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mary goals of SHM is to infer the unknown and uncertain damage state parameter(s) from
the acquired data or features derived from the data. In this work, we consider the loss of
boundary contact (a “gap”) between a navigation lock miter gate and the supporting wall
quoin block at the bottom of the gate to be the damage state parameter of concern. The
design problem requires the optimal sensor placement of strain gages to obtain the best

Ié?;ﬁ:liss.ensor design possible inference of the probability distribution of the gap length using the data from
f-divergence the multi-dimensional strain-gauge array. Using the notion of f-divergences (measures of
Risk difference between probability distributions), a risk-adjustment is made by using functions
Bayesian inference that weigh the importance of acquiring useful information for a given true value of the
uncertainty quantification state-parameter and using Bayesian optimization. For this case study of miter gate moni-
Bayesian optimization toring, a computationally expensive high-fidelity finite element model and its digital sur-
Miter gates rogate is employed to provide efficient, previously-validated data.

© 2021 Elsevier Ltd. All rights reserved.

1. Introduction

Structural health monitoring (SHM) is a multi-part paradigm that aims at assessing the state of the structural system and
its ability to perform the desired design functionality by analyzing in-situ sensor measurement data. A well-designed SHM
strategy enables the choice of optimal maintenance implementation, helps the structure achieve maximum performance,
reduces ownership cost, minimizes unscheduled downtime, and potentially helps to avoid structural failures that can cause
material or personal losses. Such an SHM system is desirable only if the benefits obtained from using the acquired informa-
tion over the structure’s life outweigh the cost of installing and maintaining that SHM system [1]. Hence, the value of an SHM
system essentially depends on its design; at the core of any well-designed SHM system is a data acquisition system that
relies on (usually an array of) deployed sensors to initiate the information workflow from which ultimate decisions about
operations, maintenance, and other life cycle actions will be made. Therefore, the optimal design of this sensor network-de-
fined herein as the spatial arrangement of the sensor network-can significantly enhance the performance and life cycle value
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of the SHM system as a whole. Formulating and solving such an optimization problem is the central goal of this paper. Of
course, other design parameters (beyond spatial arrangements such as data acquisition rate or duty cycle) or constraints
(such as power availability) will also play a role in any specific application, but such multi-objective don’t fundamentally
alter the ideas presented in this work.

Due to the many sources of variability and noises in any SHM system'’s observations, the SHM process contains inherent
uncertainties that need to be considered. The optimal sensor placement problem, therefore, aims to find a sensor configu-
ration that gathers the information most useful for detecting the target state(s) subject to uncertainty [2,3]. The key element
to this is the optimality criterion or objective function that is used to evaluate design utility. However, there is not a universal
objective for sensor design, as each application has a distinct goal for the use of a particular SHM system. Consequently, dif-
ferent objective functions have been proposed in the past for optimal sensor placement design, starting with mode identi-
fication and correlation in some of the original works in this area, which were not necessarily SHM applications [4-8]. For
example, in Ref. [4,8], the optimal sensor arrangement minimized the condition number of the Fisher information matrix
corresponding to the target modes of dynamical structures. Sun et al. [9] proposed optimal sensor design by maximizing
dynamic information of the structure using a limited number of sensors and proposed an artificial bee colony algorithm
to solve the optimization problem. Austin et al. [10] used objective function formulated to reduce the type I and II errors
and used adaptive mutation-based genetic algorithm for the sensor design. Similarly, Papadimitriou et al. [11] proposed min-
imizing entropy focusing on structural modal updating. In one of the first SHM-focused studies, Udwadia [12] and Basseville
[13] have also used the Fisher information matrix to maximize the performance of SHM for structural modal identification.
For some other application domains such as the aviation sector, decision-makers are more concerned with detecting outlier
states of the structure, since the cost of failure is catastrophic [14]. Such maximization of outlier state detection has led to
objective functions such as the probability of detection (POD), probability of classification [15], and the Mahalanobis distance
measure [16]. There are several other seminal contributions in optimal sensor placement design for a wide class of SHM
applications found in Refs. [17-19].

Given that decision-makers are the typical curators of SHM utility, the objective function may also be defined from the
perspective of decision theory that defines loss as a consequence of decision-making (or the associated risk) by considering
various prior information and uncertainty sources in the decision-making process. The loss/risk is a subjective quantity
and is defined according to the problem. Optimal sensor design therein requires finding the sensor network that minimizes
the losses or risk expressed by an objective function in an average sense; such an objective function is defined as Bayes risk.
This is a more general definition of traditional Bayes risk, and it expands its applicability from a pure monetary-based stand-
point to a more general optimization problem in the sense that risk is no longer confined to the likelihood of losing money,
but rather can be thought of as a regret of making an undesirable decision or predicting undesirable outcomes. One such
Bayes risk objective function for sensor placement design was developed by Flynn and Todd [20,21], in which Bayesian
experimental design [22] is used for optimal sensor placement design by minimizing an appropriate Bayes risk functional.
It was demonstrated in an ultrasonic guided wave sensor design problem that Bayes risk can minimize the total presence of
either type I or type Il decision errors in SHM. The use of expected Kullback-Leibler (K-L) divergence or expected utility in
sensor placement design [23-25] can also be classified as a type of Bayes risk. While the idea of minimizing expected risk (or
maximizing the utility of your desired outcome) using Bayes risk is powerful for optimizing sensor placement under uncer-
tainty, its advantageously generic nature and currently unexploited benefits must be carefully considered. First, we note that
the term risk is subjective and is somewhat open-ended to a desirable definition. The risk function or utility function can be
formulated differently and will lead to different sensor placement designs, i.e., no utility function is generic to all problems.
Second, current Bayes risk-type objective functions are incapable of incorporating human psychology or risk-perception of
decision-makers in sensor network design.

Using the monitoring of lock navigation gates as an application case, this paper aims to address the two issues outlined
above by expanding on the idea of Bayes risk-type objective functions to simultaneously evaluate the gain in information
and consider the risk-perception of decision-makers in sensor network design. This is done by proposing a risk-weighted
f-divergence functional for sensor placement design. Firstly, we investigate different types of f~-divergence measures to eval-
uate the information gain of a particular sensor network design. Since the f-divergence gives a generic form to evaluate the
distance (depicting gain information or information divergence) between two probability distribution functions, using differ-
ent types of f-divergence helps to investigate and compare the effects of using different distance measures in the sensor
placement optimization process. Secondly, the f-divergence is weighed with a risk-based weight function to incorporate a
decision-maker’s risk perception into sensor placement design. The f-divergence is modified using weight functions that
weigh in the importance of acquiring good information for a given true value of the structural damage state. Thirdly, the
f-divergence is also weighted by prior knowledge of the structural damage state. The proposed objective function in this
paper is, therefore, the integral of the weighted f-divergence of the posterior distribution relative to the prior distribution,
weighted over the prior distribution, and risk-based weight function, integrated over all the physically possible values of
the structural damage states. The goal is to obtain the sensor network that maximizes the objective function (or maximizing
the gain in the additional information or minimizing the risk or regret of inferring meaningless information regarding the
damage states). The paper also proposes two different approaches to incorporate the risk weights into the Bayes risk func-
tional. In the first approach, the risk-weights are included explicitly inside the integrand of the Bayes risk functional, whereas
in the second approach, the risk weights are used to modify the prior damage distribution. Although mathematically equiv-
alent, numerical evaluation of risk-weighted Bayes risk yields slightly different results.
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In addition to the objective function, another long-standing challenge in sensor placement design is how to effectively
and efficiently solve the posed optimization model. A common approach to optimization is iteratively searching for the opti-
mal value guided by the steepest gradient descent. This approach has been used in machine-learning [26] and in developing
an optimal sensor network [27]. For example, Akbarzadeh [2] used a gradient descent algorithm in sensor optimization by
deriving derivatives at each step, which requires less computational effort. However, in many problems, the exact analytical
derivatives are not available. Heuristic algorithms have also been widely used in the literature; for example, Jin [28] used a
genetic algorithm to minimize the communication distance of sensors, while Yi et al. [29] utilized a genetic algorithm to
obtain optimal sensor placement for a high-rise building monitoring system. However, the main drawback of these opti-
mization strategies is that they must evaluate many samples, yielding a computationally expensive path to the solution.
In complex large-scale SHM applications such as the civil infrastructure problems considered in this paper, the sensor design
space itself is potentially prohibitively large, and this is coupled with the fact that obtaining and evaluating Bayes risk even
once may require tens of thousands of runs of expensive simulations (such as if a finite element is used). This paper also
proposes a novel numerical framework that seamlessly synthesizes Gaussian process regression [30], dimension reduction
techniques [31,32], Bayesian optimization [33,34], and sequential Monte Carlo to break this computational challenge. In the
proposed framework, once the desirable sensor measurements are obtained in one iteration of the optimization, the predic-
tive model need not be run in order to evaluate the observed sensor measurements at every optimization iteration. As shown
in the result section, this significantly improves the computational efficiency of the sensor placement design optimization
and allows for a reduction of computational time from years to hours. The review papers [35-37] and the references therein
serve as an excellent source of information on the optimal sensor network design and the computational methods to solve
the optimization problems.

The proposed risk-weighted f-divergence functional and the efficient numerical framework to overcome the computational
burden for sensor placement design will be demonstrated in a lock miter gate monitoring application. The United States Army
Corps of Engineers (USACE) spends billions of dollars in maintaining and operating the USA’s inland waterways navigation cor-
ridor, where the unscheduled shutdown of these assets and dewatering for inspection or repair is very costly [3,38,39]. Within
the navigation corridor, miter gates are one of the most common types of lock gates employed [40]. Many of these structures
have been operational for over 50 years, and without knowledge of their actual structural residual strength capacity, they
could potentially be operating with a higher risk of failure. Current practice involves engineering elicitation via inspection, fol-
lowed by lock closures if the inspection so warrants. Since this process is based on the varied experience and interpretation of
field inspectors, it bears high uncertainty and variability [41], and USACE is investigating the use of SHM to potentially reduce
those uncertainties. In general terms, the first step of the SHM system design is to decide what sensors are most suitable (e.g.,
discrete or continuous strain-gauges [42], accelerometers, etc.) to provide measurements that are most correlated to the type
of damage or state to be inferred. The second step is then to obtain a sensor network design (e.g., number of sensors, location/-
placement, duty cycle, etc.) that provides the most valuable information at a minimal cost [43,44], as broadly elucidated above.
To this goal, in this paper, an optimal sensor network will be designed for a miter gate using the proposed framework.

The primary contributions of this paper may therefore be summarized as: (1) it proposes a risk-weighted f-divergence
Bayes risk for sensor placement design and two different approaches to incorporate the risk weights into the Bayes risk func-
tional; (2) it investigates and compares different types of f-divergence measures in the objective functional for sensor place-
ment design; (3) it proposes a novel numerical framework that drastically reduces the required computational effort in sensor
placement design by integrating Bayesian optimization, surrogate modeling, univariate dimensional reduction, and Sequential
Monte Carlo; and (4) it demonstrates the proposed framework in a complex and practical miter gate monitoring application.

The rest of the paper is arranged as follows. Section 2 details the background of the miter gate SHM application and briefly
discusses the proposed sensor placement design optimization framework. Section 3 details the associated Bayes risk func-
tional, followed by Section 4 that investigates univariate dimensional reduction with Gauss-Hermite quadrature approach to
evaluate the Bayes risk. Section 5 discusses the optimal sensor placement design using Bayesian optimization in detail and
presents the novel algorithm used to overcome the computational burden. After a general discussion on Bayesian optimiza-
tion, the remaining part of Section 5 discusses numerical results. Finally, Section 6 concludes the paper.

2. Problem description

Some preliminary definitions and notations are first necessary. The real number space in d dimension is represented by
R¢, with R' = R. A random variable X is a real-valued function defined on a discrete or a continuous sample space Sx and is
assumed to take values in a measurement space Qx € RY, such that X : Sy—Qx € RY. Lower case letters x represent realiza-
tions of the random variable X, such that x € Q. The probability density function and the cumulative density function are
represented by fy(x) and Fx(x). The expected value of a function g(x) is denoted by Ex|[g(x)]. Lastly, a random variable X fol-
lowing a Gaussian distribution, with the mean y, and standard deviation o, is denoted by:

Fox) = (2);
Fx(x) = @(%); (1)

X~ N(p, 0%).
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No symbolic distinction is made for different dimensions d of the measurement space and the random variable. The vector-
dimensionality of a random variable is contextual and is defined as needed.

