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Abstract

Structural health monitoring (SHM) systems aim to proactively identify damage and pro-
vide diagnostic information to support maintenance decisions in mechanical, aerospace,
and civil infrastructure. A critical challenge for the application of SHM systems — partic-
ularly those that provide contextual information — is the feasibility and cost of acquiring
comprehensive data. Population-based SHM (PBSHM) presents a potential solution by
leveraging data from related structures. However, differences between structures often
prevent conventional machine learning models from generalising across domains. This is-
sue motivates the use of transfer learning, which seeks to improve predictive performance

in a target domain using data from a related source domain.

In PBSHM, target structures will often only have data for a limited range of health
states. Therefore, to enable transfer when target labels are sparse, this thesis presents
novel statistic alignment (SA) methods that require only undamaged target data. These
methods are shown to facilitate the generalisation of models learnt using only labelled

source data.

Quantifying similarity between structures and their features is essential to ensure that
transfer learning will yield positive results. This thesis investigates using physics knowl-
edge to address limitations with data-based similarity measures in sparse-data scenarios.
This approach is incorporated into a feature-selection criterion to identify transferable,
damage-sensitive features. Subsequently, it is used within a regression framework to pre-
dict the quality of predictions when transferring between a specific source/target pair,

supporting decisions about when transfer is appropriate.

Previous work has not considered how to incorporate transfer learning into an online
framework that updates as labels are collected during a monitoring campaign. Thus,
a Bayesian model is proposed that uses the SA methods to define mappings early in
the monitoring campaign and updates sequentially as labels are obtained. This model
is integrated into an active-sampling strategy that guides inspections by selecting the

most informative observations to label.
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Chapter 1

Introduction

Structural health monitoring (SHM) is a field of engineering that aims to provide di-
agnostic information about damage in real-time for mechanical, aerospace, and civil
infrastructure [I]. SHM has the potential to automate the inspection process, reducing
maintenance costs. In addition, it could improve diagnostic capabilities, both in terms
of timely detection and sensitivity to damage, increasing the safety of structures and
potentially de-risking design. By providing a rationale for less conservative designs,
SHM may also help reduce redundancies in structures, ultimately lowering costs and

CO9 emissions from construction.

These systems typically derive insights from measured sensor data via physics-based or
data-based approaches. Data-based approaches have received significant attention in
recent years [I], as these methods can be used to learn relationships between measurable
sensor data and damage in scenarios where physical understanding is insufficient to
accurately model complex damage mechanisms. However, obtaining data to learn data-
based models can be prohibitively expensive or infeasible for expensive and/or safety-
critical assets. This issue becomes particularly restrictive for SHM systems capable of
providing more in-depth diagnostics about the location, type and severity of damage, as
these systems require contextual information relating to a range of different damages and
environmental conditions. Thus, developing methods to reduce the data requirement for

training models is a critical area of research in SHM [1H4].

The recent emergence of the field of population-based SHM (PBSHM) presents a po-
tential solution to the issue of data scarcity by developing a framework for leveraging
data from across a population of related structures [5H7]. However, data from different
structures will have discrepancies, meaning that naively applying standard data-based

models learnt using data from one structure to another structure would result in poor
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performance, and potentially misinform asset managers. Thus, this thesis aims to de-
velop transfer-learning methods for PBSHM, which aim to account for discrepancies
in data acquired from different structures, allowing information-rich datasets obtained
from one structure be used to train models that can make predictions about incipient

damage in structures with limited data.

1.1 Structural health monitoring

In the context of SHM, damage refers to changes in the material properties or geometry
of a structure that compromises its performance or safety, either currently or in the
future [I]. SHM systems aim to provide insight into emerging damage in structures of
interest. Therefore, SHM systems can reduce maintenance costs by alerting operators to
structural changes and incipient damage, indicating when, and potentially to some extent
what, maintenance is necessary. Additionally, these systems can help extend the design
life of structures via more efficient maintenance and informing operators about structural
degradation. These systems also have a pivotal role in safety-critical applications, where

real-time damage diagnostics can help inform emergency interventions.

The effort required to develop an SHM system depends on the diagnostic information
it is capable of providing. The level of information a SHM system could provide can be

defined as a hierarchy, as proposed by Rytter [8]. This framework is presented below

[8]:
1. Detection — is damage present?
2. Localisation — what is the location of damage?
3. Classification — what type of damage is it?
4. Quantification — what is the extent of the damage?
5. Prognosis — what are the outcomes of the damage and what is the remaining useful

life of the structure?

It is generally considered that each proceeding level of the hierarchy would require
additional information. Therefore, as the usefulness to decision support improves, the
efforts to derive this information also increase. In addition, prognosis is distinguished
from the other levels as it is generally considered to be only achievable with physics
knowledge [1]. Consequently, the design of an SHM system should carefully consider the

utility of each level with respect to safety and/or economical benefits.
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1.2 SHM approaches

Damage is impossible to measure directly. Therefore, SHM systems rely on models to
extract damage information from indirect measurements. Generally, these models can
be classified as either physics-based or data-based models [I]. Physics-based models,
often referred to as white-box models, seek to use understood laws of physics to describe
the observed behaviours of the system. Measured data are then used to update model
parameters and validate the model. On the other hand, data-based methods (also called
black-box models), are derived by learning relationships between previously measured

data and damage-states of interest.

Each of these models has its respective advantages. Physics-based models can be used
to generate a range of operational and environmental conditions, and generally offer
the benefit of interpretability as they are based on well-understood laws of physics [9].
However, they can be computationally intensive and may require detailed knowledge of
the system, and the most prominent damage mechanisms, which is not always available
or easily obtainable. Additionally, they must be regularly validated to ensure they suf-
ficiently reflect the asset of interest [II, [I0]. Data-based models, in contrast, can model
complex behaviours without constructing a model from first physical principles. How-
ever, these methods require large datasets that capture the range of physical behaviours
of interest. In addition, they also often lack the level of interpretability provided by
physics-based models. Fundamentally, data availability can limit both approaches, as
physics-based models require data for validation, while data-based models require data

for both training and validation.

Models used for SHM, and engineering in general, could leverage both approaches, as
valuable insights can be obtained from both methodologies. Consequently, models that
incorporate physics into data-based models (grey-box models) [I1] and methods that
combine both simulated and measured data [I2] are active areas of research. However,
these hybrid approaches may still require expensive-varied datasets to develop models
informative of all health-states of interest; thus, this thesis aims to reduce data require-
ments by developing data-based models capable of sharing information between datasets
collected from different structures. The following section provides a brief overview of

the data-based approach to SHM to motivate the application of transfer learning.

1.2.1 Data-based SHM

The data-driven approach to SHM can be considered as a pattern-recognition problem,

where a statistical model is tuned using a set of training data previously obtained from
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the structure and is used to make predictions about new in-service data. These methods
typically require large quantities of measurements, and to provide more in-depth diag-
nostics, they also need contextual information, often encoded in the form of labels that
describe the state of the structure. The process of building a data-based SHM system

can be summarised in the following steps:

1. Sensing and data acquisition — damage-sensitive quantities are measured via
sensors permanently installed on the structure. These quantities may be related to
measurements directly from the structure, such as strain, accelerations, displace-
ments, or correspond to environmental or operational conditions (EoVs), such as

temperature, traffic loading, wave height, wind speed, or wind direction.

2. Data-processing and feature extraction — raw sensor data should be processed
to extract a set of quantities that are sensitive to damage, known as damage-
sensitive features. Standard procedures include domain transformation, as well as
data fusion, filtering to reduce noise, and normalisation to remove confounding
effects. Additionally, it may involve dimensionality reduction, as well as feature

scaling and selection, to enhance the effectiveness of subsequent modelling.

3. Machine Learning — an appropriate statistical model is defined and parameters
are tuned using historic data. This model can then be used to make predictions

about future data.

4. Decision — predictions on data acquired online are generated using the machine
learning model, which are then used in a decision process to inform potential

inspection and/or interventions.

Several significant research challenges remain for data-based SHM; these challenges could
be categorised as the following three research areas. Firstly, the acquisition of data and
the extraction of damage-sensitive features is currently a bespoke procedure, requiring
specialist knowledge to design sensor systems and process data. Moreover, often ex-
traction of damage-sensitive features requires manual processes, such as modal analysis.
Furthermore, obtaining a set of features sensitive to a variety of damage locations, types,

and extents remains a challenging problem.

Secondly, confounding influences, such as varying EoVs, often mask changes in data
relating to damage; therefore, these must be taken into account to ensure damage can
be effectively identified, which is often achieved via methods that attempt to remove

these effects [1].
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Third, data-based models require large and varied historic datasets to train machine-
learning models. This issue particularly impedes the application of models that pro-
vide in-depth diagnostics relating to damage location, type, and extent. These meth-
ods generally require supervised learning methods, which need observations from all
damage-states and corresponding contextual information encoding damage information
(i.e. location, extent, type). There are several methods for obtaining suitable datasets

for training SHM systems; three examples are summarised as follows:

1. Data corresponding to damage could be obtained by directly damaging the struc-
ture; however, this approach is clearly prohibitively expensive in most cases, and

often raises safety concerns.

2. Damage data could be acquired as it naturally occurs during the monitoring cam-
paign, and corresponding contextual information could be obtained via inspections.
This approach is more feasible, although it limits the capability of SHM systems to
making predictions about previously observed damage-states and still requires op-
erators to repeat labelling efforts for each structure, which is itself requires costly
inspections. Thus, contextual information can typically only be obtained for a

subset of all measurements because of budget constraints.

3. Surrogate data sources, such as data generated from a finite element (FE) model
[13], could be used to train an initial model. While this option has the potential
to generate a wide range of training data at a low cost, any surrogate data source
will inevitably differ from the structure of interest, which invalidates a fundamental
assumption made by conventional machine-learning methods — that training data

follow the same distribution as the testing data.

The cost and limited availability of data have driven significant research efforts to reduce
the data requirements for training machine-learning models in SHM. A few notable ap-
proaches include incorporating information from unlabelled data (partially-supervised
learning) [14] and physics (physics-informed machine learning) [11]. While these ap-
proaches have proven highly effective in enhancing data-based models with sparse mea-
surements, they typically still require representative labelled data to make prediction

about a specific health-state of interest.

1.2.2 Population-based SHM

The emerging field of population-based SHM (PBSHM), presents a potential solution

to the issue of data sparsity by leveraging data from across a group, or population, of
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related structures, consisting of multiple related structures [6) 15, [16]. In this paradigm,
when informative health-state data are obtained for one structure, they could be used
to update predictive models across the population, extending the value of these data.
In addition, data from historical monitoring campaigns or datasets generated using FE
models containing information relating to various health-states could be leveraged to
learn models capable of providing diagnostic information about damage location, type,
and extent when insufficient data are available in the target structure to learn such
models. Thus, PBSHM presents a framework for reducing costs and improving the

diagnostic capabilities of SHM systems.

There are numerous examples of populations of structures where PBSHM could trans-
form asset management. For instance, the UK government anticipates £50 billion in
investment in offshore wind by 2030 [17], driven by the urgency of the climate crisis and
the need for sustainable energy generation. The operation and maintenance of these
wind farms pose significant challenges because of the sheer number and size of these
structures, as well as issues related to accessibility. Nevertheless, wind farms typically
consist of many nominally-identical structures, offering the potential for substantial data
to facilitate PBSHM. Similarly, in 2020, National Highways, the UK’s main highways
agency, managed 9,392 bridges [18], highlighting another context where PBSHM could
enhance the management of large populations of structures. Monitoring of bridges is
conventionally carried out via periodic visual inspections, presenting a significant cost.
Furthermore, even following visual inspections, damage may remain undetectable; for
example, the Malahide Viaduct collapse in 2008 occurred three days after an inspection
[19].

1.2.2.1 The role of transfer learning in PBSHM

The damage response of any two structures will differ, either because of manufacturing
tolerances and variation in boundary conditions, or differences in design. Thus, a fun-
damental assumption made by conventional machine-learning models will be invalidated
— that training and testing data were generated by the same generative process — likely
leading to insufficient predictive performance [20]. Methods to account for discrepancies
between data derived from different structures are therefore a central component of PB-
SHM. This issue motivates the research presented in this thesis, which focusses on one
such technology — transfer learning — a branch of machine learning that aims to improve
the performance in a target structure with sparse data, using data from related source

structures with more abundant data [21].
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1.3 Thesis contributions

This thesis aims to develop and validate methods for transfer learning for PBSHM to
address limitations related to data availability. The methods presented in the subsequent
chapters address key challenges related to “when to transfer?”, “what to transfer?” and,
“how to transfer?”, with the objective of moving towards transfer learning pipelines
suitable for practical PBSHM applications. The core contributions of this thesis are

summarised as follows:

1. Transfer learning (statistic alignment — SA) methods that are robust in sparse
data scenarios are adapted to extend their application to scenarios where data are
imbalanced, which is typical in SHM. The resulting methods allow for labelled
data from a source structure to be used to learn predictive models applicable to a

target structure using only data from the undamaged target structure.

2. A novel similarity measure is proposed using the modal assurance criterion (MAC),
providing a method for quantifying joint distribution divergence — the primary in-
dicator transfer is feasible — using only data from the undamaged target structure.
This similarity measure is shown to address limitations with prevalent unsuper-

vised data-based measures.

3. The MAC-based similarity measure was formulated into a transfer feature-selection
criterion. The feature-selection criterion presents the first physics-based method
for selecting transferable features, with results showing it to provide consistent

improvements when using transfer learning to learn a damage classifier.

4. A regression framework is proposed to address issues relating to the validation of
predictive models learnt through transfer learning based on domain similarity. The
framework presents a tool that can support decisions relating to when transfer is
appropriate. Furthermore, the MAC-based similarity measure was shown to be an

effective measure for this application.

5. An online framework incorporating transfer learning and active learning is pre-
sented. To this end, a novel Bayesian model is introduced that allows for mapping

parameters to be defined using unsupervised domain adaptation.

6. This thesis presents two novel datasets, collected via vibration testing of composite
and metal helicopter blades, and laboratory-scale beam and slab bridges. Using
these datasets, this thesis presents some of the first examples validating the use
of transfer learning to generalise a damage classifier to a target structure learnt
using only source data between data collected from different blades and bridges in
a lab.
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1.4 Chapter Summary
The remainder of this thesis is as follows:

e Chapter 2 — The necessary background on probability theory and machine learn-

ing is provided.

e Chapter 3 — The fundamental elements of PBSHM are discussed, the general
research challenges in transfer learning are introduced, and a literature review of

transfer learning for PBSHM is presented.

e Chapter 4 — SA methods are introduced as a form of transfer learning for sparse
data scenarios. These methods are adapted to facilitate their application where
target data are not representative of all the health states in the source dataset.
The proposed methods are demonstrated using numerical data and data from two
real bridges to facilitate the sharing of a damage classifier or the joint clustering
of data from multiple structures. These applications are shown for situations
where structural discrepancies arise due to differences in design or changes to the
structure from repair. In addition, a demonstrative case study is used to discuss
the importance of SA methods as a preprocessing step before the application of

further transfer learning.

e Chapter 5 — Limitations related to data-based similarity measures are investi-
gated with a view towards developing methods to select suitable source domains
and their corresponding features. A similarity measure leveraging the MAC be-
tween the undamaged structures is proposed to provide an indication of joint dis-
tribution similarity without target labels. The MAC is then incorporated into a
transfer feature selection criterion. Results investigating the possibility of transfer-
ring a damage classifier are presented for a numerical population and a population
of different helicopter blades. In addition, the methods presented in Chapter 4

and several prominent methods from the literature are compared.

e Chapter 6 — A regression framework is presented to predict the outcomes of
transfer, motivated by the challenge of validating predictive models without com-
prehensive labelled target data. Specifically, a generalised Gaussian process (GP)
model, using a beta likelihood, is proposed as a suitable model to constrain the
prediction of classification rates, using a similarity measure as an indicator of the
success of transfer learning. In this chapter, the MAC-based measure is used to
demonstrate the possibility of predicting accuracy resulting from transfer learn-
ing. It is also discussed how this tool could be used to help decide when transfer

is appropriate.
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e Chapter 7 — An online transfer-learning framework is presented, incorporating an
active-learning strategy to guide the labelling process by selecting more informative
labels. To this end, a novel Bayesian model is proposed to update mappings
learnt using SA methods with label information as it is acquired throughout the
monitoring campaign of the target structure. Results are presented for the transfer
of a damage classifier between data from laboratory-scale bridges with varying span

lengths.

e Chapter 8 — Conclusions and future work are presented.



Chapter 2

Structural health monitoring and

machine learning

Machine learning is primarily concerned with estimating statistical models from data.
In engineering applications, such models are particularly valuable in scenarios where the
governing physics are either unknown or only valid under strict assumptions. In scenarios
where sufficient data can be acquired, machine learning provides a powerful framework
capable of addressing various SHM tasks. This chapter introduces key machine learning
concepts relevant to SHM and provides a brief overview of probability theory, as it

underpins many of the core concepts in machine learning.

2.1 Fundamental probability theory

Probability theory provides a framework for explaining scenarios where precise signals
cannot be assigned to certain values or categories, which is often inevitable when using
measured data in engineering applications. A brief overview of the relevant probability
theory is provided here; for a more in-depth understanding, the interested reader may

refer to [22].

In the context of SHM, an observation of a measured quantity x can be considered as
a realisation of a (typically continuous) random variable X that can take values in a
domain X, i.e. x € X. The domain X is a space that allows a probability measure to be
defined. For continuous variables, X is typically the set, or a subset, of real numbers,
X < R; for discrete variables, X is a finite set of discrete outcomes. Generally speaking,
the probability of a specific outcome describes the likelihood it will occur relative to all

other possible outcomes, where P(X) = 0 indicates the outcome will definitely not occur

14
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and P(X) = 1 that it is certain to occur. Therefore, it is bounded within the interval

[0, 1], and the sum over all possible outcomes must equal one.

A continuous random vector is associated with a probability density function (p.d.f)

p(z), which describes the probability that X will take a value z in a < X < b as follows,

P(a<X<b)=Jb

a

p(z)dz  s.t. L{p(x)dx =1, 0<p(z)<1 (2.1)

Often, the objective of SHM is to assign observations to discrete categories y that
describe the state of the structure, which can take one of K classes in a finite set
ye Y ={1,2,...,K} — this is called a label space in machine learning. For a random
variable Y, the probability mass function (p.m.f) P(Y") describes the probability for each

of the possible outcomes; a valid p.m.f follows,

P(Y=y) st. Y P(Y=y)=1, 0<PY =y <1 (2.2)
y

For brevity, probabilities such as P(Y = y) will be denoted P(y), and p(-) will refer to
either a p.d.f. or p.m.f., depending on the context. In addition, multivariate distributions
will be indicated by vector inputs. For example, p(x) would represent the multivariate
distribution describing the probability of observing a vector x, where x € R? for a

d-dimensional random vector.

Given two random variables X and Y, it is often useful to describe the probability that
they each take a certain value simultaneously, which is described by the joint probability
distribution p(z,y). The fundamental product rule states that the joint distribution can

be decomposed into,

p(x,y) = plylz)p(x) (2.3)

where p(y|x) is the conditional probability distribution, which describes the probability
of a particular state y given that x has taken a certain value. The conditional distribution
is often an object of interest in machine learning, and it is desirable to measure values
that are dependent on the quantity of interest y, such that predictions can be made
about the current structural state with high certainty. If the random variables are

independent, the joint distribution can be decomposed as follows,

p(y, ) = p(y)p(x) (2.4)
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Independence between y and x would imply that knowledge of one value would not

restrict the range of values the other would be expected to take.

Often in machine learning, it is useful to estimate the probability p(y|z), given knowledge

of p(x|y). Bayes’ rule can be derived using the product rule, and it is given by,

plylr) = == (2.5)

where p(y|z) is the posterior probability, representing the probability of y after observing
x, p(x|y) is the likelihood, representing the probability of observing z given y, p(y) is
the prior probability of y, and p(x) is the marginal likelihood or the evidence, which

normalises the posterior such that it is a valid probability distribution.

Generally, data generated from a real system can be considered to be samples from a fea-
ture space X', and label space ). Each observation of the response of the system consists
of a d-dimensional feature vector, x; € X', and can be assumed to have been generated
under a discrete system state, denoted by a label y; € ). Data can be considered as
being generated according to an underlying joint probability distribution p(y,x). If this
distribution could be accurately modelled, it would enable explicit statements about the
likelihood that observations were generated by the system and what the corresponding
system states the data were likely generated under, which could then be used to inform
the management of the system. Clearly, constructing a perfect model of this underlying
distribution would be extremely complex and require the observation of high quanti-
ties of data, many variables, and would require the specification of numerous states
[23]. However, it is generally useful to think of the modelling problem as an attempt to

capture this underlying distribution.

2.2 A brief overview of machine learning for SHM

Machine-learning approaches use a training dataset consisting of previously observed
data to tune the parameters of an adaptive model [24]. These models can then be used
to make inferences about new (test) data. Broadly, these models can be allocated to

two categories — unsupervised or supervised learning.

2.2.1 Unsupervised machine learning

In unsupervised machine learning, it is assumed that only input feature data are avail-

able, i.e. the training dataset is {x;};,, with n,, unlabelled samples. It is generally used
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to find groups in data (clustering), to perform dimensionality reduction for visualisation

or to aid downstream learning tasks, or for density estimation [20].

Unsupervised methods are often used in SHM to achieve damage detection [I},[25]. Specif-
ically, using only measurements of damage-sensitive features corresponding to the un-
damaged structure, density estimation can be used to establish a baseline representing
the distribution p(x), which represents the likely range of values for the measurements
of the structure under “normal” conditions. During testing, if data deviates from the
baseline, the algorithm will indicate novelty — this process is often referred to as anomaly
or novelty detection. These methods are generally considered sufficient to perform dam-
age detection; in some cases, they can also be used to attempt damage localisation [I].
Assuming confounding factors are negligible or have been removed, these methods can

provide a strong indication of damage [25/-2§].

2.2.2 Supervised machine learning

Supervised machine-learning methods aim to learn the relationship between a set of
input features and a target variable t; by training a model using a dataset consisting of
paired input features and corresponding target variables {x;, ¢;}; |, with n; labelled data.
Target variables can either be continuous values, in which case the task is regression, or
discrete values representing specific categories, in which case the task is classification,

where the target variables are often referred to as labels, which will be denoted by y;.

In the context of SHM, supervised methods are typically required to achieve more in-
depth diagnostics. For example, classification algorithms can be trained to assign data
to specific labels, encoding damage information such as location, type, and/or extent
[1]. As a regression problem, in some cases more precise predictions can be made by
predicting damage location or extent as a continuous variable. While the methods
developed in this thesis may also be applicable to some regression tasks, in this thesis
predicting the current health state of a structure is primarily treated as a classification
problem so contextual information will be referred to as labels for the remainder of the
thesis. As a classification problem, models for SHM may address tasks from Rytter’s
hierarchy independently or encode damage into categories that integrate information

from multiple levels, such as damage location, type, and/or extent.

From a probabilistic perspective, supervised-learning methods can be viewed as aiming
to model the conditional distribution p(y|x) (discriminative approaches) or the joint

distribution p(y,x) (generative approaches) [20]. Previous studies have demonstrated
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the application of supervised machine learning for various SHM tasks [4], 29, 30} B0~
33]; these methods have mainly been validated using data derived from FE models and

controlled experiments.

Following training of a model, it is important to perform validation to ensure the model
generalises to data that was not used in the training process. For this purpose, datasets
are typically split into training and testing data. The quality of a predictive model
can be quantified in multiple ways, such as via assessing the likelihood of predictions
or via quality measures. Two quality measures that are used for assessing the quality
of classification throughout this thesis are accuracy and the Fl-score [20]. Accuracy

provides the rate of correct classifications; it is given by,

TP+ TN
TP+TN+ FP+ FN

Accuracy = (2.6)

where T'P is the number of true positives, T'IN is the number of true negatives, F'P is
the number of false positives, and F'N is the number of false negatives. In cases where
the quantity of data in each class varies — referred to as class imbalance — accuracy
will be disproportionately influenced by predictions in the classes where data are more
abundant. The F1-score provides an alternative measure that considers both precision

and recall, and is defined as,

Precision - Recall
Fi1- =2 2.
score Precision + Recall (2.7)

where precision and recall are given by,

TP TP
Precision = ——— N=— 2.
recision TP+ FP’ Reca TP+ FN’ (2.8)

The Fl-score can also be extended to find an average across multiple classes; a common

example is the macro Fl-score. It is given by the mean of the F1l-scores for each class,

C
1
Macro F1-score = C Z F1-Score,, (2.9)

c=1

where C' is the total number of classes, and F1-Score. represents the Fl-score for class

C.
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2.2.3 Partially supervised learning

Obtaining fully labelled datasets is often infeasible in SHM; however, it is possible to
obtain labels for a subset of measurements via periodic inspections throughout the mon-
itoring campaign of a structure. As such, SHM datasets may contain large quantities
of unlabelled data and a few data with associated labels. This paradigm is well-suited
to partially supervised learning methods [34], which aim to develop regression or classi-
fication models by integrating information from both labelled and unlabelled data. By
incorporating unlabelled data into the learning process, partially-supervised methods

can reduce the requirement for labelled data to train predictive models.

Generally, partially-supervised learning can be categorised as either semi-supervised or
active learning [2]. Semi-supervised learning leverages labelled data, D; = {x;, y;}itq,
and unlabelled data, D, = {x;};**;. These models are trained using a unified scheme,
D = D;uD,, which incorporates both types of data. On the other hand, active learning
does not explicitly use unlabelled data in the training process. Instead, it uses a predic-
tive model, trained on labelled data, to estimate the information content of unlabelled

samples and guide the labelling procedure to obtain more informative labelled datasets.

2.2.4 The problems with conventional machine learning in SHM

A fundamental assumption made when applying a machine learning model to new data
is that the testing data were well represented in the training dataset, i.e. pyrqin(X) =
ptest(x)ﬂ for density estimation, pirqin(y|X) = Prest(y|x) for discriminative classifiers or
Dtrain(Ys X) = Drest(y, x) for generative models, where pirqin(+) and peest(+) represent the
training and testing distributions respectively. Thus, training robust novelty detec-
tors requires observations representative of the structural response across a wide range
of EoVs. The requirement for supervised methods is significantly more demanding,
as training data must include observations and corresponding labels for each health
state that may be encountered during testing. As previously discussed, acquiring these
datasets directly from the structure of interest is often prohibitively expensive and/or
unsafe. Furthermore, because machine-learning models typically fail to generalise to
data generated by different underlying distributions, data sourced from FE models, or
different structures cannot reliably be used to train models via conventional machine-

learning methods.

"While in novelty detection the desired behaviour of the model is to indicate when pirain(Xx) #
Dtest(x), the assumption is that for the normal condition pirain(X) = prest(x), such that data corre-
sponding to abnormal operating conditions can be identified.
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Obtaining unlabelled datasets of the normal condition is often feasible in practical sce-
narios, facilitating the application to damage detection [25H27, B35], which is highly-
valuable for safety-critical applications. However, it is generally not feasible to obtain
complete labelled datasets from a single structure, impeding the practical implementa-
tion of SHM systems that provide more detailed diagnostic information, even though
many studies have demonstrated supervised methods are capable of achieving damage
localisation [29] [30], classification [31] and quantification [32], B3] using experimental

data.

Consequently, substantial efforts have been made to reduce the need for extensive la-
belling by leveraging unlabelled data [2] B, 86}, [37], incorporating physics-based knowl-
edge [11], B8, B9], or using surrogate data sources such as FE models [I3, 40]. These
methods can use information more efficiently than many conventional supervised meth-
ods, leading to more robust models when data are sparse. However, they still rely on the
availability of labelled data from the target structure of interest being representative of
all health states of interest. As a result, they cannot assess specific damage before that

particular damage state occurs, and some labels are acquired via an inspection.



Chapter 3

Population-based structural
health monitoring and transfer

learning

As previously discussed, data relating to health states of interest for decision makers
such as damage or abnormal EoVs are often costly and/or unfeasible to obtain. The
cost and availability of data motivates the development of PBSHM systems. However,
PBSHM introduces several unique challenges — requiring methods to identify what con-
ditions PBSHM is possible and how machine learning methods can leverage related
information. This chapter aims to give a brief overview of these problems. First, the
idea of homogeneous and heterogeneous populations is introduced, along with current
approaches to quantify structural similarity. An overview of transfer learning is then

presented, highlighting the key research challenges in the context of PBSHM.

3.1 Population-based SHM

To address the issues related to data scarcity, the emerging field of PBSHM aims to
develop a framework to leverage information between groups of related structures [6, [15]
16], i.e. populations. When considering all of the data across a population of structures,
it is more likely that data corresponding to a relatively complete damage-label set will
become available. Furthermore, sharing unlabelled data across similar structures may

lead to more robust novelty detection [41-43].

Considering datasets from a population of structures introduces a number of unique

challenges. These challenges can be divided into two essential elements of the PBSHM

21
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framework. First, structures must be “similar” enough that data obtained from one
structure can reliably improve the predictive capabilities of another. The structural
similarity measures within the context of PBSHM should guide two core transfer learning
questions — “when to transfer?” and “what to transfer?” [2I]. Second, appropriate
methods must be developed to account for the variations between data from different
structures, such that predictive models can effectively generalise across the population.

The proceeding sections aim to provide an overview of the PBSHM framework.

3.1.1 Homogeneous and heterogeneous populations

The first stage in designing a PBSHM system involves assessing the similarity of struc-
tures that are available for data acquisition. The suitability and feasibility of a PBSHM
approach, as well as the choice of transfer method, will depend on the degree of similar-
ity between the population members and the amount of information available in each of

their corresponding datasets.

The method for transfer may vary significantly depending on structural similarity. To
this end, it is useful to make a distinction between two types of population. The most

internally-similar population is a homogeneous population, which is defined as follows,

Definition 1: A population can be considered as homogeneous if each member is struc-
turally equivalent, and the geometric, material and physical parameters @ can be con-

sidered as random draws from an underlying distribution p(€) [16].

An example of a homogeneous population would be an off-shore wind farm, which would
contain many wind turbines built to the same specifications. In this case, variation will
mostly be attributed to manufacturing tolerances and defects, as well as differences in
the boundary conditions, i.e. the connection to the seabed may vary. In a homogeneous
population, it would be expected that the response of structures to damage would be
similar, and in certain cases, a general model — or a population form — may be able to

represent the behaviour of all members of the population.

In many instances, structures are bespoke to suit a set of specific requirements. For
example, highway bridges often have varying boundary conditions, lengths, support
locations, and sometimes have different numbers or types of supports; these parameters
are adapted to suit each specific site. However, these bridges generally adhere to a similar
beam-and-slab design and are comparable in scale, as they are constructed to handle
similar traffic loads and span highways, which are typically of similar width. Thus, it

is intuitive that it may also be possible to share information between these structures.
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A population of highway bridges is an example of a heterogeneous population, which is

formally defined as,

Definition 2: A population can be considered as heterogeneous if each member differs
in design; there may be differences in the structures’ geometry, connections, or material

properties [6].

There are numerous examples of heterogeneous populations; these include sets of radio
masts, buildings, nuclear power plants, and bridges. In addition, even in cases where
a large homogeneous population is being monitored, it may still be useful to consider
transfer from previous monitoring campaigns of structures following a previous design.
For example, at the start of the monitoring campaign for a new wind farm there may
be more data available from a historic monitoring campaign of a wind farm of a similar
design. Thus, this thesis largely focuses on developing methods capable of transferring

label information between these heterogeneous structures.

3.1.2 Structural similarity quantification in heterogeneous populations

Intuitively, it may be apparent to an engineer that a population of heterogeneous struc-
tures may share some degree of similarity. However, merely having a sense that struc-
tures are similar is not sufficient to decide whether transfer is possible, or to inform what
transfer methods should be used, as in the worst-case-scenario sharing information can
lead to worse predictive performance compared to only using target data. In addition,
the complexity of engineering structures makes it challenging to assess their similarity

and evaluate whether their responses to damage will be related.

To perform similarity assessment in a principled manner, Gosliga et al. proposed for-
mulating abstract representations of structures as attributed graphs (AGs) [6], by first
reducing structural components to irreducible element (IE) models. Representing struc-
tures as AGs has several core advantages for PBSHM. By representing structures as
graphs, similarity measures from graph theory, such as the maximum common subgraph
or the Jaccard index [6], can be utilised, or similarity measures can be learned via

methods such as graph neural networks [44].

Several examples of IE models and their corresponding AGs are presented in Figure
this figure was first presented in [45)]. Illustrations of a wind turbine (a), passenger
jet (b), turboprop (c), and two-, three-, and four-span bridges indicate regions of the
structures that correspond to their irreducible elements, and below each illustration is

their corresponding AG representation.
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FIGURE 3.1: An example of reducing structures to irreducible elements and their

corresponding attributed graph representations; this figure was originally presented in

[45]. Examples are presented for a wind turbine (a), a passenger jet (b), a turboprop
(c), and two- (g), three- (h) and four-span bridges (i).

Assuming the process of abstracting a structure as an AG is standardised, comparisons
via AGs may facilitate principled structural comparison, meaning similarity scores can
be meaningfully interpreted. In addition, they may allow for automatic similarity quan-
tification between many structures, meaning potential candidates for transfer could be

selected from large databases containing many structures.

The process of building IE models is briefly summarised here — for a more in depth
description of IE models the interested reader may refer to [0, [46]. First, IE models
are formulated to simplify the representation of structures by breaking them down into

fundamental components, such as beams, plates, or shells. The idea is to capture the
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essential characteristics of a structure that are most relevant to the response of the struc-
ture and potential damage states. For standardised comparison between structures, the
process of constructing IE models must be principled, such that an IE model made
by any two engineers will be identical; methods for ensuring IE models are standard-
ised is currently an important research topic [47]. AGs are then created by converting
IE models into a graphical representation where the topology between nodes describes
the connections between the components of the structure, and attributes at each node
describe the structural components’ geometry and material properties; as such, they

highlight three main sources of variation between structures:

e Geometry can be described as several geometry classes and each with a correspond-
ing shape, where the shape is further defined by its dimensions, i.e. length, width,
and thickness. The geometric information is thereby organised in a hierarchical
manner, which may be advantageous when reasoning about PBSHM, since some
tasks may only require high-level similarity for certain components or regions of a

structure.

e Material differences are also described hierarchically, at the coarsest level, it is
described by its material class — for example, metal or ceramic etc. At a finer
level, the specific description of the material (i.e. the type of steel) and the material

properties (i.e. elastic modulus) may also be given.

e Topology is determined by the physical connections between elements in a graph.

Topology may also be important for determining labels in damage localisation.

There may also be additional sources of variation in the data themselves, as a result of
data acquisition. For example, sensor placement, type, or sampling rate may vary. Thus,
the overall framework should select data sets to transfer from, based on both structural

and data similarity [7].

3.1.3 Knowledge transfer for PBSHM

Once a population of related structures has been identified, the second essential element
of a PBSHM framework involves developing methods to train predictive models that can
generalise to each structure in the population. As previously discussed, conventional
machine learning methods are not appropriate when considering different structures.
However, several sub-fields of machine learning aim to improve predictive performance
by learning from multiple related datasets, where the features and/or target variables

may be different. Several potential approaches for addressing discrepancies in data
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include transfer learning [21], 48] [49], multi-task learning [50], domain generalisation [51]
and multi-view learning [52]. The methodologies in these sub-fields are often similar, and
they largely differ in their objectives. A brief comparison with the related technologies

is given to motivate the application of transfer learning for PBSHM.

Source Target Task 1 Task2 ... TaskN
transfer ‘ }*transferi%ﬁtransfer*{
A\
Lt Model 1 Model 2 ... Model N
model
a) Transfer learning b) Multi-task learning
Source 1 Source 2 ... Source N View 1 View2 .. View3
| | \ |
General Unseen Model

model target

¢) Domain generalisation d) Multi-view learning

F1GURE 3.2: Tlustration of different fields of machine learning that aim to learn from
multiple domains/tasks.

The general flow of information for each of these methods is shown in Figure [3.2] The
focus of transfer learning is to leverage information contained in a more information-rich
dataset (a source domain) to improve the performance of a domain where data are sparse
(the target domain). Transfer learning is closely related to multi-task learning, which
aims to use information from multiple related tasks to improve the performance in each
task [50], where each task may share the same input data or have independent input
datasets. Multi-task learning differs from transfer learning as the objective is to improve
performance in each task equally, whereas transfer learning is often only concerned with
improving performance of the target task; although, multi-task learning is sometimes

considered a form of transfer learning [21].

In practice, methodologies for performing transfer learning and multi-task learning of-
ten use similar approaches [48] 50]. Both approaches have their merits for PBSHM,
and both transfer learning [12], 41}, 53| 54], and multi-task learning [42, [43], [55] have
been demonstrated to be beneficial in several PBSHM applications; however, transfer
learning — i.e. prioritising the performance of a specific structure — is more applicable
for several important applications. For example, transfer learning would be more rele-

vant where one (or more) structure has data relating to damage, and the objective is
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to improve the predictive performance of a damage classifier for structures that have
not yet experienced damage. In this case, structures for which damage-state data are
available could be considered source structures, and transfer learning could be applied
to a target structure that has not observed damage (or damage data are much more lim-
ited). Transfer learning would also be more appropriate in scenarios where the source
represents a historic monitoring campaign that already contains large amounts of data,
and the objective is to improve predictive performance for a target structure where the

monitoring campaign has just started.

Another related field is domain generalisation [51]. Domain generalisation aims to de-
velop models that can perform well in one or more unseen target domains by learning
features that are invariant to the specific characteristics of individual domains [51].
Transfer learning differs, as it assumes that some target data are available, either la-
belled or unlabelled, and it aims to use these data to reduce discrepancies between a
specific source domain (or multiple source domains) and a target domain. While domain
generalisation may be applicable to PBSHM, in most cases some data in the structure
of interest will become available close to the start of a monitoring campaign, where
damage is unlikely, and will continue to become more abundant and varied throughout
the monitoring campaign. As such, it would be more efficient to use these data either

via transfer learning or multi-task learning.

In addition, transfer learning shares some similarities with multi-view learning [52].
Multi-view learning aims to leverage several distinct feature sets, called “views”, to
improve overall performance in a single prediction task. While in transfer learning,
distinct datasets are sourced from related systems, multi-view learning typically uses
multiple representations of the same data source. For example, multi-view learning
would be applicable if the objective was to improve damage classification using acceler-
ation data from different locations on a structure, or using both acceleration and strain
measurements, under the assumption that each feature set (view) includes additional
informationﬂ While both multi-view and transfer learning may attempt to account
for differences between several feature sets, they differ more significantly in their ob-
jectives compared to the other approaches, as multi-view learning generally only uses

measurements from a single system.

In SHM, scenarios where damage-state data are unavailable or sparse in a structure of
interest are prevalent. Transfer learning is one of the most appropriate technologies
to leverage information from different datasets that contain the required damage-state
information when there is limited data in the domain of interest, although in some appli-

cations both transfer learning and multi-task learning approaches would be related and

Tt should be noted that multi-view learning is also similar to data fusion [I].
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may produce similar results. Thus, this thesis aims to develop transfer learning method-
ologies for PBSHM. The following section presents an overview of transfer learning and

the challenges for its application in PBHSM.

3.2 Transfer learning

A major limitation of standard machine learning models is that they can only be ex-
pected to produce accurate predictions on testing data that are well represented in the
training dataset. This assumption restricts the application of machine learning to sce-
narios where sufficient training data can be acquired for the specific system of interest.
As such, for each task, an independent model must be learnt. However, this learning
paradigm differs from how biological intelligence typically learns. Consider the task of
learning the acoustic guitar. It would be natural to assume that a musician proficient in
another string instrument, such as a bass or electric guitar, would be able to use their
previous experience to quickly learn the acoustic guitar. It is also likely that such indi-
viduals would be able to use their knowledge of music to learn non-string instruments
more efficiently. Essentially, most new learning tasks are aided to some extent by an
innate ability to identify similarities between previous experiences and identify useful
knowledge. Thus, it is intuitive that some mechanism for exploiting related information
between similar domains/tasks could be incorporated into artificial learning algorithms;
in a general sense, this is the motivation of transfer learning. This section aims to

provide a general overview of transfer learning to motivate its application to PBSHM.

3.2.1 Transfer learning definitions

There are various categories of transfer learning motivated by different learning scenarios.
To provide a general definition of transfer learning and its various subfields, two core

objects must first be defined — a domain and a task; their definitions are as follows:

Definition 3: A domain Q@ = {X,p(x)}, is defined by a feature space X and a marginal
probability distribution p(x) on that space, where x € X'.

Definition 4: A task for a given domain is defined by T = {J, f(:)}, where ) is the
label space and f(-) is a predictive function learnt from a finite sample {x;, y;};~,, where
x; € X and y; € Y. In a probabilistic setting, the predictive function can also be viewed

as modelling the conditional distribution p(y|x).

The most common paradigm studied in transfer learning considers using a single source

and target domain. For simplicity, the following definitions will make this assumption;
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however, transfer learning may also be applied to scenarios where there are multiple
source domains — called multi-source transfer learning [56]. Following these definitions,

transfer learning can be defined as follows:

Definition 5: In transfer learning, given a target domain §2; and corresponding task
T;., the objective is to use information contained within a source domain 25 and the

corresponding task 75 to improve a target predictive function fi(-).

Typically, it is assumed that the source domain contains sufficient labelled data to learn
a predictive function, while the target domain has significantly fewer data, often with
few or no labelled examples. The approach to transfer learning often varies depending
on the label setting. Pan et al. classify the main forms of transfer learning as follows
[56]:

In unsupervised transfer learning, the source domain consists of labelled data, D,; =
{xs,is ysyi}?j{, where n,; is the number of labelled source instances, and x,; and ys; rep-
resent the features and labels, respectively, which are assumed to be generated following
the underlying source joint distribution ps(y, X)EI. The target domain consists of unla-
belled data, Dy, = {x; };”:11‘, where n;, is the number of unlabelled target instances,
which are assumed to be generated from the underlying target joint distribution p;(y, x).
In supervised transfer learning, both the source dataset, Dy;, and the target dataset,
Dyy = {xtj, Y5 };Lt:ll, have labelled data, where n;; denotes the number of labelled tar-
get data. Similar to conventional machine learning, this setting can also be extended
to partially-/semi-supervised transfer learning by incorporating both labelled and unla-

belled data into the learning process [56].

A less studied area is where the source dataset, Dy, = {xs,i}?i’l", including n,, unla-
belled instances, and the target dataset, D;,,, both consist of only unlabelled observa-
tions. In this setting, transfer learning aims to enhance the performance of unsupervised
learning tasks in the target domain, such as clustering, density estimation, and dimen-
sionality reduction [2I]. In [56], this paradigm is not explicitly defined; however, in
[21] [49] this setting is defined as unsupervised transfer learning. It is important to
note that there are a few inconsistencies in the definitions of different transfer-learning
paradigms in the literature [21], 48, [49] [56]; however, the remainder of this thesis will
use the definitions provided above, and the setting where no data are labelled in both
domains will not be considered. In addition, for the remainder of the thesis subscripts
“ »

u” and “l” will only be used when it would otherwise be unclear whether notation

refers to labelled or unlabelled data notation refers.

2The source and target distributions denoted by ps(-) and p;(-), respectively take the corresponding
measurements and labels x, and/or y, and x; and/or y., respectively. However, in this thesis the
subscript for features and labels will be dropped for brevity.
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In addition, several transfer scenarios arise depending on the differences between the
features and label spaces of each domain. These are categorised as homogeneous and
heterogeneous transfer learning, as defined in [56]. In homogeneous transfer learning, it
is assumed that the feature and label spaces are the same, i.e. Xy = &} and Vs = V4,
but there are differences in the marginal ps(x) # p:(x) and/or conditional distributions
ps(y|x) # pe(y|x). The objective is then to account for the differences in the distribu-
tions to improve a target predictive function fi(-). Whereas, in heterogeneous transfer
learning, it is assumed there are differences in the feature and label spaces, i.e. X; # A}
and Ys # );. This scenario leads to a more complex objective, where available source
and target data need to be used to find a shared feature space where data distributions
are similar, such that source data can be used to improve the performance of a target

predictive function fi(-).
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FIGURE 3.3: Frameworks of (a) a conventional SHM process and (b) a transfer learning-
based SHM framework. The dashed line in (b) indicates that transfer can be performed
in two stages using DA or in one stage with model-based transfer learning.

When developing a transfer learning strategy, it is useful to frame the problem with re-
gard to three questions [2I]: “when to transfer?”, “what to transfer?”, and “how
to transfer?”, each of which presents important research issues. A comparison of a
standard SHM framework and a transfer learning-based SHM framework are presented
in Figure [3.3(a) and Figure [3.3(b), respectively. It can be seen that in comparison to
conventional SHM (Figure|3.3((a)), transfer learning introduces additional considerations
relating to each of these core questions (Figure [3.3(b)). First, evaluation of available
source domains/datasets must be carried out to decide whether transfer is possible. Sec-
ond, signal processing and feature extraction must not only focus on extracting damage

sensitive features, but also features that can be used for transfer learning. Finally, the
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modelling procedure requires an additional mechanism to share information, either by
introducing a domain adaptation (DA) step or using end-to-end transfer learning models
(model-based transfer learning). The current approaches and core challenges relating to

these questions are introduced in the context of PBSHM in the following sections.

3.2.2 When to transfer? — avoiding negative transfer

“When to transfer?” seeks to assess in which situations transfer learning should be
applied. The objective of transfer learning is to enhance the predictive performance of a
target predictive function by leveraging information from a related source domain. How-
ever, transfer learning is not always beneficial. In certain scenarios where the problem
is ill-posed or the domains are not sufficiently related, transfer learning may result in
worse performance than only using target data. This phenomenon is known as negative
transfer — which may have catastrophic consequences in SHM, where poor generalisation
of a source model can lead to unnecessary costly inspections or severe damage caused

by missing critical maintenance.

A visual representation of negative transfer in the context of DA is presented in Figure
Figure (a) presents the desired outcome from DA, where post-alignment data
from corresponding classes (indicated in blue and red) occupy the same region of the
feature space in both the source and target domains; thus, a classifier trained using source
data would be expected to generalise well to the target data. In contrast, Figure (b)
illustrates a scenario where alignment led to data corresponding to different labels in
the source and target domains to be aligned, which in this case would lead to incorrect
predictions in the target domain, a worse result than even a random guess; thus, it

represents negative transfer.

To determine whether transfer learning has led to negative transfer, one approach would
be to compare the risk associated with different predictive models. For a predictive
function f(-), output by an algorithm f = A(Ds, D;), risk on the target domain is

defined as follows,

R(f) = Bz, ye)~p. [(f (%2), w0)], (3.1)

where R(f) represents the risk of a predictive function f(-) applied to a target dataset
Dy, and £(-,-) is a loss function. In the context of transfer learning, negative transfer

can be defined as follows,

Definition 6: Negative transfer occurs when the risk of the predictive function, learnt

via transfer learning, R(A(Ds,D;)), is greater than the risk of a predictive function
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FIGURE 3.4: Example of an ill-posed transfer learning problem where adaptation leads
to the data relating to different labels in the source and target domains to be aligned.

learnt using only the target data, R(A(<,D;)), i.e. R(A(Ds, D)) > R(A(D,D;)), where
@ represents an empty set [57].

“When to transfer?” can be framed with respect to avoiding negative transfer, which is
dependent on two main factors 1) the similarity between the source and target domains,

and 2) the quantity of information available to learn regularities between domains [57].

The first factor, requires the joint distributions ps(y, x) and p;(y, x) to be related. Quan-
tifying similarity between the joint distributions is challenging, and often data intensive
[58]. Limited target data, particularly labelled data, often impedes the direct applica-
tion of similarity metrics. In many transfer learning studies, joint distribution similarity
is implicitly assumed [211, [48] [49], and only a few studies provide principled justification
for transfer; for example, by using marginal distribution distance metrics [59H61]. In
PBSHM, engineering expertise can also be leveraged to quantify domain (structural)
similarity, as discussed in previous sections; however, identifying important characteris-

tics that indicate the possibility of transfer is still an ongoing topic of research [46].

The likelihood of negative transfer is also heavily dependent on the availability of data
in the target domain. On one hand, the likelihood of negative transfer is related to the
performance of the target-only model. For example, consider a supervised learning task.
If labelled target data are unavailable (n;; = 0), a target-only model would be a weak
random model, meaning prediction probability would be uniform across all classes; thus,
negative transfer is less likely to occur. As some labels become available, semi-supervised
methods become more appropriate to learn a target-only model [20], which are likely to

perform better than a weak random model. At the other end of the spectrum, if labelled
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target data are abundant, if the source joint distributions differs even slightly from the

target, transfer may harm generalisation.

On the other hand, data availability also influences the practicality of accounting for
distribution shift. When labelled target data are unavailable (n;; = 0), transfer-learning
algorithms often rely on minimising the discrepancy between the marginal distributions
of the observed data ps(x) and p;(x), which requires a strong assumption to be made
about the similarity of the joint distributions [60]. Conversely, if some labels are available
in both domains (n;; > 0 and ny; > 0), a wider variety of methods become applicable

to learn shared regularities between the joint distributions [48].

Abundant target labels Likelihood of negative

transfer

________________ High likelihood

Limited target labels
Medium likelihood

Low likelihood

Target data availability

Sparse target labels

Domain similarity

FI1GURE 3.5: A purely demonstrative illustration of the likelihood of negative transfer
relative to target data availability and source domain similarity.

Figure illustrates this balance between target labelled-data quantity and domain
similarity, highlighting how these factors may influence the likelihood of negative trans-
felﬂ While it may be intuitive that transfer learning is most appropriate where data
are “insufficient” to learn a robust target-only model and there is a “similar” enough
source domain to transfer from — i.e. transfer is most appropriate when the task falls in
the green region in Figure — these concepts currently lack rigorous methods to assess

the suitability of transfer in specific PBSHM scenarios.

The most direct approach for deciding when to transfer would be cross-validation, where
target labels are used to evaluate the empirical risk. However, if data are sparse or
unrepresentative of the testing data, this method would be unreliable [62]. Alternatively,
several bounds rooted in statistical learning theory exist that aim to provide an upper

bound on a predictive function learnt via transfer learning [60]. These bounds suggest the

3This illustration is purely speculative and is for demonstration purposed only.
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performance of a source model is dependent on three factors — marginal and conditional
distribution divergence, and the source risk of the predictive function. In practice,
obtaining valid measures on the marginal and conditional distributions is challenging,

preventing the direct application of these bounds.

Another approach would be to attempt to quantify the joint-distribution divergence.
However, this approach presents two distinct challenges. First, in the absence of suffi-
cient labels to measure the similarity between the joint distributions, similarity quan-
tification is limited to unsupervised metrics that quantify the distance between the
marginal distributions [48] [60} [63]. Thus, using these methods, there would still be a
reliance on domain expertise to ensure the conditional distributions are similar. Sec-
ond, a distribution divergence D(-), will only indicate the distributions are the same if
D(Ds,y, Dyy) = 0. If distributions are related, but not identical, it is challenging to
interpret D(Ds y, Dyy) > 0. Thus, developing methods to inform “when to transfer?”

to ensure PBSHM systems are robust is a critical research area.

3.2.3 What to transfer? — identifying related features and relation-

ships

“What to transfer?” focuses on identifying specific information that can be shared
between domains; thus, guiding “how to transfer?”, which aims to develop algorithms
that can improve generalisation across domains. For example, “what to transfer?” may
seek to identify related features, or similar relationships between measurements and

predicted values.

In homogeneous transfer learning, the feature and label spaces are assumed equivalent;
thus, transfer learning aims to address distribution shift, where the joint distributions
between the two domains differ. “What to transfer?” is largely driven by the type of shift
between features; it is important that features with a suitable type of distribution shift
are chosen for a given transfer-learning method. Two scenarios that transfer learning

typically attempts to address are:

1. ps(x) # pi(x) and ps(y|x) = pe(y|x). The conditional distributions may be the
same between domains, ps(y|x) = p;(y|x) but the marginals differ, a phenomenon
known as covariate shift [64]. An illustration of this situation is shown in the top
panel of Figure [3.6] where it can be seen that the regions the source and target
data are likely to take overlap, but the proportion between the class distributions

differs, leading to a different marginal distributionsﬂ

4Note, the shifts in the marginal distributions here are a direct result of the prior distributions
differing between domains ps(y) # p:(y)
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An example of covariate shift in SHM would be data collected from two identical
structures during different seasons. For example, if one dataset contained more
measurements taken during freezing temperatures, it would include a greater pro-
portion of higher natural frequencies resulting from the increased stiffness of the
structure. However, the probability of observing a natural frequency under freez-
ing temperatures, given a specific range of natural frequency values, would remain
identical for both structures. Covariate shift is particularly important to address
for density estimation and generative models. In the context of classification, co-
variate shift, as presented in Figure may lead to a change in the optimal
boundary if classes are not separable. For example, it can be see in Figure the
value at which the class 0 becomes more likely than class 1 differs between domains,
which is indicated by the black vertical lines. In addition, it may cause issues in
supervised learning caused by sample bias, meaning the model may over-fit to

patterns that are over-represented in the training set.

2. ps(ylx) # pe(y|x) and/or ps(x) # pi(x). A more general scenario is where the
conditional distributions also differ, named conditional distribution-, or concept
shift [56]. Conditional-distribution shift will likely lead to poor generalisation of
a predictive model, as this is the relationship in the data that supervised learning
typically aims to capture. This assumption captures a broad spectrum of scenarios,
ranging from conditional distribution shifts that can be reduced by only minimising
marginal distribution discrepancy, to deviations that mean transfer learning can

only provide limited (or no) improvements in the target domain [4§].

An example of this scenario is shown in the bottom panel of Figure[3.6] where it can
be seen that the regions of high density do not overlap between domains. This lack
of overlap in the marginal distributions distinguishes this situation from covariate
shift, as the absolute position of any classifier boundary could differ significantly.
For example, the black lines centred at zero and ten in Figure [3.6]| represent the
classification boundaries for the source and target domains, respectively. This
discrepancy makes directly leveraging the data in their original feature space more
challenging. However, the domains share a related class structure, where Class
1 represents an increase in the value of the measured quantity. Thus, it may be
intuitive that applying a mapping that removes the mean and scaling could align
these domains. Importantly, it may be possible to learn such a mapping without
target labels. Alternatively, this relation could be leveraged to learn a suitable

inductive bias for a classifier, reducing labelled target data requirements.

As with the previous question — “when to transfer?” — identifying what type of distri-

bution shift exists for a given pair of domains, and associated features, has previously
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FiGURE 3.6: Examples of two types of distribution shift that transfer learning aims to
address. The top panel represents covariate shift, and the bottom panel presents label
or conditional-distribution shift.

largely relied on domain expertise [21], 48, 49]. Moreover, there are few well-defined
methods for testing the requirements of certain distribution-shift assumptions between
a set of source and target features. For example, in the second scenario, quantifying the
relationship between conditional distributions that occupy distinct regions of the fea-
ture space may be challenging. An interesting direction for PBSHM would be to instil
physical understanding or engineering expertise into principled methods to attempt to
infer what features would have a similar response to damage and how the response to

damage is related. This is one of the objective of developing metrics based-on IE models
[6].

In PBSHM, both types of distribution shift may arise; however, this thesis focuses on
developing methods to address the second scenario. To motivate this setting for PB-
SHM, consider the task of modelling the distribution of the natural frequencies p(wy,),
for each member from a population of uniform cantilever beams. A closed-form ex-
pression for a uniform cantilever beam exists, defining a deterministic value for natural
frequency given the beam geometry and boundary conditions. In practice, it is likely
that observed natural frequency values @, will also be contaminated with observation

noise, which could be considered to follow a Gaussian distribution with variance o2 (and
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some parameters will have a dependence on various EoVs). The generative process for

the natural frequency observations wﬁf ) could therefore be given by,

() \ 2
. El
(4) _ n
Wy 7 ) A (3.2)
p(@f)) = N, o?%) (3.3)

where W represents the natural frequency of the j-th mode, Bflj ) is the j-th root of
the characteristic equation for a cantilever beam, which is determined by the boundary
conditions. The natural frequency is dependent on the beam geometry and material
properties — the length of the beam L, the Young’s modulus of the material F, the sec-
ond moment of area I , the density of the material p, and A is the cross-sectional area
of the beam. Assuming a heterogeneous population, these properties may differ signifi-
cantly, meaning the mean value of ng ), given by equation (3.2), will change significantly,
potentially resulting in little or no overlap in the regions of high density of the marginal
distributions. However, this mean function is the result of scaling the fundamental natu-
ral frequencies By(lj ), which are invariant to geometry and material properties, suggesting
that even though the absolute values of w,(Lj ) differ, there is a common factor between all

of these structures which may allow for information sharing.

In heterogeneous transfer learning, both the feature and/or label spaces will differ, mean-
ing that models cannot be directly applied between domains without first mapping data
into shared spaces. For example, in SHM, feature spaces may differ because of changes in
the sampling rate of acceleration measurements, meaning associated frequency-domain
features would have a different dimension [53]. In this case, transfer-learning methods
must assume that there is a shared latent subspace where information can be shared

between domains.

3.2.4 How to transfer? — methods for transfer

Motivated by the potential of useful information that could be shared between domains,
“how to transfer?” aims to specify an appropriate form of transfer learning algorithm.
Transfer learning can facilitate information sharing where there are discrepancies be-
tween domains; it generally achieves this by either regularising/adapting a source model
using target data or by manipulating the data themselves to align the distributions,

thereby allowing standard machine learning methods to generalise effectively. A brief



Population-based structural health monitoring and transfer learning 38

overview of the methods used in each approach is presented as follows. There is ex-
tensive research in transfer learning for a range of applications; as such, the following
summary provides a general overview and is not an exhaustive literature review. For a

more in-depth review, the interested reader may refer to [21} 48] [49] 56].

3.2.5 Model-based transfer learning

Model-based algorithms generally aim to learn inductive biases using source data by
finding better model initialisation [65] [66], sharing parameters [67, [68], or regularising
parameters across domains [69-75]. A popular example is fine-tuning, where some or
all of the weights of a neural network trained using source data are updated using
limited labelled target data [65]. Fine-tuning has been shown to significantly reduce the
data requirement for training large neural networks [65], leading to wide adoption for
applications such as computer vision [76H80] and natural language processing [81), 2],

where complex nonlinear functions are required.

A current promising area of research relating to the idea of fine-tuning is that of a “foun-
dation model” [83H85]. A foundation model generally consists of a large neural network
that has been trained on a large quantity of data from many sources with the motivation
of learning a general representation useful for downstream tasks. Thus, these models can
then be updated with relatively small quantities of data via fine-tuning. Furthermore,
in some cases pre-training can be conducted using tasks where data are cheap to anno-
tate; for example, next word prediction in natural language processing does not require
expensive human annotators. Learning a set of bases in this way effectively restricts the
model complexity and encourages learnt functions to follow a form that performs well
across related learning tasks. This approach is particularly powerful for applications
like natural language processing [83] and computer vision [85], where complex nonlinear
functions are required to model input-output relationships; however, there are no known
functions that explain these specific relationships, motivating the application of high-
variance models that capture a wide range of possible functions. Nevertheless, even if
these methods can represent the exact underlying functional form that describes a spe-
cific phenomenon within these bases, data relating to the domain/task of interest would

likely still be required to tune parameters to a target application.

Fine-tuning essentially biases the target model to have similar weights to the source
model. There are numerous approaches that attempt to directly bias the target model
to have similar weights to the source model, many of which fall into the category of
multi-task learning. Hierarchical Bayesian modelling presents one example, which as-

sumes that the model parameters are drawn from a shared hyperprior [69]; thus, sharing
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information by learning an informative population-level prior. This hyperprior can be
seen as a population-level model, representing the variation across each domain/task.
Mixed-effects models also follow a similar approach, but directly share certain parame-

ters across multiple domains [42].

Another approach uses shared regularisation terms across multiple tasks; thus, these
methods encourage the use of more informative features by inferring which features are
beneficial to multiple prediction tasks [50]. These regularisation schemes have also been
modified to explicitly prioritise a target domain by including regularisation terms that
either enforce the source and target predictions [70} [71], or the source and target weights
to be similar [73H75]. A related approach is to assume a set of shared weights and allow
the target model to vary from the source model by including additional target-specific

weights [68].

There also exist a few model-based algorithms that do not require target labels. These
typically use unlabelled target data in a regularisation term, to ensure that the entropy
in the target is low, encouraging confident predictions in the target [72], which is also
a common use of unlabelled data in semi-supervised learning [20]. A few studies also
use an ensemble of source models and attempt to find a consensus that is consistent
for a given target sample [86], [87]. However, these methods require significant overlap
between the source and target marginal distributions. For example, they would not be
appropriate in scenarios such as Figure (b), as an initial source classifier would likely

confidently misclassify all target data as Class 1.

3.2.6 Domain adaptation

Domain adaptation (DA) aims to reduce the differences in data distributions by re-
weighting instances, known as instance-based algorithms, or by finding a new feature
representation, referred to as feature-based algorithms [48]. Following successful domain
adaptation, any predictive function learnt on the source data should then generalise to

target data.

Instance-based algorithms focus on re-weighting individual training samples, such
that specific samples are given more or less importance depending on the likelihood that
they are relevant to the target task [88]. These methods typically involve modifying the

loss function by adding a weight w; to modify the empirical risk as follows,

RO = 3 wil(f (%01 9ss) (3.4)
=1
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F1GURE 3.7: A comparison of the two mapping approaches for DA — asymmetric
mappings (a), which project one domain to the other, and symmetric mappings (b),
which project the data into a shared latent feature space.
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that the re-weighted source instances will more closely match the target joint distri-

Generally, w; aims to estimate the ratio between the joint probabilities such

butions [2I]. In unsupervised transfer learning, instance-weighting is generally used to

address covariate shift (or sample-bias), as such differences in the joint distributions can

be reduced by finding instance weights that estimate the ratio between the marginal

pe(xs)
Ps (%)’
used for learning classifiers that are more representative of the target data [R9HII]; in

probabilities w; =

since ps(y|x;) = pi(y|x;) [88HI0]. These methods have been

addition, they have also been applied to reduce bias in cross-validation [8].

In some applications, only a subset of the input space may follow the same conditional
distribution in both the source and target domains; as such, several methods use limited
target labels to improve transfer. For example, some approaches iteratively down weight
instances from the source domain that are less relevant to the target task using a small
set of labelled target data [92H94], while others remove samples that are less relevant to

the target and use instance weighting to account for covariate shift [95].

A major limitation of instance-based methods is they require significant overlap between

pe(xi) _
Py — O
meaning no instances can be directly applied to the target. This assumption is often

the marginal distributions, i.e. if the marginal distributions do not overlap

too restrictive, motivating feature-based approaches to DA.

Feature-based approaches generally aim to find a shared feature representation be-
tween domains [48]. A prevalent approach aim to learn a mapping to project data into
a shared space; thus, these methods assume ps(x) # pi(x) and ps(y|x) # pi(y|x), and
a mapping ¢(-) exists, that projects the domains into a shared feature space, where
ps(6(x)) = pi(¢(x)) and ps(y|d(x)) ~ pi(y|d(x)) [48, 96]. There are two main mapping
approaches — asymmetric and symmetric mappings [48]; these are demonstrated in Fig-
ure a) and Figure (b), respectively. An asymmetric mapping aims to project data

from one domain to the other and often are only applied to one domain, allowing for
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models trained in one domain to be applied directly to the other. On the other hand,
symmetric mappings applied to the same mapping to both domains and aim to project
data into a shared latent feature space, assuming a shared latent space exists where the

distributions of both domains are invariant.

In unsupervised DA, directly estimating joint distribution discrepancy is challenging, as
such a prominent approach is to assume a mapping ¢(-) can be learnt by minimising a
divergence measure on the unlabelled data, which quantifies how different two probabil-
ity distributions are; in general, the marginal-distribution divergence are used [48] [96].
A few examples include the maximum mean discrepancy (MMD) [96] O7], Kullback-
Leibler (KL) Divergence [93], Jensen-Shannon Divergence [98], Bregman Divergence
[99], or Hilbert-Schmidt Independence Criterion [I00) [10I]. These methods generally
aim to learn a mapping that minimises one of these divergence measures D(-) between
the sets of source and target feature vectors, given by X, € R?*¢ and X; € R™*¢

respectively, using the following objective function,

¢ = arg;ninD(qb(Xs), P(X¢)) (3.5)

Within these approaches, mappings are generally found either via a kernel mapping or
a feature extractor using deep neural networks (DNNs) [48]. For example, transfer com-
ponent analysis (TCA), can be seen as an extension to kernelised principal component
analysis (PCA) that aims to find a latent space that maximises variance and minimises
the MMD [96]. Long et al. proposed joint-distribution adaptation (JDA) to extend
TCA by also attempting to minimise the MMD between the conditional distributions
[97]. Since in unsupervised DA there are no labels in the target, JDA uses pseudo-labels
found via predictions of a classifier trained on the source domain to assign pseudo-labels
to the target samples and then finds the distance between the class-conditional distri-
butions ps(x|y) and p;(x|y), where g are label predictions. Wang et al. proposed a
modification of JDA, balanced distribution adaptation (BDA) [102], by introducing a
parameter to control the importance of the marginal and conditional distributions. In

addition, a few approaches propose learning a source classifier and kernel simultaneously
[103, [104].

In recent years, a significant amount of literature has focused on implementing similar
objectives in DNNs [105, [106]. For example, analogous methods exist for TCA — the
domain adaptation network [107], JDA — the joint adaptation network [LI0§] and BDA —
dynamic weighted learning [109]. Other neural network-based methods learn a feature
representation to confuse a domain discriminator, which aims to distinguish between

the source and target [T10HIT3]; thus, these algorithms minimise the proxy-A distance
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(PAD) (see the proceeding section for more details). These methods have been largely
motivated by image classification [I05] and natural language processing [106], and are
advantageous where data are high-dimensional and complex nonlinear functions are
required for mapping and predicting data. However, they will typically require more data
to prevent overfitting and often do not produce low-dimensional feature representations

like the kernel methods, making visualisation of features more challenging.

Aside from minimising nonparametric distribution distance metrics, a few approaches
align domains by directly matching statistical moments [91, 1TT4HIT6] — called statistic
alignment [48]. These have the advantage of requiring less data and use linear transfor-
mations, which retain the interpretability of the original feature space. Similarly, some
approaches perform DA via batch normalisation approaches [IT7-H119], which align the

means and standard deviations of the activations in DNNs.

Finally, several methods attempt to align domains via manifold alignment. Similar to
statistical-alignment approaches, Procrustes analysis can be used to align domains via
translation, scaling, and rotation operations [120, 121]; the main difference is that these
methods use isotropic transformations, which maintain the local geometric properties
of the data. These methods may also leverage geometric properties; for example, Rie-
mannian Procrustes analysis extends this concept to spaces with intrinsic curvature
[122]. Other manifold methods compute shared subspaces by interpolating between the
manifold of subspaces (Grassmannian) [123] [124]. Similarly, gradual domain adaptation
leverages ideas from this geometric perceptive to transfer via interpolating domains, as
discussed by Wang et al. [125].

Within unsupervised domain adaptation, a few approaches exist that do not learn a
mapping. For example, a few studies find shared features via feature selection. Both
unsupervised metrics and supervised distribution distance metrics have been incorpo-
rated into selection criteria, using exhaustive selection schemes [126H128], and heuristic
search methods [129] 130]. Furthermore, a few approaches aim to augment the original

feature space [67].

While advantageous when labelled data are expensive and/or unfeasible to obtain, the
application of unsupervised domain adaptation is generally restricted to pairs of domains
with high structural similarity and varied unlabelled data. In the supervised transfer
learning setting, mappings can also be learnt to directly optimise the performance of
a predictive model by learning both a predictive function and a mapping, a general

formulation for the loss function then becomes,

¢, f =argmin Y > L(f((x)), i) (3.6)

.f De{Ds,D¢} (xi,y:)€D



Population-based structural health monitoring and transfer learning 43

In this paradigm, examples exist of approaches that learn asymmetric [I31], and sym-
metric mappings [I32H134]. To learn a single predictive function that optimises the loss
in both domains, the mapping must reduce the differences between conditional distri-
butions [60].

3.2.7 Distribution distance measures and unsupervised domain adap-

tation

As briefly discussed in Section 3.2.3, data from two different structures will often not
occupy the same region of the feature space in heterogeneous populations, motivating
the application of mapping-based DA. As discussed in the previous section, there are a
variety of objectives used to learn DA mappings, although minimising a distribution dis-
tance measure is perhaps the most common, and previous applications to unsupervised
DA in PBSHM have focused on this approach [7, 4], 135]. In addition, these similarity
metrics are also used throughout this thesis for quantifying the quality of a DA mapping,

as they allow for comparison of distribution divergence in the transformed feature space.

This section introduces two prominent similarity metrics used in this thesis: the MMD
and the PAD. Their relevance to learning a DA mapping is demonstrated via the intro-
duction of TCA. Two modifications of TCA are also presented that aim to address a

core limitation of unsupervised DA.

3.2.7.1 Distribution divergence measures

Determining whether two datasets were drawn from the same underlying distribution or
identifying the degree of divergence between their distributions is important for detecting
changes in training and testing data — a critical consideration when deploying machine
learning models [59-61] [136]. This problem is also known as a two-sample test [61], [136].
If the data follow a known parametric distribution, several powerful statistical tests
can be leveraged [20]. However, in practice, data rarely follow a known parametric
distribution, motivating the development of nonparametric metrics, such as the MMD
[136] or the PAD [59].

Maximum mean discrepancy — The MMD is a nonparametric metric between two
distributions, where D(Dg,,, D;,,)=0 if, and only if, ps(x) = p¢(x) [61], 136]. It maps
data into a Reproducing Kernel Hilbert Space (RKHS) and, given a rich family of kernel

functions, the MMD provides a statistical measure on the marginal distributions of the
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data. The empirical estimate of the (squared) MMD can be defined by,

ng

1
MMD(Ds u, Dy.u) = ||— 2 O(xsi) = - Do) (3.7)

s .3 i=1

where ¢ is a feature map induced using the “kernel trick” [20]. To extend the MMD to
measure the distance between both the marginal and conditional distributions, labels
can be used to measure the MMD between data from a given class [I07]. This extension
of the MMD is referred to as the joint MMD (JMMD), which is given by,

JMMD(D, ;, Dy

Z QZ) st - Z ¢ th (38)

ns xs,leX(C) t :L"tJEX()

where XS(C) and Xt(c) denote the samples from class ¢, with ¢ € 1,...,C, for the source
and target domain respectively, ngc) and ngc) are the samples for class ¢ in the source
and target, and ¢ = 0 represents the data from all classes, giving the MMD between the

marginal distributions.

Considering that many applications of TL either have limited or no label data in the
target, it is challenging to directly apply the JMMD in an unsupervised setting. However,
it provides an informative measure for quantifying the quality of DA in experimental
settings. For a more in-depth discussion on the MMD), the interested reader is referred
o [61].

The MMD has been incorporated in the objective function of many DA algorithms,
including methods that use kernel functions or DNNs to perform feature extraction
[48, 49].

Proxy-A distance — The PAD presents an alternative measure [59], so-called as it
provides an estimate for the H-divergence [59]. The PAD was originally proposed to

identify changing distributions in streamed test data. It is given by,
D A(Dsu, Dro) = 2(1 — 2€) (3.9)

where € € [0,1] is the test classification error rate from a binary classifier that discrim-
inates between the domains and D4 € [0,2]. The minimum PAD is achieved when the
domains are completely harmonised, such that the classifier can only guess the domain
of the instances — giving a classification accuracy of 50%. For a more comprehensive

understanding of the PAD, the reader is referred to [59].
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The PAD has been adopted widely in machine learning, in part because of its simplicity
to incorporate with popular algorithms such as neural networks. For example, it is the
core of generative adversarial networks (GAN) [137], and has been used in many neural
network-based DA architectures, notable architectures include the domain adversarial
neural network (DANN) [110] and the conditional domain adversarial neural network
(CDAN) [112].

3.2.7.2 Transfer component analysis

These distance metrics form the basis of many unsupervised DA algorithms; thus,
these algorithms all implicitly make the assumption that an appropriate mapping ¢
that will result in a feature space ps(y|d(x)) ~ pe(y|¢(x)) can be learnt by minimising
the marginal distribution discrepancy between the available data. Thus, these meth-
ods mainly vary based on the machinery used to perform feature extraction and their
regularisation approach. A prominent approach that uses a kernel function to learn
a nonlinear mapping is TCA [96]. Using a kernel mapping, TCA is generally able to
learn efficiently from sparse data, motivating its application to several SHM scenarios
[12] 41}, 54]. Therefore, TCA is also investigated in this thesis, primarily as a benchmark
for the proposed DA methods.

First, TCA reformulates the MMD into matrix form. Given K = ¢(X)T¢(X) where
X = X, u X, € Rstn)xd anq d is the feature dimension, the MMD can be formulated

as,

MMD(D,, Dra) = tr(KX) (3.10)

where tr() denotes the trace of the matrix and X denotes the MMD matrix, which is
defined by,

niz Xi, X5 € Xs

M@ j) = xix e X (3.11)
—1 .
o otherwise

with the low-rank empirical kernel embedding K = KAATK [138], MMD can be rewrit-

ten in terms of a transform A € R(ns+ne)xm

MMD(Ds., Dia) = tr(ATKMKA) (3.12)
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where A transforms a generic kernel matrix K such that it is reduced rank and MMD

is minimised. The problem can then be formulated as an optimisation problem,

min = tr(ATKMKA) + Mtr(ATA) (3.13)
ATKHKA=I

1

His a centring matrix H = I———

1, and 1 is a matrix of ones. Optimisation is carried
out with the regularisation restraint tr(AT A), controlling the complexity of A, with the
degree of regularisation controlled by A. It is also subject to a kernel PCA constraint,
ATKHKA =1, to preserve discriminative information by maximising variance, which
also prevents the trivial solution where A is found to be zero. This objective can be
optimised using the Lagrangian approach; A can then be found by solving the following

eigenvalue problem,

(KMK + AI)A = KHKAv (3.14)

where A is a matrix of eigenvectors with v representing the corresponding eigenvalues.
The transformed feature space can be found by Z = KA € R"™">X™  with which a
predictive model could be trained using the source labels and generalised to target test

data.

3.2.7.3 Joint distribution adaptation

A major limitation of TCA and DA algorithms with related objectives, such as the DAN
or the DANN, is that they assume that minimising marginal distribution divergence
alone is sufficient to learn a shared feature space. A modification to the TCA objective
can be made to also incorporate the distance between the class-conditional distributions

ps(y|x) and p¢(y|x) — two examples of such approaches include JDA [97] and BDA [102].

The formulation of JDA closely follows that of TCA, presented in the previous section.
It aims to incorporate the JMMD into the learning objective by replacing equation (3.12)

in TCA, with the following expression,

C
(K > MK + \)A = KHKAv (3.15)
c=0
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where M, refers to the MMD matrix between the conditional distributions, ¢ € {0, 1, ..., C},
with ¢ = 0 corresponding to the MMD as in TCA; it is defined as,

-

né)Q X, X € ch)
nii” X, X € X,EC)
M(i, j) = 1 3 X; € X X; € ch) (3.16)
ning? X; € ch) X; € ch)
0 otherwise

where ngc) and ngc) represent the number of source and target samples belonging to

class ¢. Typically, in unsupervised transfer learning, the lack of target labels prevents
the direct computation of equation (3.15). Hence, JDA leverages pseudo-labels, which
are derived from label predictions using a classifier trained with source data. To find

accurate target labels, the JDA mapping is learnt via the following iterative procedure:

1. A TCA mapping is inferred via solving equation (3.14), and an initial source

classifier is trained.

2. The initial source classifier is used to obtain pseudo-labels, and a JDA mapping is

estimated via equation (3.15).

3. A new source classifier is learnt using the JDA features, and the JDA mapping is

updated with the new label predictions; this process is repeated until convergence.

3.2.7.4 Balanced distribution adaptation

Balanced distribution adaptation (BDA) follows a similar approach to JDA, modifying
the TCA objective to include the MMD between the class-conditional distributions [102].
It differs from JDA in two ways. First, it introduces a balance factor p that dictates
the importance between the marginal and conditional distributions. Thus, the TCA

objective equation (3.12) becomes,

C
MMD(Ds y, Dt ) = tr(ATK((l — )My + p Z MC)KA) (3.17)

c=1
where M, follows equation (3.16). This balance factor is the core reason BDA is imple-
mented for benchmarking in this thesis, as by setting p = 1, it allows experiments to
test whether the pseudo-label approach addresses the limitation of unsupervised meth-

ods that only minimise the marginal-distribution discrepancy.
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The second difference with JDA is that BDA estimates the pseudo-labels using the
untransformed features (it does not include an initial TCA step). As such, it may
produce better results where TCA would lead to negative transfer, but relies on the initial

feature spaces being sufficiently related that initial label predictions are reasonable.

3.2.8 Mapping transfer learning to PBSHM: current approaches and

challenges

In SHM there are various scenarios where the quantity and type of data available lim-
its the application of data-based models. There are also multiple different applicable
approaches to transfer; “how to transfer?” for a given scenario will depend on what is
being transferred and the data available to apply transfer-learning algorithms. Thus,
this section aims to discuss previous research and outstanding challenges related to three

core questions for transfer learning in the context of PBSHM.

Previously, it was discussed that for each level of Rytter’s hierarchy the data require-
ments become more demanding. However, the data requirements in a new target struc-
ture may be much lower in cases where suitable data are available from related structures
within a population. Thus, it is useful to revisit Rytter’s hierarchy in the context of

transfer learning;:

1. Detection is typically performed using unsupervised learning by removing the
effects of confounding influences, such as EoVs. Thus, to develop a robust damage
detector, a target-only dataset would require data across various environmental
effects. Otherwise, benign changes to the structure may prompt many unnecessary
manual assessments of the data, or even inspections, increasing costs. Therefore,
the main opportunity for transfer learning for damage detection is to leverage
source domains with data from spurious EoVs, or temperature ranges yet to be

observed in the target structure.

2. Localisation can be performed by learning regression models to predict the exact
location of damage, or classifiers, where damage location is associated to discrete
regions or components of a structure. In both cases, labelled data are required
across all conditions under which the SHM system is required to make predictions.
As such, transfer has significant potential to reduce target dataset requirements,
assuming a sufficiently related source dataset (or set of datasets), with varied
labelled data.

3. Classification also generally requires labels to train classifiers that predict a dam-

age state from a set of possible candidates. Hence, it would also be beneficial in
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scenarios where suitable source data are available to either supplement or replace

labelled target data.

4. Data for damage quantification are generally even more sparse, as they depend
on all of the previously required information to identify the type and location of
damage, but also labelled observations for how this specific damage state degrades
over time. Thus, leveraging these data from a source domain may increase the

applicability of SHM systems that can predict damage extent.

5. Prognosis is typically performed with physics knowledge, informed using data-
based approaches; thus, while transfer could aid prognosis tasks by assisting in
achieving the lower levels of the hierarchy, the direct application of transfer learning

is less obvious.

Most previous investigations of transfer learning have focused on investigating “how to
transfer?”, with “when to transfer?” and “what to transfer?” often addressed heuristi-
cally, using engineering knowledge. For damage detection, several previous studies have
focused on multi-task learning in homogeneous populations, where the dynamic response
is likely to only exhibit small variations. For example, Dardeno et al. used hierarchi-
cal Bayesian models to improve predictions outside of previously observed temperature
ranges in a population of four helicopter blades [43]. In [42], mixed effects models were
used in a hierarchical Bayesian framework to improve the prediction of power output in
wind farms, demonstrating an improvement in performance at the start of operation for
less-common operational conditions (near max-power output). In addition, Brealy et al.
demonstrated the use of hierarchical models for scour detection in wind turbines [139].
These hierarchical Bayesian models improve learning in sparse data scenarios when the
variation in the population-level prior has smaller variance (is more informative) than
a prior specified by other means. However, in heterogeneous populations, where the
structural response may vary significantly in the original feature space, variation in pa-
rameters may be high when considering the original input features, potentially limiting

the effectiveness of these methods for these scenarios.

A few approaches have also investigated domain adaptation to improve damage detec-
tion in heterogeneous populations. Bull et al. used a population of six experimental
tailplanes to demonstrate transferring a damage detector using TCA [41] and [140] used
a similar approach demonstrating an application to bridges, while in [I41], TCA was
used to learn a shared damage detector for pedestrian bridges. These studies show that
a shared model can be used to identify damage with sparse data; however, they do not
specifically investigate using source domains with data related to various EoVs that were

previously unobserved in the target structure. In [142], it was shown that a DA-based



Population-based structural health monitoring and transfer learning 50

auto-encoder can be used to improve anomaly detection when the target does not in-
clude a wide range of operating conditions; this paper also highlights challenges relating
to class imbalance in DA, where class imbalance where certain classes have fewer sam-
ples. Gardner et al. demonstrated a domain-adapted Gaussian mixture model (GMM),
showing an application of transfer between datasets from a highway and railway bridge
— the Z24 Bridge and KW51 Bridge — aligning data so that joint density estimation
could model undamaged data from various environmental conditions in both domains
[143]. Moreover, TCA has been demonstrated to address changes caused by retrofitting
bridges to facilitate a shared damage detector [144].

The potential value of transfer learning increases at higher levels of Rytter’s hierarchy.
For example, damage location and classification typically require many expensive-to-
acquire labels; thus, both unsupervised and supervised transfer learning approaches
could facilitate cheaper SHM systems by reducing the requirement for labels in the target
domain. Unsupervised transfer learning particularly has drawn significant attention,
as the prospect of learning SHM classifiers without any labels in the target domains
clearly offers the largest possible cost reduction, with regard to obtaining a sufficient
target dataset. In addition, these studies largely investigate transfer in heterogeneous
populations. Since variation between the responses of these structures is often large,
the data from different structures often occupy distinct regions of the feature space,

motivating a mapping-based approach to DA.

In a PBSHM setting, Gardner et al. have shown that DA can be used to transfer lo-
calisation labels between numerical and experimental structures [12], two heterogeneous
aircraft wings [135], and between pre- and post-repair states in aircraft wings [145] us-
ing kernel-based DA, including TCA, JDA, BDA, and adaptation regularization transfer
learning (ARTL). In [146], TCA was used for classification of several bolt-loosening states

in a population of experimental beams.

A large portion of the unsupervised DA literature for damage classification focuses on
DNN-based DA. Notably Xu et al. use a physics-informed deep DA approach to align
the frequency response of multiple structures to perform damage detection and quantifi-
cation [147]. Zhang et al, presented a method for using DA to automate surface defect
classification for steel plates [148] and Narazaki et al. demonstrated the application of
DA for image-based classification of defects in bridges [149]. In [150], the DANN was
used to perform damage localisation between an FE model and an experimental beam.
In [I51], a modification of the DANN was presented to transfer a damage classifier be-
tween two metal plates representing laboratory-scale bridges. Meanwhile, Peng et al.
presented an architecture similar to the DANN, using the focal loss to account for un-

balanced data for health-state classification in wind turbines [152]. There have also been
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a number of attempts to apply DNN-based DA to perform fault diagnosis in machines
under changing loading conditions and rotation speeds [142] [153-157].

There are several limitations with these previous applications of unsupervised DA. First,
these methods typically learn nonlinear mappings and use nonparametric distance met-
rics in their objective functions. Thus, these methods may require large quantities
of data to prevent overfitting. This issue may be more severe in the DNN-based ap-
proaches, since these methods typically require tuning of many parameters and use
high-dimensional inputs, such as images or the frequency domain of the dynamic re-
sponse. While in SHM it may be possible to collect large quantities of data from the
undamaged structure, in many scenarios only few data can be collected relating to
damage or spurious EoVs. In addition, these nonlinear mappings into a latent feature
space will not necessarily preserve interpretability of the original feature space, posing

additional challenges for interpreting the outcomes of transfer learning.

Furthermore, previous approaches assume that the target domain is unlabelled, but
there are data available for each damage class of interest. In practice, near the start
of the monitoring campaign, before any damage has been observed in the structure of
interest, only data relating to the undamaged target structure would be available to
learn a DA mapping. Moreover, while data relating to more varied health states may be
acquired throughout the operation of a structure, it is unlikely that data for all health

states of interest would be obtained.

A more realistic paradigm would assume that the source dataset includes data pertaining
to all the damage states of interest, while the target contains data corresponding to only
a subset of the entire label space, i.e. the target label space is a subset of the source label
space YV € Vs. This setting is a partial-DA problem, where conventional DA algorithms
are often prone to negative transfer [I58], posing a critical challenge to the practical
application of DA. Typically, this scenario is addressed using instance-weighting [48],
and a few studies have investigated approaches for the detection of faults in machines
[159, 160]. As far as the author is aware, Wang et al. present the only example of partial
DA in SHM, implementing a DANN using label predictions to calculate instance weights
[161]. This architecture was demonstrated for transfer of a damage classifier capable of
classifying location and extent of damage between a numerical and experimental beam,
using a high-dimensional frequency spectra as the input. While these instance weighting
methods can mitigate negative transfer in some cases, they potentially share the same
limitation as instance-based transfer learning — the untransformed data must occupy a
similar region of the feature space so that instance weights can be estimated. Further-
more, all of these methods leverage large neural networks with high-dimensional feature

spaces, meaning that they may require large quantities of data to prevent overfitting.
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A more general treatment of this problem would be to assume that there are unshared
damage states in both the source and the target domain, and a DA mapping must be
learnt using a shared subset of both datasets. This setting, often called universal DA
[48], would also mitigate negative transfer in scenarios where a novel health state is
observed in the target domain. To the author’s knowledge, the only example of this
setting in the context of SHM is [162], where a DNN was used to transfer a damage
classifier for the same structure at different temperatures. Generally, this more general
setting is addressed using the same methods as partial-DA, but may require weighting
both source and target data to learn a mapping from data relating to a shared subset
of labels.

During the monitoring campaign of a structure, it may be possible to obtain a few labels
via periodic or guided inspections, motivating the application of supervised transfer
learning methods. Previous methods that have considered supervised transfer learning
in SHM have largely focused on fine-tuning DNNs. For example, fine-tuning has been
demonstrated for image-based crack detection [163] [164] and for utilising data generated
from FE models [165, [166]. However, these approaches focus on repurposing expensive-
to-train neural networks and still require target data representative of all health states
of interest. On the other hand, in PBSHM it is likely that labelled data would only
correspond to a few rare health states as discussed previously. As far as the authors are
aware, the only example of supervised domain adaptation is presented in [53]. In this
paper, kernelised Bayesian transfer learning (KBTL) was applied to a numerical case
study, where in some structures no data for a given class were available, showing the
potential for mapping-based DA to learn a classifier that can predict classes yet to be
observed in the target domain. A limitation of this case study is that it only investigated
settings where data for most classes were available, whereas in PBSHM often the target

dataset may only contain a small subset of the entire label space.

In addition, these labelled data would likely be obtained sequentially (online), through-
out the monitoring campaign, i.e. the labelled target data will still only represent a
subset of the label space () < )s). As such, the motivation for TL in this scenario
is similar to the unsupervised setting — by transferring label information from a source
domain, a classifier could be trained that is able to make predictions about yet to be
seen classes — but there may also be labels available to infer mappings. This issue moti-
vates online transfer learning methods robust to scenarios where target data are sparse;
however, as far as the authors are aware, online transfer learning has not been investi-
gated for SHM, and only a few examples of online transfer learning exist in the machine

learning literature [167-H170].
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A final consideration for “how to transfer?” is that the feature or label spaces may be het-
erogeneous, requiring the application of heterogeneous transfer learning. For example,
the feature spaces may differ if data were acquired at different sampling rates, or from
different types of sensors, such as accelerometers and strain gauges. In some cases, these
issues could be solved using physical knowledge; for example, in both of the presented
situations, natural frequencies could be derived via modal analysis. However, it may be
desirable to expedite manual efforts; in these scenarios, DA techniques could be used
to find a mapping into a shared feature space. For example, in [53], KBTL was used
to account for different sampling rates using frequency-based features, demonstrating

improved generalisation in a numerical case study.

The label space may also differ between domains. For example, in heterogeneous popu-
lations, two structures may have different components, making it unclear how to transfer
labels corresponding to components that are not shared between structures. Similar to
the treatment of heterogeneous feature spaces, label space heterogeneity may be resolved
by finding a shared label space. It is the opinion of the author that in SHM, it is de-
sirable to use engineering expertise or physical knowledge to ensure labels maintain a

physically-meaningful interpretation for use in decision processes.

In some settings, TL methods could be used to automatically select a shared label
space. For example, Gardner et al. attempted to transfer labels between numerical N-
storey structures with varying numbers of floors [7]. In a damage-classification problem,
attempting to localise damage to a specific floor, the label space from the source structure
does not directly apply to the target structure. To address this, the paper proposed an
algorithm that automatically selects a subset of labels using a GMM. However, the
paper also discusses the difficulties in interpreting labels in this heterogeneous label

space context.

The other two core research questions for transfer learning — “when to transfer?” and
“what to transfer?” — have received somewhat less attention in SHM. In the context
of PBSHM, “when to transfer?” could be informed by similarity metrics derived from
IE models; previous examples have used established graph-based similarity measures
[6] and learnt graph-based similarity measures [44] 45, 47]. However, the development
of IE models remains an active area of research, with outstanding challenges, such as
standardising representations [46], increasing expressiveness [I71], and incorporating
attributes into similarity measures [172], still being actively investigated. Currently,
Gardner et al. [I35] has presented the only example of incorporating IE models into a full
transfer-learning strategy; to the author’s knowledge this paper is also the only example
investigating the use of data-based similarity measures to inform transfer learning in

SHM.
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Furthermore, to the author’s knowledge “what to transfer?” has not been directly in-
vestigated. However, a meta-analysis of the investigations of “how to transfer?” could
reveal interesting insights into the features and patterns that can be successfully shared
using transfer learning. For example, the various applications of multi-task learning
in homogeneous populations suggest that model parameters could be shared in some
cases [42, 143], while several DA studies demonstrate successful transfer using natural
frequencies as features in heterogeneous populations [7, [12]. A more detailed analysis of
the previous research in relation to “what to transfer?” would be an interesting area of

research in itself and is left for future work.



Chapter 4

Statistic alignment for transfer

with sparse target data

Domain adaptation offers the opportunity to leverage data-based models in scenarios
where labelled data are sparse or unavailable in the target domain. However, previous
applications of DA for SHM have focused on methods that may be prone to performance
degradation under class imbalance; particularly, when target data is not representative of
all the health states represented in the source dataset — a scenario known as partial DA.
To facilitate DA in these sparse target data scenarios, this chapter introduces statistic
alignment (SA) approaches and proposes a method to adapt these methods to the partial
DA setting for SHM.

4.1 Introduction

By projecting data into a shared feature space, domain adaptation can allow for a source
predictive function to generalise to the target domain, reducing the costs and increasing
the diagnostic systems of SHM systems by reducing the data requirements for the target
dataset. As such, DA could be applied to various SHM tasks, and has been investigated
for damage detection [41], 140} 142, 144], damage classification [53| 135, 143, 146, 149,
152], and damage quantification [147, [I57]. The challenge of acquiring target labels has

motivated many of these studies to focus on unsupervised DA [56].

Unsupervised DA can enhance the value of costly labels by allowing them to be reused
in learning new SHM systems. However, previous applications of DA to SHM have
generally assumed the availability of varied (unlabelled) target datasets, including data
for each class of interest [53, (135, 143 (146, 149, [152]. A critical limitation of these

55
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FIGURE 4.1: Illustration of a partial domain adaptation scenario.

methods is that in scenarios where the target dataset does not include observations
representative of all states in the source dataset, the problem becomes a partial-DA
problem, where conventional DA methods are typically prone to negative transfer [I5§].
Thus, conventional DA may not be robust in many PBSHM scenarios. An example of a

partial-DA problem is shown in Figure [4.1

As discussed in the previous chapter, in practice, the target dataset may only include
data relating to a small subset of the states represented in the source dataset. For
example, for many structures, SHM data would be obtained sequentially (online), and
for extended periods of the monitoring campaign, only data relating to the undamaged
structure would be available. In such scenarios, it would be beneficial to leverage a source
dataset that captures the common damage states experienced by the target structure.
Using such a source dataset would allow for SHM systems to provide contextual infor-
mation, such as location, type and extent of damage at the first instance of damage
in a target structure. However, this extreme case of class imbalance would require the
estimation of DA mapping using only target data relating to a small subset of states
represented in the source dataset, which would be a particularly challenging partial-DA
problem [I58], 173].

To facilitate learning predictive models capable of predicting yet to be observed classes
in the target structure, DA methods that are robust in the partial-DA setting must be
developed [48, [I58]. Generally, this issue requires a subset of the source data to be
selected such that source and target data relating to the same health states are used to
learn a mapping. However, selecting a subset of data are challenging, particularly with-
out labels. Typical approaches to partial-DA attempt to estimate instance weightings to
increase the importance of relevant source data [I58|, [174H176]. However, unsupervised
instance-weighting approaches typically require significant overlap between source and
target data in the untransformed feature space, potentially restricting their application

to scenarios where populations are strongly related.
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F1GURE 4.2: The proposed flow for using statistic alignment as a stand-alone DA
method, as well as part of a DA pipeline for PBSHM.

Motivated by the requirement for robust methods for estimating mappings with sparse
target data, this chapter proposes the application of statistic alignment (SA) approaches
to DA for SHM [48]. Statistic alignment only requires the estimation of lower-order
statistics, allowing for its application in sparse-data scenarios [116} [177]. In addition,
since these methods project target data into the source feature space via a linear map-
ping, they can allow for source predictive functions to be reused directly. Furthermore,
as they maintain the physical interpretability of the original feature space, they can also

facilitate joint visualisation of the source and target data.

To allow for the application of SA in the partial-DA setting, it is proposed that SA can
be performed by selecting a shared subset of the source and target data. Specifically,
a mapping can be estimated using only data from the start of the operating period (or
directly after an inspection), where it can be assumed that data were generated by the
undamaged structure, a common assumption made for damage detection [I] 25]|ﬂ Thus,
proposed method addresses a major limitation of previously applied TL approaches for
SHM [12], 411, 135, 140, [143], 144], 146, 147] and provides the first method that does not
require fully representative target datasets, while also addressing issues with previous
approaches presented in the DA literature, as it does not rely on distance-based instance

weighting [48].

Since the resulting SA methods only require “unlabelled” target data generated by the
undamaged structure, these methods could potentially be applied to learn supervised
machine learning models prior to the observation of any damage-state data in the target
domain, assuming the availability of a suitably similar source structure. Furthermore,
in scenarios where SA alone is not sufficient, this chapter discusses the potential for its

use as a preprocessing step to improve kernel- and DNN-based DA in SHM.

1t is also important to note that auxiliary data (i.e. temperature) could be used to ensure data were
generated under similar conditions.
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The outline of this chapter is as follows. In Section 4.2, the necessary background is
given on DA and SA. The disadvantages of conventional DA are discussed with regard
to data availability, class imbalance and partial DA, and the proposed approaches that
align the domains using only normal condition data are introduced. Section 4.3 demon-
strates that SA can transfer label information between numerical structures in both
conventional DA and partial-DA settings, where previously investigated DA methods
fail, and it is shown that the proposed methods are particularly robust for partial DA
when compared to previous methods. In Section 4.4, the application of the proposed
methods is demonstrated on data from a real population of bridges, the Z24 [I78] and
KW51 Bridges [179]. This population presents two partial-DA scenarios, which include
three domains pertaining to the two heterogeneous bridges, as well as a pre- and post-
repair state in the KW51 Bridge dataset. Section 4.5 discusses the limitations of only
aligning the lower-order statistics and introduces SA as a pre-processing step for other
prominent DA algorithms, with another numerical case study suggesting that SA may
be an essential pre-processing step for the application of many DA algorithms. Finally,

Section 4.6 presents a discussion on SA and discusses future work.

4.2 Partial DA and statistic alignment

This chapter aims to develop methods for partial DA problems, where the available
target data pertains to fewer classes than the source, i.e. the target label space is a
subset of the source J; < