence, RTMF specifically was tested with varying
magnitude of noise in this section. The same procedure as before was followed for 0.1, 1 and
5% noise for both class noise and point noise. The occurrences of the results over 100 runs
are depicted in Figure 7.10. Firstly, the class noise results presented in Figures 7.10(a), (c)
and (e) have less consistency in the selection whereas the point noise results shown in Figures
7.10(b), (d) and (f) are more consistent.

The sensors selected for the various noise are depicted in Figure 7.10. Note that the
spatial distribution of the sensors for the class noise depicted in Figures 7.11(a), (c) and (e)
shows that their sensors only measure stress whereas for the point noise depicted in Figures
7.11(b) and (d) also measure displacement except when the point noise is 5%, the noise starts
to dominate the problem which results in selection of insensible sensors at the fixed nodes as
shown in Figure 7.11(f).

The performance of the original mode-free formulation for both noiseless and noisy dataset
optimisation was compared to the performance of RTMF when varying the magnitude of
noise as shown in Tables 7.3 and 7.4 for class noise and point noise, respectively. It clearly
demonstrates that the sensors optimised with class noise perform much worse than those
optimised without any noise. However, RT'MF could still perform when the noise is relatively
small. The performance of the sensors with point noise (Table 7.4) shows that whereas
the original mode-free formulation with noisy optimisation fails from the small amount of
test measurement noise, RTMF performs almost as well as the mode-free formulation with
noiseless optimisation. Hence, the result shows that it is the better choice not to optimise
sensors with noise but when the noise is involved, RTMF is highly recommended for the
inverse problem.
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Figure 7.10: RMTF results for 0.1% (a) class noise, (b) point noise, 1% (c) class noise, (d)
point noise, 5% (e) class noise and (f) point noise.
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Figure 7.11: Partial distribution of the RMTF results for 0.1% (a) class noise, (b) point noise,
1% (c) class noise, (d) point noise, 5% (e) class noise and (f) point noise.
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Method Mode-free RTMF
i Optimisation | Optimisation | Optimisation
Noise without noise | with noise with noise
0.01% 96 0 96
0.10% 42 0 0
1% 0 0
5% 2 0 0

Table 7.3: Class noise results for varying noise magnitude

Method Mode-free RTMF
i Optimisation | Optimisation | Optimisation
Noise without noise [ with noise with noise
0.01% 94 96 98
0.10% 41 0 35
1%
5% 2 0 0

Table 7.4: Point noise results for varying noise magnitude
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Chapter 8

Simplified Mode-Free Formulation

This chapter briefly introduces simplified mode-free formulation (SMF'). The critical learnings
from the studies about the mode-based formulations led to the development of the mode-free
formulations and the issues when stochastic noise is added to the training data could be
resolved by adjusting the tolerances of the rank computations. During the detailed research
about the mode-based formulation, it was found that slight modification of the covariance
rank function (Eq. 6.1) can surpass the features presented by combining the two functions
(Eq. 6.1 and 6.2) used for the constrained optimisation problem with a single objective for
maximising the product of variance of the sensors. The key to SMF is to adjust the tolerances
of the rank of only the Z-score transformed covariance matrix between the measurement and
target datasets (X7Y') until there is only one or few sensor sets left to satisfy the full rank.
In this way, SMF can find the sensor sets where each sensor has its own maximum uniqueness
in the correlation with the target variables. It may look equivalent to RTMF which simply
increases the tolerance of the rank function but it is done slightly differently. Therefore, this
section will show why they are different and how SMF performs.

8.1 Principles behind SMF

Since SMF uses the Z-score transformed covariance matrix, the covariance matrices show
correlations between the measurement variables and the target variables. The number of
rows of the correlation coefficient matrix (or Z-transformed covariance matrix) corresponds
to the number of variables in X, (the sensors used), while the number of columns is the
number of the variables in Y (the target variables). Therefore, each column shows how well
these sensors are related to each target variable. The maximum possible rank which can be
obtained from the covariance matrix is simply the number of variables in Y, since the number
of the sensors should not be less than the number of the target variables. Hence, as SMF tries
to maximise the rank tolerance of the normalised covariance and still look for the sensor sets
with the maximum rank, it eventually finds the sensor sets that are uniquely correlated to
the target variables to avoid collinearity within the covariance matrix. Abstractly, we define
the distance d as a measure of how uncorrelated each column of the covariance matrix is to
others as presented in Figure 8.1. SMF aims to maximise the distances by simply maximising
the rank of the tolerance.

SMF is a modified version of one of the rank constraints in the original mode-free for-
mulation, Eq. 6.1. SMF also naturally maximises the uniqueness of the sensors, since the
uniqueness of the correlation of each sensor to the target variables is maximised, while the
target variables are fixed with the sensors as variables. Hence, SMF performs the same task
as the two rank constraints, 6.1 and 6.2. However, the disadvantage of this formulation is
that since SMF does not choose sensors based on their variance, the selected sensors may be
sensitive to noise.

In comparison, while the original mode-free formulation and RTMF are constrained op-
timisations, SMF is an unconstrained optimisation. SMF does not require an exhaustive
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Figure 8.1: Uniqueness of the sensors and correlations.

Method Simplified mode-free

Class noise Point noise

Noise | Optimisation | Optimisation | Optimisation | Optimisation
without noise | with noise | without noise | with noise

0.01% 2 2 97 97
0.10% 0 0 49 38
1% 0 0
5% 0 0 1 1

Table 8.1: Performance of SMF with measurement noise

combinatorial approach to solve the optimisation problem, but it does require the tolerance
to be increased until rank of the covariance matrix is full with a minimal sensor set. This
problem can be solved efficiently.

8.2 Performance of SMF

SMF formulation was tested on the single spring cantilever beam with the reduced number of
sensors depicted in Figure 2.12. The test results shown in Figure 8.2 take various tolerances
for SMF: 1079, 1078, 1079, 1075, 5.71328 and 5.72. It is noticed that even slight changes
in the tolerance can eliminate the sets of sensors which have collinear information. Figure
8.2(c) with tol. = 107° looks almost similar to the success rates shown in Figure 2.13. Figure
8.2(d) with tol. = 1075 shows that only the < o,e > and < o,u > combinations have full
rank of two. As the tolerance is iterated to have only one full rank set as shown in Figure
8.2(e), it is noticed that the sensor set shown there is indeed the best sensor found using the
inverse problem with 100% success rates and the number of iterations of 119.14 which is the
global minimum. As the tolerance is increased just a bit to tol. = 5.72, there were no full
rank sets of sensors remaining (Figure 8.2(f)).

The performance of SMF for both class noise and point noise in the measurement data
with and without noise during the sensor optimisation is shown in Table 8.1. Although it
was demonstrated that SMF is capable of finding the best solution for the inverse problem
when there is no measurement noise, since SMF omits the variance maximisation term which
is essential for the class noise, it is noticed that SMF struggles to recover the target variables
with less than 1% error, even with the smallest amount of class noise tested. However, SMF
is still capable of finding the useful sensors for the point noise. The performances for the
point noise for both the noisy and the noiseless training data are as good as or slightly better
than those for the original mode-free formulation and RTMF (Tables 7.3 and 7.4).
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Chapter 9

Conclusions

Sensor placement optimisation (SPO) strategies for designing experiments using simulations
have been investigated and developed in this study. SPO scrutinises the relationships between
the sensor measurement variables and the target variables, which are the variables to be
characterised, in order to optimally place sensors. This therefore eliminates the need for
trial and error approaches to design complicated inverse experiments, saving both time and
effort, by ensuring the most sensitive output from the measurements as well as uniqueness of
information. This increases the chances to successfully solve inverse problems. In practice, the
benefit is two-fold, it saves time for an experienced engineer to design an inverse experiment
but more importantly a less experienced engineer can now design an inverse experiment that
performs well.

SPO formulations in this study are categorised into two groups; namely, mode-based
formulations and the mode-free formulations. Mode-based formulations use either SIMPLS
or SVD to extract the modes which explain the causalities between the measurement variables
and the target variables. The study has shown that maximising the variance explained in
the target variable data using SIMPLS is the most robust mode-based formulation among
the objective functions considered. Similarly, minimising the regression error of SIMPLS also
proved to be robust. Scaling of the data was also considered but here the regression error
proved to be highly sensitive to scaling of the data. In cases where the performance of the
mode-based formulations was poor, additional sensors usually improved the success rate of
solving the actual inverse problem as well as decreasing the required number of iterations to
solve the inverse problem. As modes need to be extracted, the mode-based methods usually
scale linearly with the number of sensors to be placed. Hence, the main concerns of the
mode-based methods are:

1. formulations are sensitive to data scaling,
2. the number of modes needs to be determined,

3. computational cost can be high when a large number of sensors need to be optimally
placed.

The mode-free formulations were developed to resolve the main issues of the mode-based
formulation by examining the critical learnings obtained from the studies of the mode-based
formulations. Since the mode-free formulation does not require extracting modes, its com-
putational speed is almost ten times faster when combinatorial approaches are used. The
proposed addition approach requires six orders less computational time than the mode-based
combinatorial methods to select three sensors from over a thousand available sensor locations.
The first proposed mode-free formulation selects sensors by checking the ranks of covariance
matrix between the two datasets in order to measure the uniqueness of the correlations. Sec-
ondly, the ranks of covariance matrix X7 X are maximised so that information measured
between the sensors is unique. Instead of formulating a multi-objective problem, the two
objectives related to rank are used as constraints in the optimisation formulation resulting in
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a constrained optimisation problem with a single objective. The objective here is to maximise
the product of the variance of each selected sensor. The mode-free formulation was not able
to find effective sensors when the training data were noisy but this issue was resolved by
introducing the rank tolerance mode-free (RTMF) formulation. This approach adjusts the
tolerances when computing the rank of the covariance matrices. By increasing the tolerance,
the ranks are better distinguished and leads to an improved SPO, referred to as RTMF. This
concept was refined and SMF developed.

Two types of noise were considered; namely, point noise and class noise. Point noise
refers to stochastic noise that is a certain percentage of the variance of each individual sensor,
while class noise refers to experimental noise that contributes an equal amount of noise to all
sensors in the same sensor class. The simplified mode-free formulation (SMF) is capable of
finding the optimal sensors and is highly correlated with the performance of solving the actual
inverse problem. It shows outstanding performance with and without the presence of point
noise. However, since SMF does not maximise the variance of the sensors, it struggled in the
presence of class noise. Although the various formulations can be implemented for different
cases, RTMF is the most robust against both point and class noise. The addition optimisation
approach proved to be computationally efficient, although not always optimal. Therefore, an
additional sensor often gives near optimal performance still within a computational tractable
time.

For future work, the convexification of mode-free formulations will be considered using the
least absolute shrinkage and selection operator (Lasso) [52], which regularises linear regression
such that variable selection is performed. Another approach to convexify the problem would
be to maximise the trace (or nuclear) norm of the covariance matrix, since the trace norm,
which is defined as the sum of singular values, is an excellent proxy of the matrix rank while
the associated optimisation problem is convex [53, 54].
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Chapter 10

Appendices

10.1 Graphs explaining causality

10.1.1 Displacements, u

Displacements measured for varying F, k1 and ko individually are shown in Figures 10.1, 10.2
and 10.3, respectively. The same phenomena as in section 5.4 are observed from the figures.
Therefore, the same interpretation applies to this section.

10.1.2 Strains, €

Strains measured for varying F, k1 and ko individually are shown in Figures 10.4, 10.5 and
10.6. The same phenomena as in section 5.4 are observed from the figures. Therefore, the
same interpretation applies to this section.
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Figure 10.2: Displacement, u sensitivities when
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