Finally, let Q represent the exhaustive sensor design space and e € Q represent a design realization. Let €(e) : Qr—Rde-
note the Bayes risk functional. The goals of this paper are: (1) to appropriately define the Bayes risk €(e); (2) to devise a
computationally-efficient approach to numerically evaluate the value of Bayes risk for a given design e; (3) to arrive at
the most optimal design e* € Q, such that:

e’ = argmax,.q, €(e). (2)

Evaluating the Bayes risk would require observable strain data under various damage scenarios. The sensor data is obtained
using a validated finite element model. Therefore, the Bayes risk €(e) and the design space Q¢ will both depend on a finite
element model capable of estimating observable strains under various damage scenarios.

2.1. Miter gate: finite element model

The Greenup miter gate, which is maintained and managed by USACE on the Ohio River in the USA, is considered for a
case study. Fig. 1 shows the Greenup lock and the miter gate (image adapted from the USACE website and Eick et al.
[45]). Loss of contact in the quoin blocks is the most commonly observed damage mode in such systems [39,41,40]. Loss
of contact leads to a formation of a very thin gap between the gate and the wall quoin blocks at the bottom of the gate, which
induces undesirable load redistribution in the system. The length of the of loss of contact at the bottom of the gate is referred
to as gap length in this paper; therefore, the gap length is considered as the continuous state-parameter 0 € Qg (refer to
Fig. 2), such that Qg = [Glow, eup]. Here, 0, is the lower bound of the gap length defining the existence of “damage”, and
Oyp is the upper bound of the gap length defining critical damage of failure. This value is suggested by the USACE engineers
based on their experience, past inspection data, or numerical simulation. In most cases, data related to the failure of the
structure may not be available because decision-makers are risk-averse and prevent the gap length from approaching failure
levels. In such scenarios, a rigorous high-fidelity numerical simulation should be performed to estimate the 6,,. Based on
feedback from the field-engineers [40], the upper bound of the gap length can be considered as 0., = 180inches for gates
that have similar structural characteristics as the Greenup miter gate. If no value of 0, is specified, it can be taken as
Oinch (indicating pristine state of the gate).

The loss-of-contact part of the gate is always submerged in highly turbid water, and it consequently cannot be easily mea-
sured directly during normal operational conditions. Hence, gap length is an unknown parameter and must be inferred from
indirect measurements. The Greenup miter gate is equipped with a strain gauge network that records the operational strain
measurements in real-time and will be used to infer the gap length. The data acquisition process is simulated using a high-
fidelity finite element model (FEM) of the Greenup miter gate previously validated in the undamaged condition with the
available strain sensor readings [40]. When the miter gate is new and pristine, the gap length could reasonably be presumed
to be zero. As with any such model, its representative predictive value is only as good as its validation with regard to the real
structure that it is modeling. In this case, the FEM was validated in the undamaged condition, but modeling of the damage
itself could not be validated on actual data from the gate in a known damaged condition, so modeling bias in the damage
state could exist. That does not invalidate the demonstration of the proposed approach or its utility but provides caution
on interpreting the specific results for this case beyond the demonstration of the overall optimal sensor placement approach.
With that caveat, the FEM will serve as the fundamental physical model for this study.

To arrive at the optimal sensor placement design, we rely on the validated finite element model to obtain the observable
strain values. A sensor-network can be designed by picking strain gauges from a countable set of strain-locations where we

Fig. 1. Greenup locks and miter gate.
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Fig. 2. Physics-based model of miter gate and the bearing gap.

have observable strain data for different damage scenarios. In our case, it is a set of 64919 x 4 strain locations as discussed
later. Although there are infinite possible locations where strain gauges can be placed on a real miter gate, the finite element
model discretely covers the possible sensor locations using a countable number of strain gauges. The finite element modeling
itself is constructed using 3D quadrilateral and triangular shell elements in ABAQUS and consists of a total of 64919 ele-
ments. Every element has a local coordinate system {d;} defined in the undeformed state, and a global coordinate system
{Ei}. The thickness of the element is in the direction ds3, and the top and bottom surface of the element is spanned by the
vectors (d; — d;) as shown in Fig. 3. The strain gauges are attached to the top and bottom surface of each element, measuring
uniaxial strains along the direction d; and d,. Each element is identified by its geometric centroid at the origin of the local
coordinate system. Therefore, there are four possible arrangements of strain gauges on each element. These possibilities are
identified using the following abbreviations:

TH : top element, horizontal orientation along d;;

TV : top element, vertical orientation along dy;

BH : bottom element, horizontal orientation along d; 3)
BV : bottom element, vertical orientation along d,.

Based on the above abbreviations, for a typical element m,x}, and X}, represent the measurement of strain from gauges
attached to the top surface and oriented along d; and d,, respectively. Similarly, x5}, and xJ,, represent the measurements
of strain from gauges attached to the bottom surface and oriented along d; and d, respectively. Therefore, any element
m has four candidate strain gauges attached to it, whose readings are represented by a four-dimensional vector
x™ = (xo, xm, x5 x%,). Hence, there is a total of 64919 x 4 strain locations to be considered for optimal sensor design.

The gate is subjected to uncertain upstream and downstream hydrostatic loads quantified by the hydrostatic upstream and
downstream heads; these are denoted by the random variables Hy, and Hgown, With realizations hy, € Qp,, and haown € Qu,,.»
respectively, where Qy,, and Q. represent the space of all possible values of upstream and downstream head, respectively.
The water heads are modeled by a Gaussian distribution with their mean and variance reasonably assumed as

hup ~ N(552 in, 10 mz); )
Retown ~ N<168 in, 20? in2>. (4b)

Independent zero-mean additive Gaussian noise, denoted by a random variable {; with the realization ¢;, is assumed for each
strain gauge,

i~ N(g, =0.%) 5)
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Fig. 3. Orientation and the location of the strain gauge and different type of shell elements used in FEM.

The value ¢; represents the realization of noise, and Q;, represents the noise space, such that & € Q. The standard deviation

of the noise is assigned to be o, =5 x 107% in accordance with reasonable commercial strain gauge performance.

The random nature of the water heads and strain gauge noise together make the observable strain values themselves ran-
dom variables. Let Qyx = Qx,,, U Qx,, UQx,, UQy,, be the set of all the possible 64919 x 4 strain gauge locations. Here, Qx,,
and Qy;,, represents the space of all strain gauges attached to the top surface of element measuring strain in the direction
dy, and d, respectively. Similarly, Qx,, and Qy,, represents the space of all strain gauges attached to the bottom surface of
element measuring strain in the direction d;, and d, respectively. Let X denote the random vectors consisting of all strain
measurements corresponding to Qx space, such that x € Qx represent realizations of the random vectors X (see Eq. (9) for
the relationship between the observed strain realization x, the strain output of FEM, and the noise in strain gauge). Finally,
we denote the true values of the gap length, and hydrostatic heads as: Oie € Qo, hup—true € Ry, Ndown—true € Qbgon-

2.2. Miter gate: surrogate model

Solving the optimization problem posed in Eq. (2) requires evaluating the Bayes risk (defined later in Section (3) for var-
ious sensor network designs to arrive at an optimal design. As described below, each evaluation of the Bayes risk involves
numerous FEM predictions to solve a Bayesian inference problem. This is computationally intractable and we seek compu-
tationally efficient approximations to the FEM. For Bayesian calibration, metamodels or surrogate models are preferable, e.g.,
Support Vector Regression (SVR) [46], Gaussian Process Regression (GPR) [46,34], Neural Network [47], and Polynomial
Chaos Expansion (PCE) [48]. Some such approaches like SVR or neural networks yield point estimates/prediction, while
others like GPR also predict the uncertainties associated with an average estimate/prediction. GPR is used to build a surro-
gate model in this work, which turns out to be 50,000 times faster than the FEM model. The output of the surrogate model
still has a very large dimension; this is addressed using principal components analysis, which can be efficiently computed
using the singular value decomposition (SVD) that reduces the high-dimensional, highly-correlated output space to low-
dimensional, uncorrelated features. This is analogous to the “linear model of coregionalization” in the Gaussian process lit-
erature. Of the possible 64919 x 4 strain readings in Qy, 64919 strain measurements corresponding to each of the spaces
Oy, Oy . and Qyx,, are considered independently. The 64919-dimensional strain response corresponding to each of
the spaces Qx,,,Qx,,,Qx,, and Qx,, are transformed to lower 7,12, 7, 12 feature spaces, respectively. Equivalently, the
64919 x 4-dimensional strain response corresponding to the spaces Qy are transformed to a lower 38 dimensional feature
space that covers 95% of the total information of the strain data. We realize that the vertically oriented strain measurements
have a larger number of features (12 features for both top and bottom strain gauges) than the horizontally oriented strain
measurements (7 features for both top and bottom strain gauges). One possible reason is that the vertical strain responses
are more sensitive to the dynamic loading considered in this paper (hydrostatic upstream and downstream loading) than
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their counterparts in the horizontal direction, and hence require a larger number of features. Inversely, the larger number of
features required to represent vertical strain gauge measurements also implies that the vertically oriented strain measure-
ments have higher complexity (that by itself is a subjective quantity as described in [49]) than the horizontally oriented
strain measurements. These 38 features can be inverted to obtain the complete strain gauge response. Four surrogate models
for 7, 12, 7, 12 features corresponding to four strain measurement spaces Qx,,,, Qx., ; Qxg, and Qx,, were built using GPR. We
used a squared exponential kernel and we evaluated the hyper-parameters using maximum likelihood estimation. Since the
GP models for each of these features were trained independently, they have different hyper-parameters. One-third of the
1000 data points were randomly used for training the GPR, and the remaining two-thirds were used for validation to verify
the accuracy of the surrogate. Fig. 4 illustrates the discussion carried out so far. Like the FEM, the GPR model yields the
64919 x 4 dimensional strain response, but at a much cheaper computational cost.

2.3. Brief introduction to risk-weighted f-divergence based Bayesian optimization workflow for sensor placement design

Given the overall objective of an optimal sensing design, Q represents the design space, such that e € Qf represents a
particular design realization. The design e consists of Ny (e) number of strain gauge measurement locations. Every design
e yields different measurement data x. € Qx,. Here, Qx, C Qx represents the measurement space for the design e, and X,
denotes the corresponding random variable (see Eq. (10) that depicts how the observable strain realization x, is obtained
from the FEM and the strain gauge noise). Having defined the design space, four prominent steps are summarized below
for the proposed risk-weighted f-divergence based Bayesian optimization framework for sensor network design.

2.3.1. Step 1: Problem description

This paper’s objective could be phrased as attempting to answer the question: “Given sources of uncertainty (noise in the
sensors and the uncertain external conditions), which set of sensors should be chosen among the possible 64919 x 4 strain
gauges measurements that yields the maximum relative gain in the information contained in the posterior distribution of
the target damage (gap length) relative to the information contained in the prior distribution?”.

Consider a sensor network design e € Q; with the measurement space Qy,. Before any new/additional information is
available about the structure through the strain gauge measurements, the uncertainty in the gap length is described by
its prior probability distribution f(0). When additional information or strain gauge measurements are observed, it informs
the observer (or the engineer) about the current state of the structure. This new information translates into the further
refinement of the understanding of the gap length, now described by its posterior distribution fgx, (0[%.). If the strain gauge
readings are representative of the true state of the structure, the posterior distribution fgy, (6|X.) draws closer to an under-
standing of the true description of the gap length as compared to the prior distribution. Mathematically, then, the goal here is
to obtain the sensor-design e* € Qy that yields the maximum relative gain in the information contained in the
fox, (01xc)relativetotheinformationcontainedin\color{black}{f}_{\rTheta}\left( \theta \right).

| FEM 64919 x 4 strain outputs |

for 1000 samples |

7 features for Q.

12 features for {1x,

7 features for Qy,

12 features for Q.
or,

38 features for {1y

1000 samples of
3 inputs

\

/

Use 1000 x 3 inputs, and 1000 x 38 output data
to train and test GPR models

|svD|

= -

GPR model for feature | H Feature 1 for Oy

GPR model for
strain gauges in

64919 strain

nX‘TH

GPR model for feature 7

output in Qy.

Random Input
For instance:
Birue = 100 in;
haown-true = 168 in;
Pup-true = 552 in.

GPR model for
strain gauges in

GPR model for feature 1 |-)| Feature 1 for Q..

64919 strain
output in Qy.

strain gauges in
Qy BH

$hry GPR model for feature 12 p{ Feature 12 for fy. .,
L Inverse
GPR model for GPR model for feature 1 |')-| Feature 1 for 0y SVD

GPR model for feature 7 Feature 7 for {1y,

GPR model for
strain gauges in

{2y BV

64919 strain
output in {dy .

GPR model for feature 12 H Feature 1 for 2y, |]

N AN N N

GPR model for feature 12 H Feature 12 for Qy,, ||'

64919 strain
output in Qy,

Fig. 4. Flowchart describing strain data generation using FEM, and prediction using GPR surrogate model.
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We very briefly describe the remaining three steps of optimization next. The details are omitted in this brief description
because each of these steps demands a complete section on its own.

2.3.2. Step 2: Definition of the design dependent Bayes risk functional

The next step of the Bayesian optimization is to define the optimality criterion or the objective functional, which is other-
wise known as Bayes risk. The Bayes risk is a function of the design e € Q¢ and is denoted by €(e). Bayes risk is a problem-
dependent functional. We aim to define Bayes risk such that:

1. The Bayes risk guides us to obtain a sensor-design that maximizes information gains on the gap length inferred from the
sensor measurements. The gain in the information is quantified by the f-divergence that evaluates the similarity between
two probability measures.

2. The Bayes risk incorporates the desire to obtain better information/description of the gap length when the structure
approaches a higher degree of damage (an increased gap length approaching some critical size). This is accomplished
by using a risk-based weight function.

3. The Bayes risk also takes into account prior knowledge of the gap length.

The Bayes risk for this paper is defined as the integral of the weighted f-divergence of the posterior distribution relative to
the prior distribution, weighted over the prior distribution, and risk-based weight function, integrated over all the physically
possible values of the gap length. Section 3 is dedicated to detailing the Bayes risk functional.

2.3.3. Step 3: Evaluation of the design-dependent Bayes risk functional

Bayes risk is a non-linear functional. For a given design e, evaluating the Bayes risk requires one to obtain the posterior of
the gap length and risk-based weight functions. Section 3.2 delineated a line of reasoning for incorporating risk-based weight
function in the definition of the Bayes risk. Theoretically, the posterior distribution can be evaluated using Bayes’ theorem:

_fxe\e(xew) o(0)

f@\xc(9|"e) = Fr (%) (6)

The quantity f(0) represents the prior probability of the true state, and in absence of any information, it may be assumed to
be a uniform (uninformed) distribution. The likelihood fy, ¢ (%.|0) is obtained using either a physics-based model or a digital
twin. We note that the posterior does not follow a canonical distribution and expectations with respect to the posterior in (6)
cannot be obtained analytically. This is because the relationship between strain measurements x, and the gap length 0 is
highly nonlinear. We deploy numerical approximation of the posterior distribution by using particle filters, or specifically
a sequential Monte Carlo (SMC) approach.

The integrand in the Bayes risk expression is integrated over the gap length (defined later in Section 3). The second dif-
ficulty in obtaining Bayes risk is to evaluate this integral. To approximate the integral, we first change the variable of the
integral from the measurement space to the uncertain input space. For instance, in our problem, the hydrostatic heads
and the noise in the strain values are the primary random input variables. Since there is a unique one-to-one relationship
between an input realization and an output realization, this allows us to change the variables of integration in the Bayes risk.
The integral can then be numerically approximated using univariate dimensional reduction and Gauss-Hermite quadrature.
Section 4 discusses the approach to evaluate the Bayes risk.

2.3.4. Step 4: Obtaining the optimal sensor design using Bayesian optimization

With the problem well-defined (step 1) and the associated Bayes risk optimality criterion formulated (steps 2-3), the
problem becomes: “Given Qe, Qx,, Qg, Q, Qp,, , Q... given an assumed uncertainty structure (as in Eq. (4) and (5)), what
is the design e* € Q that maximizes the Bayes risk objective functional €(e)?” We carefully note that intuitively, “risk” must
be minimized. However, in this paper, Bayes risk represents relative gain in information, and therefore, must be maximized.
We could have called the objective function “Bayes utility”, but as noted in the introduction, we take advantage of the fact
that “risk” is a subjective quantity.

We very briefly detail the sensor optimization algorithm, which will be explained in great depth in Section 5. We start
with an initial design e, consisting of No number of sensors. To obtain the optimal design e; with (No + 1) sensors, we search
the entire design space for the (No + 1)™ sensor location. The (Ny + 1)™ sensor location that maximizes the acquisition func-
tion constitutes the next additional sensor. In this paper, we use expected improvement [50,51] as the acquisition function.
Similarly, we repeat the optimization process to arrive at the optimal design e, . consisting of Ny + n,s sensors (or n,s number
of additional sensors relatively to the initially assumed design eo). Finally, we pick e* = argmax,, €(en,,) as the most optimal
design, where €(e,,,) represents the Bayes risk associated with the design e,,. Section 5 details the Bayesian optimization
algorithm for optimal sensor placement.
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2.4. Bayesian inference of gap length for a given sensor design

As discussed in the previous section, the state parameter is the gap length 6, and for a given sensor-design e, the measure-
ment vector X, € Qy, is the strain recorded at N (e) number of strain gauge locations. Therefore, X, is also a random vector.
The measurements obtained from the strain gauges are used to infer the gap length 6 using Eq. (6). In the context of inferring
0, the evidence fy, (X.) is just a normalizing constant. Therefore, Eq. (6) may be written as:

f@\xe(0|xe) O<fxe\®(xe\0) o(0). (7)

The distribution f(6) reflects the prior knowledge about the parameter 0 before any new information/measurements are
obtained. Assuming only basic geometrical constraints on the gap length, we assume the prior to be a uniform distribution
spanning over Qg = [Hiow, Oyp|, Such that

fol(0) = { (Oup — Olow)il, 0 € Qo; )

0, otherwise.

Evaluating the posterior using Eq. (7) requires us to obtain the likelihood fy, o (%.|0). Constructing the likelihood fy, g (xe|0)
requires a model of the measurement process. We note that the design e consists of the selected sensors chosen from a total
of 64919 x 4 possibilities, or Q, C Q. For a given gap length and the hydrostatic heads, the FEM or GPR yields strain values
for all of the 64919 x 4 sensors. Therefore, to detail the measurement model, we consider the total measurement space Q. In
this paper, we use the following measurement model

X= g<0a hup7 hClown) +é&. (9)

In the equation above, x = (X1,X2, - - -, Xsa919x4) € Qx is a realization of the random vector X consisting of 64919 x 4 strain
measurements, where x; represents the strain value corresponding to the i strain gauge. For a given gap length 0, the digital
surrogate g yields g(0, hup, haown) = (€1 (0, hup, hdown ), 82 (0. Nup, Eaown )+ » Eea919x4 (0, Mup, Ndown)) at 64919 x 4 location of the
strain gauges, where g;(6, hyp, haown) represents the strain response of the i™ strain gauge obtained by the GPR surrogate
model g. In the equation above ¢ € € is the realization of the random vector { defining the noise in 64919 x 4 sensors.
Eq. (9) defines the measurement model considering all the sensor locations in Qy. However, a design e consists of only
Ny (e) sensors with the measurement space Qy,. Utilizing the fact that Qx, C Qy, let g, define the true strain response for
the Sensors included in design e obtained by the GPR model, such that

8¢ (0, hyp, hgown) = (ge1 (0, hup, hdaown), - - &enyo (H,hup,hdown)). Similarly, let x, = (xe”m,xengm) € Qx, denotes the observed/
measured strain response. Here, g, (0, hyp, haown) and x,, represents the true (obtained by the GPR model) and the observed
strain response of the i™ strain gauge in the sensor design e, respectively. The measurement model for the strain gauges
included in the design e is given by

Xe = ge (97 hup, hdown) + &e. (10)

In the equation above, x,. is one of the realizations of the random vector X,. The vector &, is the realization of the random
vector {, with & = (&1,62, -, &n,(e)- It Tepresents the measurement noise/error vector for the design e, where ¢ denotes
the error between the measurement output and GPR predicted response (assumed to be the true response) corresponding
to the i™ strain gauge in the design e as defined in Eq. (5). We assume that &, follows a zero-mean Gaussian distribution with
independent components, i.e., the noise/error terms of all N (e) strain gauges are assumed to be statistically independent. In
addition, we assume that each strain gauge has same standard-deviation g, such that

Nag(e) Nsg(€) ¢
fie(se: (817 . ’E’ng Hf H O ¢< b> (11)

Using the measurement model defined in Eq. (10), and the description of noise in Eq. (11), the likelihood of observing the
strain measurement x, € Qy, for the gap length 0 can be written as

Neglo) 1 e; — 8e. (97 hup-, hdown>
fxjo(xel0) = 11 7. ( 7. : (12)

i

Having defined the prior and the likelihood in Eq. (8) and (12), we note that the posterior cannot be obtained analytically
using Eq. (6). This is because the relationship between strain measurements x. and the gap length 6 is highly nonlinear.
One can rely on numerical approximation techniques like Markov chain Monte Carlo (MCMC) methods, particle filter, and
sequential Monte Carlo (SMC) approach in recursive mode to solve the inference problem. As mentioned, because the eval-
uation of the likelihood fy, o (X.|0) at numerous values of ¢ using the full finite element model was too expensive, this was
achieved by running instead the the GPR model g,. Furthermore, we employ the particle filter method (or sequential Monte
Carlo (SMC) in recursive mode) to obtain the posterior.
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We also simulate the measurement data numerically. For simulating such data, we obtain the response of the digital sur-
rogate g(()m,e,hup,tme,hdown,tme) parameterized by a chosen/fixed value of true gap length 0. subjected to chosen/fixed
input loading (hup,tme,hdown,tme). This strain gauge response is now corrupted by Gaussian noise of standard deviation o,
to mimic the real-world measurement noise. This corrupted strain response is now used as the measurement/observed data
Xe € Qx,.

Obtaining the posterior numerically using particle filtering requires evaluating the likelihood at numerous values of the
gap length, called the particles. Usually, particle filtering is used for sequential updating of the posterior distribution for a
dynamic system, i.e., the case where new information on the system is available as time evolves. However, in this case,
we just have one set of data, and we aim at obtaining the posterior in a single step. The following summarizes the process
of obtaining the posterior distribution of the gap length:

(a)For the assumed true gap length 0., and the chosen/fixed input loading (hup,m,e,hdown,tme), simulate the observed/
measurement strain data x, € Q,.

(b)We choose Npuiice = 5000 discrete values of the gap length, called particles. It is at these 5000 particles for the like-
lihood is to be evaluated.

(c)At each of these 5000 particles (or the gap length), and for a given loads (hup_true, ldown-true), the GPR model yields the

true strain value at the i™ strain location for the gap length particle 6; is denoted by g, (Bj,hup,tme,hdown,t,.ue), where

i < Ng(e) and j < 5000. We obtain the numerical value of the likelihood of the measurement given the gap length 6; at
the observed strain x, € Qx, using Eq. (12) as:

ng(e e — ‘9'7hu h own
i ( i gei(J py Id )) (13)

i1 Oa O

fxe\e Xe|0

In the equation above, x,, represents the observed strain value at the i strain gauge.
(d)Evaluate the weight w; for each particle as:

Fxe (x|0;)
Noparticle

Z Fx.j0(XelOk)

k=1

W = (14)

(e)Calculate the cumulative weights to observe big jumps. Resample the weighted particles to obtain unweighted sam-
ples of the posterior distribution over gap length.

It is evident from discussion carried above that evaluating the posterior distribution of the gap length 0 for a given sensor
measurements X, requires obtaining the likelihood fxe‘@(xemj) for j < Npariices. This requires running the GPR model
Nparticles times.

3. The objective functional, Bayes risk
3.1. Bayes risk: Expected utility function

Recall Step 2 of the Bayesian optimization framework discussed in Section 2.3. There are three primary goals that we aim
to achieve: (1) Maximize the relative gain in the information; (2) Obtain better information/description of the gap length
when the true value of gap length is larger or the state of the structure approaches a higher degree of damage; (3) Include
the prior knowledge of the gap length.

3.1.1. Relative gain of information: f-divergence

We start with the first goal. As discussed before, the prior distribution of gap length f(0) quantifies our understanding of
the gap length when no additional/new information on the system (through the strain gauge measurements) is available.
When the new information or the sensor measurements x. € Qy, are available, Bayesian inference allows us to refine our
understanding of the gap length, now quantified by the posterior fqx, (0|X). In this section, for brevity, we denote the pos-
terior distribution as fgx, (0X.) = g¢(0). Traditionally, the information divergence (similarity or dissimilarity) between two
distributions, for example, deviation of the posterior g¢(6) from the prior f(6), is quantified by the relative entropy or Kull-
back-Leibler (KL) divergence or i-divergence (i for information), defined by:

Dia(go(0)]fo (0) / 2o (0)log <fg®(( ))>d0 (15)

Since KL divergence is not symmetric, we prefer this form of information divergence because it quantifies the information
gain in the posterior distribution of the gap length as compared to the prior distribution (refer to [52,53]). Although KL
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divergence measures the distance between two probability distributions, it does not qualify as a statistical metric of spread
because it violates the symmetric property and triangular inequality. However, KL divergence does satisfy the other two
properties of a metric: non-negativity and the identity of indiscernible. Therefore, KL divergence of probability distributions
may be loosely interpreted as a nonsymmetric analog of squared Euclidean distance. Like KL divergence, there are many other
divergences used to evaluate the similarity and dissimilarity between probability distributions. Many of these divergences
can be unified under the generic framework of f-divergence [54]. Therefore, i-divergence is a special case of f-divergence. For
a convex function /(t) defined for t > 0, with /(1) = 0, the f-divergence of the posterior g4 (60) from the prior f(6) is defined

by:

D,(8o)Ifa(0) = [ fol0)/($2(5 ). (16)

Note that the constraint /(1) = 0 implies that all the f-divergences satisfy the identity of indiscernible. Table 1 in Appendix A
lists some of the important and commonly used f-divergences; more information may be found in [54-57]. Among all the f-
divergences listed in Table 1 (see Appendix A), only the total variance satisfies all the properties of a metric: non-negativity,
symmetry, the identity of indiscernible, and triangular inequality [58].

In this paper, the state parameter (the gap length) is a single-dimensional quantity. However, in many problems, the state
parameter is a multi-dimensional vector. In such scenarios, evaluating the f-divergence becomes computationally expensive.
Many approximation techniques for f-divergence have been proposed, like using higher-order Chi distances [56], penalized
convex risk minimization [59], and random mixture estimator [60]. For completion’s sake and for ensuring generality, we
briefly present approximating f-divergence using Taylor series expansion and higher-order Chi distances [56]. The function
/(t) can be expanded about the point t, using the Taylor series as

1 i (0
—;ﬁ(tfto)- o et (17)

The f-divergence defined in Eq. (16) can be written as:

B 2(0) \' () 19 (86(0) — tof (0))’
ow@(o»f l,(f 5 ) il todofi;ﬂ T |</ BRI d0>

10

o0
:ZI
i=0

Dy, Bo(O)Ilfo(0). (18)

Here, D (8o(0)[lfo(0)) is the generalization of the i order Pearson-Vajda f-divergence. The equation above allows us to
“Pty

write any f-divergence as the weighted sum of the generalized i order Pearson-Vajda f-divergence, which in turn can be
approximated by the restricted class of exponential families that are easy to evaluate [56].

Table 1
Common f-divergences.
Types of f-divergences Denoted by Function /(t)
Kullback-Leibler Dk1(8o (0)[lf6(0)) tlogt
Reverse Kullback-Leibler DKL (fo )||go(0)) —logt
Pearson Chi Square 0)Ife(0)) (t—1)?
Neyman Chi Square O)Hfo(())) a-u?
t
Pearson-Vajda o(0)lfe(0)) (t—1)k
Squared Hellinger Dy go(9 e (6)) (VE-1)°
Total variation Ds(ge(0)[fo(0)) se-1|
K-divergence Dk(go(0)llfe(0)) tlog (“ 1)
Skewed K-divergence Dk, (86 (0)|Ifo(0)) tlog (Ha(l t)
Jensen-Shannon Dys(ge(0)|lfe(6)) 1 (tlogt — (t +1)log (t51))
o Jensen-Shannon Dys, (86 (0)|Ifo(0)) L(tlogt —(t+ 1 )log(1+ ot —1)))
o-divergence D.(go(0)Ilfo(0)) - az 1 - o +1;
tlogt a=1;
logt o=-1.
/s-divergence Dy, (go()llfe (0 i 1 1 +th) b 2071+ t)) B e Rn{l};
tlogt— t)log 15t p=1;
1e—1] B = oo

11
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3.1.2. Implicit and explicit inclusion of the risk weights into Bayes risk

The space of all the uncertainties in the current problem is defined as Q, = Qu,, x Qu,, X Q, x Q x -+ x Q. such
that the random variable ¢, represents all the uncertainty sources considered to affect the de51gn e. Let
Be = (hup, Raown, €1, €2, -, Eng(e)) € Qz, Tepresents a realization of the random variable &,. Secondly, since the strain measure-
ments x, € Q, are representative of the physics of the miter gate, its value also depends on the gap length value 6 € Qg. This
fact is mathematically denoted by redefining the random variable X, to be a function of the uncertainties and the true gap
length, X, = X¢(Oirue, Be)- If there is no external noise and if the true value of gap length 6, exactly known, then x, represents
true value of the strain measurements. However, since the true gap length can’t be obtained under all the inevitable uncer-
tainty, the best one can do is to define the Bayes risk as the expected value of risk-weighted f-divergence averaged over the
entire space Qg and Q;,, i.e., by considering the entire range of possible true values of the gap length and taking into account
the uncertainties in strain gauge readings and external loads. We reasonably assume that the random variables ®, Hp, Hiown,
and ¢{; are statistically independent. With all the necessary pieces defined, we first state the Bayes risk functional without
including any risk weights as

©= [, 5B (Foxionu-ss e ol0) b (19)

In the equation above, the variable ¢ gets integrated out in the expression of f-divergence. The f-divergence is a function of
(Otrue = 0, B), in the sense that

D, (fewxewm:e«ﬁe)(@\?‘e)Hf@( / folp (f@‘xe et;;;(;)((p‘&))d(ﬂ = Dy (Orrue = 0, Be)- (20)

In the Eq. (19) and (20), the f-divergence %, (0wue = 0, f.) measures the divergence in the posterior distribution in the gap
length relative to its prior distribution.

We consider two approaches to incorporate the risk weights in the Bayes risk. In the first approach, we explicitly weigh the
integrand of the Bayes risk defined in Eq. (19) with the risk weights, such that

Conplcit_risk(€) = / / e (B 0O (Burve = 00 (O = 0. ). (21)

The quantity r(0yw = 0) weighs the risk-based importance factor for all the possible value of true gap length, i.e.
V Oire = 0 € Qo. The prior fg(0) accounts for the prior knowledge of the gap length, and the distribution f. (f,) accounts
for all the uncertainties. Finally, we define the utility function % (0w = 0, B,) as the risk-weighted f-divergence

g(etrue = 67 ,Be) = r(etrue = 9)@/(0&% = 07 ﬁe)- (22)

We understand that in the definition of the Bayes risk,we consider all the possible values of the true gap length. From here on,
we omit writing 0y, = 0 in the argument of utility or the weight function, such that Eq. (22) becomes

2(0,Be) =1(0)2,(0, Be)- (23)

In the equation above, the argument 0 represents one possibility of true gap length.
With the simplified notation of f-divergence and definition of the utility function, £ (0, 8.), and the Bayes risk explicitly
considering the risk weights is compactly written as

Copicitis(€) = Eor,[2(0. ) / / Fol0)f . (BI(0)7,(0. f,)dp,do. (24)
Another mathematically equivalent approach to consider risk weighing is by modifying the prior distribution to
© o f @( ) ( )do

such that fg ((7) is transformed prior probability distribution function of the random variable ®—® with the realization

e Qg, such that Q¢ = Q. The Bayes risk that implicitly incorporates the risk weight in the form of modified prior distribu-
tion is defined as

Cimplici-risk (€) = Egy, J/ 9,89 / / f@ ﬂe)J/<H ﬁe)dﬁede (26)

The Bayes risk functional Eimpiicic—risk(e) implicitly considers the risk-weight r(0). We note that the implicit Bayes risk
Cimplicit_risk (€) and the explicit Bayes risk €expiicit—risk(€) are proportional to each other, with a positive constant of proportion-

ality, i.e., ( " fo(0)r(0)d )
@implicit—risk(e) X (Eexplicit—risl((e)- (27)

12



Y. Yang, M. Chadha, Z. Hu et al. Mechanical Systems and Signal Processing 161 (2021) 107920

Therefore, either explicit or implicit Bayes risk can be used in the optimization problem. Finally, we note that the implicit and
explicit Bayes risk converge when we assign a constant risk-weight (importance factor) to all the true gap length values, such
that

€(e) = Cimpiicit-risk (€)r(9)1 = Cexpicit-risk (€) (o)1 - 2%

As shown in Eq. (24) Bayes risk is defined as the expected value of the utility function. Ideally, the goal is to maximize the
utility, but due to the uncertainties in the system quantified by f, € Q.,, and our inability to know the true value of the gap
length, the best we can do is to pick a sensor design that maximizes the expected value of the utility averaged over all the
possible values of the true gap length and the uncertainties. An optimal sensor design that maximizes the expected utility is
the most optimal. The next Section 3.2 discusses the quantity r(6ye) in detail.

Evaluating the f-divergence 2,(0, ) for a given true gap length 0. = 0 and the external uncertainties f8, (consisting of
hydrostatic heads and the noise in strain gauge readings) requires us to obtain the posterior distribution f gy, 4., (@|Xe) of the
gap length for a given true-variables (0, 8,). Therefore, as was mentioned above, for a given measurement X, (0, 3,), obtaining
the posterior using particle filter requires running the GPR or digital surrogate model Nparicies times. However, since we are
simulating the measurement data X, (6, f,), we need to run GPR model once as mentioned in Eq. (10). Therefore, evaluating
the f-divergence %,(6, 8,) (or the utility (6, 8,)) requires running the GPR model (Nparicies + 1) times.

For the prior fo(¢) and the posterior distribution fg, .4, (®|Xe), the f-divergence is numerically evaluated by approximat-

ing Eq. (20) as:

\ 150 (oo (Pile)
IO 20 ( Fo(0) ) (29)

Fig. 5 illustrates a function or a module called “Evaluate the Utility £ (0, $,)” or “Evaluating the f-divergence 2,(0, 8,)” that
obtains the f~divergence 2, (0, f,) and the utility £ (0, §,) for a given design e and the input variables (0, ). Note that obtaining
utility function is just a step away from the f-divergence. It does so in a three step process that requires running the GPR model
(Npartictes + 1) times. The first step is to simulate observed/measurement data x. for a design e by assuming a true gap length 6,
hydraulic heads (hyp, haown), and a noise structure f . (¢;). The second step is to obtain the posterior distribution of the gap length
given the measurement x, obtained in the first step using particle filter. Finally, the third step is to evaluate f-divergence of the
posterior (obtained in step 2) relative to the prior distribution of the gap length that ultimately yields the utility function.

3.2. Risk-based weight function

In some applications, there is a well-defined limit state that defines damage criticality, and a given structural owner/stake-
holder might want an SHM system to determine the proximity to that limit state. In the current application, there is no well-
defined limit state, and the risk weight function r(6ye) can serve as a surrogate to that proximity by assigning relative impor-
tance to the values of true gap length 6. in terms of the degree of damage. For instance, 1(0irue = 02) > 1(0rye = 61) implies
that the structural owner believes a gap length of 0, is more concerning with regard to criticality than when the true gap
length is 0;. This approach is inspired by the fact that different decision-makers mentally assign a different importance factor
(orin economic terms: utility or risk-intensity) to the seriousness/urgency to take necessary actions with the increasing inten-
sity of structural damage. For instance, given that the true state of the structure is moderately damaged, a decision-maker who
is fearful of making any mistake leading to heavy losses, a risk-averter, might suggest major repair and continuous inspection.
On the other hand, another decision-maker might suggest only minor repairs, a risk-seeker. Commensurate with the notion of
subjective risk perception, we suggest risk weights r(0y,e) that follow the following two properties:

1. The risk weights r(0qy.) must have a zero or positive slope. This is because, physically, an increase in gap length reflects
higher damage to the structural state of the miter gate. Therefore, to satisfy this physical constraint, we can either assign
constant or monotonically increasing risk weights for all the gap lengths.

2. The risk weight need not be unique and can be selected based on a desirable optimization criterion. For example, if we
decide to equally weigh all the values of true gap length, then the risk weight can be taken as a constant r(6.) = 1 (zero
slope). On the other hand, if we desire to make a better prediction of the state of the miter gate at a higher gap length
value that implies higher damage, we may pick a monotonically increasing risk weight.Since the state estimation depends
on the probabilistic description of the gap length, obtaining a better estimate of the miter gate damage intensity demands
a better estimate of the probability distribution of the gap length. We aim at assigning an increasing importance factor to
damage estimation as the value of the gap length increases. Therefore, for the sake of the optimization problem consid-
ered in this paper, we consider a particular case of monotonically increasing risk-weight of the following form:

_ (“true’“crincal)
b

2
r(Otrue) =e .,fO[' Olow < otrue < 0up = Ocritical- (30)

In the equation above, 0. represents the critical value of gap length such that as the true gap length 6., approaches this
critical value Ociticar, the risk-weight increases. We consider 6itica = 0up. The factor b controls how quickly the risk-weight
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Given a design e, input (6, Be) Input | Evaluate the f-divergence Dy (8, B,), or Output D.(0 and L(6
and risk-based weight r(8) Evaluate the Utility £(8, ,) ) e

For a given:

: g?S]_gin eth 0 Run surrogate or GPR Model =
ap-leng 9e (6, hup, haoym) once Observed measurement:

* Risk-based weight function r(8) > Xo = g (g, P hdwn) + e,

* Fixed input (hyp, haown) (a realization of X, (6, 8,))
* Noise structure f7,(&;) for i < Ngg(e)

* Be= (hup: hgowns €1, €2, -, ENggle) )

Step 1: Simulating the observed sensor measurement data x,

i

Choose the particles: | For the measurement x,, - —
Let 6 represent the particles Run GPR Model obtain: Ojl;tam the [Eoslier)lor |
for j < Npartictes- for Nparticles times | | fro(6,80)10(%e6;) and w; v j CLADNALD |

I

Step 2: For a given design e and the observed strain x,, obtain the posterior using particle filter

For a given: Obtain f-divergence - —
Posterior foix, (6,60 (9 1%e) 11 D,(6,6,) = 1 (0 .# (M) i O e . gl
Prior: fg(¢@) g ¢ N - ¢ fol@) +Pe Dgl0,Pe) |

Step 3: Obtain Dy(6, 8.) and L(8, ) using the posterior obtained in step 2

Fig. 5. Evaluating the f-divergence ,(0, §.) and the utility #(6, ) for a given case of true gap length 6, uncertainties f,, and the risk-based weight function
r(0).

decays as Oy deviates from 0. Now with the Bayes risk functional fully defined, the next section deals with evaluating
the Bayes risk.

4. Evaluating the Bayes risk for a fixed sensor design
4.1. Revisiting Bayes risk

Section 3.1 defined the utility function (6, g,), and the explicit Bayes risk was defined as the expected utility, i.e., aver-
aged over all the values of the uncertainties 8, € Q;,, and the possible true values of gap length 0 € Q¢. We note that these

random variables constituting 8, and 0 (or # when Bayes risk considers the risk-weights implicitly) can follow a generic con-
tinuous distribution. We can always transform them to a standard normal random variables. Therefore, in an attempt to gen-
eralize, we transform the true gap length 0 (or 9), hydrostatic heads hyp, haown, and the noise ¢; into their respective standard
normal forms denoted by a tilde (-) over the respective quantity. Since the hydrostatic heads and noise for the i strain gauge
is Gaussian in our case, their standard normal forms can be written as Eup, and ﬁdown, such that

hup = MOy, + Iy Ndown = NdownOhgeuy + M, » AN & = &0y, + {1, Where hyy, haown and & are the realizations of standard
normal random variables Hy,, Hgown, and & respectively. We transform the prior f(0) and the modified prior fg (0) toas-
tandard normal random variable @ and é respectively, such that the cumulative density functions are equal: Fg(0) = Fg ((7)

and Fg (f)) =Fg (5) This transforms ¢, into a joint standard normal random variable &, (with a realization f,), such that

F2 (1) 53, )5 () TT 50 e )
Be = (hup Faown 1,82+ gt )-

We can now rewrite Bayes risk in Eq. (24) as:
Conpicicrisk(€) = Eoz, [ Z(0.5c)],  where,  #(0,5.) = £(0, bo); (32a)
Cmpicc ik (€) = Eg [2,(0.5c) |, where, 2, (6.5.) = 7,(0.5.). (32b)
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The next section approximates the Bayes risk defined in Eq. (32) by using univariate dimensional reduction and Gauss-
Hermite quadrature to carry out the integration.

4.2. Univariate dimensional reduction and Gauss-Hermite quadrature

To obtain the optimal sensor placement design, we may either optimize Eexpiicit—risk(€) OF Eimpiicit_risk(€). Since these are
both integrals, we will use Gauss-Hermite quadrature to approximate the Bayes risk. In this section, we in parallel detail
the numerical approximation of Eexpiicit—risk(€) OF Cimpiicit_risk(€). Recall that the vector Be consists of (ng(e) + 2) variables.
To catalyze the derivation to estimate the Bayes risk using univariate dimensional reduction and Gauss-Hermite quadrature,
we define the following spaces

Qy, = Qg x €, such that e = (é7 Be) = (97 ﬂum Fldown, €1,82, -, éng(e)> €Qy, (33a)
Q, =9 xQ, suchthat Je = (0.5) = (0 hup. haown, E1. 82, By ) € Qg (33b)

To distinguish between a variable with or without the hat (?), refer to Eq. (25) for the definition of transformed gap length 0
used in the expression of implicit-risk Bayes risk. Equation set (33) allows us to write the Bayes risk in a more desirable form

Genplicit_risk(€) = Eg, [Q(J/e)] - /Q e, (;Le)j,ﬂ@e)dl/}e, where, 9(17@) - 9(@), B) (34a)
Simprot(0) = By, (7, (be)| = [ 1y, () 7 (i) @b where, 7, (be) = 7, (0. Fc)- (34b)

Like Figs. 5 and 6 illustrates a function or a module called “Evaluate the Utility 3’(97[3[;) ” and “Evaluate the f-divergence
9y ((3, Be) that obtains the utility 5/(1/78) or the f-divergence 7, (J/Q) for a given design e and the input variables <(§, Ee)
or (5, Be> respectively. The module “Evaluate the Utility & ((7, Be> " is required to evaluate Eeypiicitrisk (€), and the module “Eval-
uate the f-divergence 92/ (1219) is required to evaluate Einpjicit_risk (€). It does so by transforming the standard-normal variables
back to their original form, i.e., (é, Be) —(0,B,) or (é, [Be) — (@)7 ﬁe>, and then using the module “Evaluate the Utility £ (0, §,)"

or “Evaluate the f-divergence %, ((9, ﬁe>" (illustrated in Fig. 5)) to obtain the respective quantities.

The integrals in Eqs. (34a) and (34a) are high dimensional expectations in (N (e) + 3) dimensional spaces, making classic
multivariate quadrature rules (e.g., quasi Monte Carlo or Smolyak sparse grids) prohibitively expensive. Monte Carlo

(iiVEIJ a desigrle and iant Input Evaluate the Utility E(érﬁ“e)s o Output f(g. 55) to evaluate Cexpiicit—risk ()
’ i’“" - (Ei-’ﬁie) and r(6) Evaluate the f-divergence ﬁf (é,ﬁg) . ﬁﬁ (5, Ee) to evaluate Cympricit-risk (€)
< be=(0.8.) - -
For a given: Obtain:
* Designe 6 = Fg' (F5(8)) to cvaluate £(6, )
8 to evaluate £(8,5,) M = o rE o
+  Standard normal Gap-lengths { = 8 =Fg (F % (9)) to evaluate Dy (6‘, Ba)

6 to evaluate Dy (F; 3e)
= Risk-based weight function ()

* hup = hupchup + »uhup

+  Standard normal load (Ryp, Rdown) - hdﬂwj = hdﬂ“"nahc}v:n F Bhgoun
*  Assumed standard normal noise structure f7, (&) for i < Ngg(e) * & = &0 T, VIS Negle)
E )BB = (hup-hdown-f‘pgb ‘..,ENW(B} ) * ﬁe = (-”Lupa}'down-‘gll“—‘zl "--EN,g(e) )
{ e = (8,B,) to evaluate £(8, £.)
Or, for a given: ’ = 2 L = o
- - = aey = (A, 8.) to evaluate Dy ( 8,
B = (3.5 10 vt £(8,5,) o Copicn-ri(®) Yo = @£y 0 ovahate By (3.5.)

!ﬁe = (ga Ee) to evaluate ﬁfi— (g-ﬁe) or Eimp]icit—risk(e)

Input: 1, = (8, ) and
Obtain the utility: Output | r(g) = r (Fg‘ (F;,(é))) =r(8)
L(8.8.) = £(8.B.) = r(8).Dy(8, B.)

&ej\‘?. Input: tﬁc = (gaﬁe)

I Evaluate the Utility £(8, 8,) ] I Evaluate the f-divergence Dy (86, £.) |

Fig. 6. Evaluating the utility 5/’(:/"/3) = Q(@,ﬁe) or the f-divergence 7, (J/e) =9, ((; fie) for a given (?), /?e), or (E) fic), respectively.
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approximations converge slowly and require a large number of samples to approximate the expectations. This is problematic
because an expensive Bayesian inference problem needs to be solved to evaluate the integrands in Eqs. (34a) and (34a). To
overcome these issues, we employ an approximation to the integrals in Eqs. (34a) and (34a) based on univariate dimension
reduction. To do so, we define the following vectors, each consisting of (Nsg(e) + 3) components:

_(0 07070707'"'70);

IL (9 07070a07"'~,0>;

U2 = (0,hup,0,0,0,:--,0);

17/ = (0 valdown’ogo,"' ,0)§ (35)
J/ (OOO‘LM ) 70),

s = (000082, -, 0);

l/~/(ng(e)+3) = (0 07 07 07 Oa te aéng(e))-

Jo = (0,0,0,0,0,---,0);

v = (0, o,o,o,o,--~,0);

lz :(O EUP7070707"'70>§

I/A/ = <0 valdown’ogo,"' ,0>§ (36)
l/:/ (000(017 ’ 70),

$:<000082, -,0);

l/A/(ng(e)4r3) = (0 07 07 07 Oa e aéng(e))-

Note that ; are exactly same as n:p,- except fori = 1. Using the definitions above and univariate dimensional reduction (refer to
[32]), we approximate the utility function :?(J/e) or the f-divergence 7, (zpe) as:

(Nsg(e)+3)
z (lh) ~ —(Ng(e) +2) & (J/o) + Y 2 (J/i); (37a)
i=1
Nsg(e)+3)

(!ﬁe) ~ —(Ngle) +2)2, (;ﬂo> + J/(

i=1

K\z

V). (37b)

Substituting Eq. (37a) into Eq. (32a), we get,

Conpric (€)= —(Nig(e) +2)Eq, [Z ()] + D Eo, [Z(1)]

(Nsg(e)+3)
Na©)+2) [ o (§e) 2 (Jo)be 3 [ S ()7 ().

(Nsg(@)+3)

= —(Nsg(e) +2) 2 (J/o) + /Q fa, (fbe)if (l%)dd?e. (38)
i1 /O,
Similarly, substituting Eq. (37b) into Eq. (32b), we get,
(Nsg(e)+

Cimplicit-risk(€) ~ —(Nsg(€) +2)Z, (l//o Z / l//e 97/ l/h)dl//e (39)

To simplify the expression above, firstly, we realize that fyg, (J/e> and f;, ((/~/E> are the joint probability density function of
statistically-independent standard normal random variables. Therefore,
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Fo(We) = Fo(0) £z (Be) = Fo(0) Firy (up ) Fi- s (ﬁdown).Nf‘(f}; (&); (402)
Fon (56) =1 0)1:. (1) =15 0) i () o (). TL 0 aon

Since all these random variables are standard normal, using the notation defined in Eq. (1) we can re-write Eq. (40) in a more
desirable form as:

} } } 5 Nile) Neg(©)43 Negle)t3 /4 -
P (3) = 8(0) () (Raown)- [T 0080 = 11 0(b) = 1T (5™ (1)

- (5e) = (9)-6 (up) ) (raown)- ] $() = b) =TT (o). 41b
Fa(9) = 9(0) 9 (o) ¢ (hane) TT o020 =TT 0(0) = T (570) (41b)

In the equation above, 51 =0,b, = ﬁup, 53 = fldown and EJ-+3 =g, forje (1,2, e ,ng(e)), with Qb, representing the respective
space (for example: Q; = Qg). Similarly, l:u = (3 I§2 = l~1up7 E3 = Ryown and I;j+3 =g, forje (1,2,---,Ng(e)), with Q; represent-
ing the respective space (for example: QE] =Qg). Secondly, we note that for any function of the form
g(xeX,y=0¢eY), Ex(g(x,0)) = Ex(g(x,0)), provided X and Y are statistically-independent random variables. This allows
us to simplify the integral in Eq. (38) and (39) as:

/g; fa. (‘/36-’)5/(‘7’1')@9 = \/ﬁ/ e ¥ dby; (42a)
/Qv.p f <l//e>>j/ (IL> lz \/ﬁ »/QE 9/ lﬁ,‘ e’%bnzdlzjl a2b)

We realize that the Gauss-Hermite quadrature is a natural choice for approximating the integrals in the equation above. This
is because Gauss-Hermite quadrature is meant to estimate integrals of the form |, g(x)e**dx, for any function g(x). There-
fore, the approximations are

NN 1 < ~ Vi(j)=0 i#j;
/ fe, (1//e>j(l//i>d¢ez\/—ﬁ _n? @), where Gia(j) = § 2 i=j. (43a)
/ £ @ )9 (@)d(p ~Ly 1) (:- ) where  §in(j) = lzi(j)zo lfj’ (43b)
o, v \Ve) W) Qe G 2 pony (). Ginld) = | o )

In the equations above, §;(j) (or y;(j)) represents the j component of the vector §;, (or y;); » represents quadrature order;
wn gives the Welghts and o, gives the point of evaluatlon of the functlon for n < ». For our calculations, we use » = 3, for
which w1 =2V, 00 =LV/T, 03 = -1VT, 00 = 0,0 = T, and oz = —T. This choice of the quadrature order satisfies the
computational accuracy that this problem demands and at the same time leads to a computationally efficient numerical esti-
mation of Bayes risk. The approximated Bayes risk functions can now be written as

o (ng(e)+3) -3 )
Conpiccrisk(€) ~ —(Ng(€) +2)Z (o) + > > een (din)s (44a)
i=1 n=1
(Nsg(e)+3) —
cgimplicit—risk(e) ~ _(ng( ) + 2 J/ (l//o) + Z Z“‘nj/ <qln) (44b)

Fig. 7 illustrates the algorithmic flowchart to obtain the explicit and implicit form of Bayes risk functional defined in Eq.
(44).

As was noted in Eq. (27) that, mathematically, optimization using explicit and implicit Bayes risk functional should yield
the same result. However, since we numerically estimate Ceypiicitrisk(€) and Eimpiicit_risk (€) using Gauss-Hermite quadrature in
conjuncture with univariate dimensional reduction, optimization using these functional leads to a different sensor designs.
This is because evaluating €eypiicit_risk (€) requires using observed strain measurements corresponding to the gap length values

0= F(;l (F@ (f) = ocn>), whereas evaluating €jmpiicic_risk(€) requires using a different set of observed strain measured corre-
sponding to the true gap length values 6 = F(Z)] (Fé (0 = ocn>) In other words, since the cumulative distribution functions

Fg (é) (obtained from the prior distribution of gap length) and Fg ((5) (obtained from the modified prior distribution of
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Evaluate explicit Bayes risk (‘éexpﬁcik_mk(e) Evaluate implicit Bayes risk Gimplicit—risk(€)
Initialize Gexph't:it-—risk("—") = _[ng(e) + 3)E[¢MO} Initialize Gimpliul!.-—rlsk(e) = _(ng(e) +* 3)55(@0
Initialize i = 1 Initialize i = 1
w False m
True
Initialize n = 1 i=i+1 | | Initialize n = 1 |

Obtain §; ,, and 27,
For example: fori = 1,and i = (ng(e) + 3)
Gy n = (0, 0,0,..,0); and
G(uggter+z)n = (00,0, ., @),

Obtain qh“,-ﬂ. and 1y,
For example: for i = 1,and i = (Nyg(e) +3)
am = (ay,0,0,...,0); and
a[N_.;,;(_e)+3}.i‘l = (U,U,U. g C(n),

Input: §; ,, and r (fjirn(l)) Input: §;, l
| Evaluate the Utility £(; ) ] n= ﬂﬂ l Evaluate the f-divergence Dy () | n=n+l
Update Bayes risk Update Bayes risk l
‘ Eexplicit-risk = Cexpricit—risk + Wn L(Gin) ‘ ‘ Cimplicit—risk(€) = {Elmpli:[t—risk(e) + Dy (Gin) ‘

L

Fig. 7. Algorithm to evaluate both the explicit and implicit Bayes risk.

gap length) are different, the Gauss point o, maps to a different values of true gap lengths 6 and 6, and hence requires using
different simulated strain data. We use implicit Bayes risk as the objective functional because it shows the effect of risk-
weights more prominently than obtained using the explicit Bayes risk.

It is natural to address the question “How many times do we need to run the GPR model to obtain the Bayes risk Cepjicit_risk (€)
or Cimpiicit_risk (€) defined by Eq. (44) for a single design consideration e?” We show the calculation for the explicit Bayes risk and
note that the number of GPR runs are the same for explicit or implicit Bayes risk functional evaluation. To start with, we
realize that there are two sums in the expression of Eeypiicit_risk(€) in Eq. (44). Therefore, the cost function f/(ij,-_n) has to
be obtained 7.(Nsg(e) + 3) times for all the possible §;,, where i < (N (e) + 3) and n < «. For a fixed value of the index i

and n, the vector g;, consist of some realization of the standard-normal quantities (9, Be> obtained by Eq. (43). From Remark

3, obtaining the utility function #(q;) for a fixed g;, requires running the GPR model (Nparicies + 1) times. It can also be seen
in the Fig. 7 that the utility #(q;,) is evaluated for every §;, by calling a function “Expected the Utility #(q;,)" that requires
running GPR model (Npamdes + 1) times at every instance the function is called (refer to Fig. 5). Therefore, evaluating Bayes
risk using Eq. (44) for a given design e requires running the GPR model N¢pr; times, such that:

Nepri = 2 X (Nparticles + 1) X (ng(e) + 3) (45)

These GPR model runs make evaluating Bayes risk computationally expensive.

Bayesian optimization aimed at obtaining the optimal sensor network design consists of evaluating many such designs,
denoted by e;, consisting of N (e;) number of sensors. To obtain an optimized sensor placement design, we start with an ini-
tially assumed design, denoted by e, that consists of N (eo) number of sensors. Starting with eg, the subsequent sensor
design e; with N (e;) sensors is obtained by picking the most optimal sensor location from the available sensors and adding
that sensor location to the previous design e;_; with Ngg(e;_1) = Nsg(e;) — 1 sensors. Picking the additional sensor required to
update the design e; ; to the design e; requires Ni.(e;) number of iterations. Since Bayes risk is the optimiality criteria, it
needs to be evaluated at every iteration for the design e;. Let e;, with i = I, represent the final optimal sensor network design.
The total number of GPR runs to arrive at e; (starting from ey ) is denoted by Ngpgo, such that:

I
Nepr2 = Z’l X (Nparticles + 1) X (ng(ei) + 3) X Niter(ei)~ (46)

i1
So far, we have taken two major steps to reduce the computational cost. First, we have used a digital surrogate (GPR) of the

finite element model. Secondly, we have used SVD to reduce the dimension of the GPR model’s output. In the next section,
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we propose a novel and innovative approach to further minimize the computational cost for evaluating the Bayes risk by
minimizing the number of times we run the GPR model to evaluate the Bayes risk.

4.3. An efficient computational approach to evaluate the Bayes risk

In this section, we highlight the disadvantage of using the algorithm illustrated in Fig. 7 to obtain the explicit and implicit
Bayes risk and propose an alternative novel approach that significantly reduces the computational cost of optimization. For
the sake of discussion, we consider explicit Bayes risk functional. An approach to evaluate Bayes risk €eypiicit_risk(€) for a given
design e as illustrated in Fig. 7 involves many repeated evaluation of GPR model g, (6, hyp, haown) for same input arguments
(6, hyp, haown ). The computational cost can be significantly reduced by realizing that in the entire process of evaluating the
Bayes risk, there are only 7 (Nparicies + 1) unique runs of GPR model. This follows from the following line of reasoning. The
vector i, is a special case of the vector ; as defined in Eq. (35). The first three components of the vector §;, constitute a

sub-vector g;,(1:3) = (é., Eup, fldown>, the inverse standard-normal transformation of which are the argument of the GPR
model g, (0, hyp, hgown) = &e (97 ﬁup, fldown>. The remaining Ng(e) components constitute a vector g; (4 : Nsg(e) + 3) represent-
ing external noise. For any vector q; , the sub-vector g; (1 : 3) = (@, flup, fldown> bears o, as numerical value of one of the com-

ponents and zero for others. Therefore, we have a set of 7 unique sub-vectors (9, flup, fzdown) of interest to us. From remark 1,

Figs. 5 and 6, obtaining the utility #(g;,) for each §;, requires (Npaices + 1) GPR runs. Therefore, considering all the 7 unique
arguments of GPR model, we essentially need to run GPR model only N¢pgrs times, such that:

Neprs = 7 x (Nparticles + 1) (47)

For each of these stand-alone GPR runs, we store the strain values in all the 64919 sensors constituting data of size
7 x (NpamdeS + 1) x 64919 in a matrix called “strain-data” and pick the strain measurements of the sensors constituting a
design e. Therefore, even while carrying out Bayesian optimization that may consider many designs, the number of GPR runs
remains 7 x (Nparices + 1) cutting computational cost intensively. Fig. 8 illustrates this process of storing the strain data.
Once the matrix strain-data is obtained independently, the utility #(g;,) can be evaluated by extracting the relevant sensor
readings from the matrix strain-data as demonstrated in Fig. 9. Replacing 6 with 8, and §;,, with (:1,-,,1 in the flowchart 8 gives
the strain-data matrix required to obtain the intrinsic Bayes risk, and replacing them in in the flowchart 9 yields the f-

divergence 7, ([), ﬁe) required to obtain the intrinsic Bayes risk.

The modified algorithm to evaluate the Bayes risk Cepiicit_risk(€) is illustrated in Fig. 10. The most important difference
between the algorithm in Fig. 7 and the one in Fig. 10 is that in the modified algorithm the GPR models are not run at every
iteration step.

7 possible §; n(1:3) = (6, hyp, Adown) For all the §;,,(1:3) = (8, hup, Rdown)>
we obtain (9, hup, hdown), such that:
(0,0,0);
(1.225,0,0); e p—p1(p.(F
(0,1.225,0); o="Fo (FO(G))
(8, Frup Frgown) € | (0,0,1.225); * hup = hupOny, + Hay,
(—1.225,0,0); *  hgown = hdowno'hd(,Wn * Hhgown
(0,-1.225,0);
(0,0, —1.225).

For all the (9, hyp, hdown), run GPR

For all 7 possible §; ,(1:3) , store
(Nparticles + 1) times to obtain:

these results in strain-data matrix of
size:

° 9(91 hup: hdown)
7 X (Nparticles + 1) X 64919 * g(gjn hup’ hdown)a with j < Nparticles

Fig. 8. Obtaining and storing the strain-data required to obtain Bayes risk Cextrinsic_risk (€)-
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For a given §;n, = (q,-_n(1: 3); Gin (4: ng(e))), . _Obtam:
obtain: "y A= Fe_ (F@(B))
¢ q(’.n(l: 3) = (é , Eup’ﬁdown) g h'—‘p = hup?hup + #hup
6[,:1(4': (ng(e))) =£ * hdown = PdownOhggun T Hhgown

* & =0 + g, Vi< Ngg(e)

*  For the measurement x,, obtain: ' ‘B'f = (h“P‘ hdc_'“’“"gi’ E2r -1 ENgg(e) )
er(B,ﬁe)IS(xelgj) andw; v j * Risk-based weight r(8)

* Obtain the posterior feyx,(6,5.) (#1%e) Obtain the utility:
> L(Gin) = £(6,Be)
*  Obtain f-divergence =(?,Egg Dy (6, ,6’5
fo Ko (8,8 (@ilxe)
Dy(6,8) ~ —Er(cp,) f( o ,
0 For a design e consisting of Nyg(e) sensors,
extract the relevant strain values from strain-
Obtain the simulated measurement, i
Xp = 99(9- Ih-up: hdown) +¢&
X, is a realization of X, (8, B,), where, - g.(6, R hduwn) € g(G. B hdown)
ﬁe = (hup' hdown- €15 €25 001 Eng(e) ) = 96‘(9}! hup: hdown) € g(ng hup: hdown)

Fig. 9. Obtaining the utility 2 (qin)-

Evaluate explicit Bayes risk Coypiicit—risk (€) Evaluate implicit Bayes risk €;mpjicit-risk (€)

Initialize Gexpllcﬂ-risk(e) = _(ng(e) + 3)1:”(‘1)”0) Initialize (Eimpllcit-risk(e) A _(ng(e) + 3)‘5:(‘}5"0)
Initialize i = 1 Initialize i = 1

i < (N

True
li=i+1| |Initializen=1] li=i+1] |mitializen=1]
¢ n=+
Fals E
alse Trae False True
| Obtain §; . and 1wy, ‘ Obtain ém, and 1,
! ¥
Extract the relevant strain measurements from the Extract the relevant strain measurements from the
strain-data matrix (without re-running the predictive strain-data (without re-running the predictive model)
model) as illustrated in Fig. (8) obtained using §; , — §;n, in Fig. (8)
| '
Evaluate Utility £(; ) Evaluate Utility Dy (§; ) obtained using
4 = LA = n=n+1
as described in Fig. (9) n nEl Jin — Gin inFig. (9) ‘:k
l Update Bayes risk + Update Bayes risk
| Gexp]icit-risk(e) = Eex‘pllcit-risk(e) + f’(élﬂ) ‘ l Eimplicit—risk(e) = (Eimplicit—risk(e) + 1wy ﬁ{-(éi.n) ‘

Fig. 10. Computationally efficient algorithm to evaluate the explicit and implicit Bayes risk.

The Fig. 11 compares the number of GPR runs required for Bayesian optimization by considering two approaches used to
evaluate Bayes risk as defined in Figs. 7 and 10. Carrying out Bayesian optimization using first approach to evaluate Bayes
risk (either extrinsic or intrinsic) Fig. 7 needs N¢pr, runs of GPR model that depends on the design e; considered as defined in
Eq. (46). We start by assuming Nsg(e9) = 3 number of initial sensors and update the design using up to 10 additional sensors.
For simplicity, we assume a constant average number of iterations for each design Nie(€;) = 20. We assume Nparicies = 5000.
We observe that number of GPR runs using modified algorithm illustrated in Fig. 10 is Ngpro = 35007, which is order of mag-
nitudes smaller as compared to N¢pg,. For instance, Ngpro = 2100420 for the first additional sensor, and Ngpro, = 34506900 for
ten additional sensors.
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Fig. 11. Number of GPR runs for Bayesian optimization.

5. Bayesian optimization: optimal sensor placement design
5.1. Optimal sensor placement design algorithm

Given that our objective is to find the design e* that maximizes a Bayes risk functional, we will use the implicit Bayes risk
form to solve

e = argmaxeegf@implicit—risk(e)~ (48)

In general, obtaining e* involves looking at every possible design combination and choosing the one with the maximum

implicit Bayes risk. In our case, where the total number of sensor locations is n = 64919 x 4, this would be choosing e* from

the 37, T = (2" — 1) possible combinations of sensor locations. Therefore, the exhaustive design space Q; consists of

(2259676 - 1) ~ 1078"7° possible designs, which is approximately 78090 orders of magnitude more than the number of esti-

mated atoms in the universe. Given the intractable nature of exhaustive search, Bayesian optimization is used to look for
a global optimum in a minimum number of steps, thus minimizing the sampling points to rapidly speed up the optimization
process. Unlike gradient-based optimization methods, Bayesian optimization does not require the derivative of the objective
function; having a black-box model (like a surrogate function) of the objective function suffices to perform the optimization.
It involves two primary elements. The first element is developing surrogate function using another GPR of the objective func-
tion using randomly evaluated samples. The second component is the acquisition function that helps us locate the next most
valuable candidate to update the design [33,34].

The process begins by choosing an initial design e, = (d“% AT ,1/("’*("0))) € Q¢ consisting of Ny (e9) = No > 0 sen-

sors. Here, «# represents the location of I strain gauge in the design eo. The next step is to obtain an updated design e;
by adding an additional sensor to ey, such that Ny (e;) = No + 1. To obtain the optimal e;, we randomly sample « sensor loca-
tions using Latin Hypercube Sampling (LHS), subjected to a space filling property, to be the candidate for the additional sensor
from the unused sensors constituting the measurement space Qy. These locations yield « number of design samples
ek, V k < o each with N (e;) sensors. We obtain the exact cost Eimpiicic_risk (€x), V k < o using approach discussed in the pre-

vious section. Using the set of o additional sensor locations as input data, denoted by «, and the exact cost as output data, we
train our surrogate function @(2/) ~N (,u;/, a?/). This surrogate can be used to quickly estimate a posterior probability that
describes possible values for the Bayes risk at a remaining candidate location « spanning the entire design space, with mean
value p -, and standard deviation ¢ ;. We use Expected Improvement EI as our acquisition function that helps us locate the next
most valuable candidate for the next sensor location based on the current posterior over the Bayes risk, given by
B o @x o (/*
() = (1, - )0 (M E) o (1T, (49)
: (97 (97

Here, €* = maxz, Cimplicit—risk (Bx) iS the current best value of the objective function. For all the remaining possible additional
sensor location candidates, we evaluate EI(«). The candidate with maximum EI is the next most valuable location. Once
we locate the next most valuable sensor location candidate, we get (o + 1)™ design samples. We re-train the GPR with
(e + 1) data points, and keep adding the next most valuable location from the set of strain locations constituting Qx until
the maximum EI is less than a tolerance value e.

Note that the aforementioned details updates an initial design e, to e; by adding one additional sensor. We keep updating
the designs by adding one sensor at a time until one of the following two conditions is reached:
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1. Bayes risk converges to a constant value, i.e., the design e, = e* (with i = I) can be considered as the most optimal design if
€(e;) =~ €(ey_1)). Given an updated design e; = (d“), PACI ,1/(”*(3”)) with Ng(e;) number of sensors, the aforemen-

tioned steps can be generalized to obtain the updated design ).
2. The total number of sensors in the design reaches the maximum number of sensors limited/constrained by the decision-
maker or other factors.

Given the design e;, the updated design e;.;, can be obtained following similar exercise as described above. Let
Niotal = 64919 x 4 represent the total number of strain-gauges attached in the structure (at top and bottom of each 64919
elements in both vertical and horizontal direction). Let e,,, represent the optimized sensor design with (Ng + n,s) sensors,
such that n,s < N,s. Here, N, represents the maximum additional sensors considered over the initially assumed number
of sensors Ny. The number of sensors int final design shall then be < (Ng + N,s).The optimal design e* is then given by:

e* = argmax,, Cimpicit-risk(En )- (50)

The following Algorithm 1 demonstrates the Bayesian optimization procedure to evaluate the design e*.

Algorithm 1: Bayesian optimization for sensor placement

1 Initialize e, = (d‘”, a?, ..., d(NU));

2 forn, =1to N, do

3 Using LHS, randomly select « locations to be candidates for the (N, + n,,) sensor
location, with coordinates 2 = (&, 4@, -+, 4@);
4 Obtain & number of possible designs: é, = concatenate (e(nm Iy J(")), forall k < a;

5 Obtain the exact cost of all the a designs:

E= (@:implicil—risk(él )7 @implicil—l'isk(EZ)’ ) Gimplicil—l‘isk(éa));

6 while i = 1 or maxEI < € do

7 Construct the GPR model for & (+) trained using (X', 2);

8 For all the remaining strain locations Z = (d_“), dP, ..., d_(”)), where
p= (Nlmal — (Ng+n, — 1) — ), obtain f# number of possible designs:
é, = concatenate (e(nw w1, @), forallm <

9 Obtain the cost & (™) for all m < f designs using GPR developed before;
10 Obtain the currrent best €* = min E;
11 Obtain the Expected Improvement for all the § designs using:
m — GF s — C*
EI(J(M)) — (”J(m) _ @*) o) <L> + O-(Z(m)¢ (L)
O jm) O jm

, where m < f3;
12 Obtain:
maxEI = max (EI(d"™))
Fm)
= arg max (El(d_('”)))
S(m)

& = concatenate (e(nm ) af_)

Evaluate the exact cost € yicicrik (€);

13 Update:
& = concatenate (2, &)
~(a+i} =e
E = concatenate (E, €, sk (2))
i=i+1;
14 end

15 Update the sensor design: e, = concatenate(e ),

ny—1°
16 end

imn- L — .
17 Obtain: e* = argmax €, i gk (€), where, k < N
Ck
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5.2. Results and discussion

The initial design ey consisting of Ny > 0 sensors may be randomly obtained via LHS, pre-defined based on judgment/-
experience, or taken as O if no pre-defined design is available and if one does not want to assume a random initial design.
We note in our case study that the miter gate finite element model is so finely meshed that there exists a spatial correlation
between the strain values. Therefore, there are non-unique sensor locations that are sampled by the acquisition function,
leading to non-unique and slightly different sensor designs depending on the different initial design eo. In this paper, we
numerically implement the optimization algorithm by fixing the initial design e, with Ny = 0. Secondly, we consider
0w = 70inches, and 0, = 180inches. We reasonably assume the gap values below 70inches do not represent significant
damage to the gate, and the gap value of 180inches represents the upper limit of the possible gap value beyond which
the gate is considered to be critically damaged, based on discussions with USACE engineers. We perform the following
studies:

1. In Section 5.2.1, we investigate and compare the capability of predicting the posterior distribution of the gap length using
a random design consisting of 10 sensors (obtained using LHS) vs. optimal sensor design obtained using Bayes risk €(e)
that ignores the risk weight and considers KL divergence as the choice of f-divergence in the Bayes risk functional.

2. In Section 5.2.2, we investigate and compare the capability of a sensor design in predicting the posterior distribution of
the gap length obtained using Bayesian optimization of Bayes risk functional constructed using various f-divergences,
with and without the risk weighting. We consider 5 types of f-divergences in constructing the Bayes risk and compare
their effectiveness in arriving at the optimal design.

5.2.1. Comparison of a optimal sensor placement design based on KL divergence (no risk weight) vs. randomly-chosen design

Fig. 13 illustrates the randomly chosen sensor design (left image), and the one arrived at by using KL divergence without
risk weights in the Bayes risk functional (right image). We observe that all these sensors constituting the design obtained
using KL divergence-based functional are concentrated close to the boundary of the quoin block and the gate. This location
is desirable to capture the change in the strain values due to loss of contact between the quoin block and the gate (or for
obtaining a better inference of the gap length), reflecting an unquestionable advantage of using Bayesian optimized sensor
design over the randomly chosen design. It is also seen in Fig. 12, from the strain field plot obtained for a fixed set of loading
parameters, that there is a stress concentration near the gap length that intuitively justifies the fact that optimal sensor
design should contain at least a few sensors near the gap. Secondly, from Fig. 14, we observe that sensor placement optimiza-
tion significantly increases the effectiveness of Bayesian inference. This leads to a significant reduction in the uncertainty
associated with the posterior distribution of the gap length for different realizations of the true gap values. Thirdly, as seen
in Fig. 14b, the uncertainty in the posterior distribution is not equally/uniformly reduced for different realizations of true gap
length. This is because the obtained optimal sensor design can reduce more uncertainty for certain true gap lengths and less
for the other ones. Despite this local non-uniformity, the sensor design obtained using Bayesian optimization is optimal in a
global sense.
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Fig. 12. Stress field plot of the miter gate structure obtained for a fixed set of load parameters.
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Fig. 14. Posterior distributions obtained using a randomly chosen 10 sensor design vs. KL divergence (no risk weight) optimized 10 sensor design.

5.2.2. Comparison of an optimal sensor placement design obtained using f-divergence with risk weights vs. without risk weights

In this section, we compare the effectiveness of sensor design in Bayesian inference obtained using different kinds of f-
divergences with and without the risk weight. We consider the 5 different f-divergences: KL, Hellinger, total variation, Pear-
son, and Jensen divergence. The following subsections illustrate a set of three plots for each of the f-divergence considered:

1. Figs. 15,18,21,24,27, illustrates the sensor design arrived by ignoring the risk weights (left figure), and by including the
risk weights (right figure) in Bayes risk functional.

2. Figs. 16,19,22,25,28, illustrates the posterior distribution of the gap length arrived for different realizations of the true gap
length values by ignoring the risk weight (left figure) and by including the risk weights (right figure).

3. Figs. 17,20,23,26,29, illustrates the ratio of the maximum value of the posterior distribution of the gap length with and
without the risk weights (left figure), and the ratio of the standard deviation of the posterior distribution of the gap length
with and without the risk weights (right figure) for different realizations of the true gap length values.

First, we recall that one of the criteria for the Bayes risk functional was to incorporate our desire to obtain better infor-
mation/description of the gap length when the true value of gap length is larger or when the state of the structure
approaches a higher degree of damage. As is seen in Figs. 16,19,22,25,28, the optimization using risk-weighted (implicit)
Bayes risk functional allows us to have higher confidence in the inference results for larger value of true gap length (or
for higher degree of damage). However, accomplishing better inference at a higher value of the true gap length leads to
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sacrifice in the performance of the Bayesian optimization at a lower value of the true gap length. This fact is reflected in
Figs. 17a, 20a, 23a, 264, and 29a, such that the ratio of the maximum value of the posterior with or without risk weight
is higher at larger value of true gap length. Similarly, as seen in Figs. 17b, 20b, 23b, 26b, and 29b, the ratio of the standard
deviation of the posterior with or without risk weight is lower at larger value of true gap length. Second, the majority of the
sensors identified are in the horizontal direction (TH and BH), and only a few are in the vertical direction (TV and BV). Third,
the optimization results are dependent on the choice of f-divergence.

As observed in Fig. 15 for the risk-weighted KL divergence case (right figure) that one sensor (highlighted by a red circle)
is far away from the gap (unlike the other sensors that are close to the gap). This is counter-intuitive and deserves an expla-
nation. The algorithm searches the global domain for the next possible candidate. There are two possibilities of such selection:

1. The outlier (for example: BV sensor circled in red in Fig. 15) could have been selected in the initial iteration steps. It would
have been an incorrect choice that the algorithm would self-correct by picking appropriate sensors in the next iterations.

2. The outlier (for example: BV sensor circled in red in Fig. 15) was selected in the later iteration step (closer to the converg-
ing point). In that case, the information provided by the sensors selected in the preceding iteration steps was enough to
capture the required information and the BV sensor did not add much value to the design. This was the case in selecting
the BV sensor in Fig. 15 highlighted by red circle.

Since the algorithm searches the entire space (global search), it may have been duped by the resembling and related
strain information at different coordinates. However, the self-correcting nature of the algorithm would eventually select a
combination of sensors (in the final design) that would capture the necessary information.

For the case of optimization where risk-weights are ignored, it is observed from Figs. 16a, 19a,22a, 253, and 28a, that at
true gap length in the neighborhood of 110 inches, the posterior distribution of the gap length has higher variability than the
distributions at other gap values slightly higher or lower to 110 inches. It can be seen with a closer look that there are some
senors near the 110 inches gap value in the final design (see the green circle highlighted portion of the left part of Fig. 15).
These sensors may be relatively more sensitive to the gap value lower or higher than 110 inches partly because of their loca-
tion and the component of the gate they are attached to (a gate is a complex structure consisting of many elements welded
together). Although these sensors may not be as sensitive to 110 inches gap degradation, they certainly are sensitive to other
gap values. Since the optimization framework presented in this paper chooses the optimal design in an average sense, the
relative advantage (optimal sensitivity to the overall damaged state) of these sensors is one possible reason for them to
be picked by the optimization algorithm in the first place.

5.3. Comparison of an optimal sensor placement design obtained using KL divergence with vs. without risk weight

Figs. 15,16,17.

Sensor Legend

: TH sensor
® . TV sensor
® : BH sensor
B : BV sensor

Fig. 15. Sensor placement design using KL divergence: without (left) and with (right) the risk weight.
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Fig. 17. Ratio of the maximum value and the standard deviation of the posterior obtained using KL divergence with and without risk weight.

5.3.1. Comparison of an optimal sensor placement design obtained using Hellinger divergence with vs. without risk weight

Figs. 18,19,20.

Sensor Legend
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Fig. 18. Sensor placement design using Hellinger divergence: without (left) and with (right) the risk weight.
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Fig. 19. Posterior distributions obtained using Hellinger divergence.
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Fig. 20. Ratio of the maximum value and the standard deviation of the posterior obtained using Hellinger divergence with and without risk weight.

5.3.2. Comparison of an optimal sensor placement design obtained using total variation f-divergence with vs. without risk weight
Figs. 21,22,23.

Sensor Legend
7 : TH sensor
® . TV sensor

W . BV sensor

Fig. 21. Sensor placement design using total variation f-divergence: without (left) and with (right) the risk weight.
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Fig. 22. Posterior distributions obtained using total variation f-divergence.
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Fig. 23. Ratio of the maximum value and the standard deviation of the posterior obtained using total variation f-divergence with weight and without
weight.

5.3.3. Comparison of an optimal sensor placement design obtained using Pearson f-divergence with vs. without risk weight
Figs. 24,25,26.
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Fig. 24. Sensor placement design using Pearson f-divergence: without (left) and with (right) the risk weight.
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Fig. 25. Posterior distributions obtained using Pearson f-divergence.
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Fig. 26. Ratio of the maximum value and the standard deviation of the posterior obtained using Pearson f-divergence with and without risk weight.

5.3.4. Comparison of an optimal sensor placement design obtained using Jensen f-divergence with vs. without risk weight
Figs. 27,28,29.
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Fig. 27. Sensor placement design using Jensen f-divergence: without (left) and with (right) the risk weight.
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Fig. 28. Posterior distributions obtained using Jensen f-divergence.
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Fig. 29. Ratio of the maximum value and the standard deviation of the posterior obtained using Jensen f-divergence with and without weight.

5.3.5. Comparison of an optimal sensor placement design obtained using different f-divergences relative to KL divergence with and

without risk weight

Fig. 30a illustrates the ratio of the standard deviation of the posterior distribution of the gap length obtained by various
f-divergences without risk weight with respect to the standard deviation obtained using KL divergence without risk weight.

Similarly, Fig. 30b represents the same ratio when risk weights are considered in the Bayes risk functional.
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Fig. 30. Ratio of the standard deviation of the posterior obtained using various f-divergence relative to the standard-deviation obtained using KL divergence.
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We observe that among the f-divergences studied for the application of optimal sensor design, Bayes risk functional con-
sidering KL divergence leads to the best sensor placement design for both with or without risk weights.

6. Summary and conclusions

This paper details an optimal sensor design framework for structural health monitoring applications. It was demonstrated
on a miter gate case study with the primary goal of arriving at the optimal strain gauge network design used to infer the
posterior distribution of the loss-in-contact gap length (the damage state parameter). We arrived at such a design by max-
imizing an objective functional referred to as Bayes risk. The Bayes risk is designed to accommodate three crucial elements:
first, it aims to obtain a design that maximizes the gains in the information on the gap length inferred from the strain-gauge
measurements. This gain in the information is quantified by f-divergence that evaluates the similarity or dissimilarity
between two probability measures by evaluating the distance (relative gain of information) between two distributions. Sec-
ond, the Bayes risk incorporates our desire to obtain better information/description of the gap length when the true value of
gap length is larger or the state of the structure approaches a higher degree of damage. It is crucial for deciding the main-
tenance strategies and appropriate action preventing significant losses. It is accomplished by using a risk-weight. Third, the
Bayes risk also takes into account our prior knowledge of the gap length.

Arriving at the optimal sensing design was accomplished by minimizing risk or equivalently maximizing the utility (de-
fined as the risk-weighted gain of information) in an average sense. In this regard, evaluation of the Bayes risk for a given
sensor network design demands considering all the possible degrees of damage (indicated by the true gap length value). This
requires obtaining a large set of simulated observation data and a quick Bayesian inference of the posterior distribution of gap
length for many different realizations of the true gap length values. Given a true gap length value and the loading parame-
ters, the simulated strain gauge readings can be obtained using a high-fidelity finite element model (FEM). The randomness
in the strain measurements is primarily due to uncertainties in the hydrostatic load parameters, and the noise in strain
gauges. Since the high fidelity finite element model is computationally expensive, we built a digital surrogate using Gaussian
Process Regression (GPR), which is around 50000 times faster than FEM. We deploy numerical approximation of the poste-
rior distribution by using particle filters, or specifically the sequential Monte Carlo (SMC) approach. We define two
approaches, intrinsic and extrinsic, to incorporate risk weights into Bayes risk functional. Although both, the intrinsic and
extrinsic, definitions of Bayes risk are mathematically equivalent, the numerical evaluation of the intrinsic and extrinsic
Bayes risk functional yields slightly different results. We use implicit Bayes risk because it shows the effect of risk weights
more prominently than the result obtained using the explicit form of Bayes risk. Numerically evaluating Bayes risk
expression involves evaluating a non-linear, multi-dimensional integral. We use univariate dimension reduction in conjunc-
ture with the Gauss-Hermite quadrature. Apart from reducing the computational cost by using GPR, we also proposed a
novel and innovative approach to further minimize the computational cost for evaluating the Bayes risk by minimizing
the number of times we run the GPR model to evaluate the Bayes risk.

We observe that as compared to random sensor design, the optimal sensor design significantly increases the effectiveness
of Bayesian inference and reduces the uncertainty in the posterior distribution of the gap length value. Inclusion of the risk-
weight in Bayes risk allows us to have higher confidence in the inference results for a higher degree of damage (as was
intended). However, accomplishing better inference at a higher value of the true gap length leads to sacrifice in the perfor-
mance of the Bayesian optimization at a lower value of the true gap length. Amongst the chosen f-divergences, we conclude
that KL divergence is the most suitable choice for this particular class of problems. A future possible work can be to compare
the efficiency and results obtained by the presented Bayesian optimization with other algorithms in the literature for the
given problem. The computational speed, as well as the final design, arrived using various optimization algorithms may
depend on how the algorithm is engineered, and the constraints on the problem at hand, and it remains to be investigated.
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Appendix A
A.1. Various types of f-divergences

Table 1
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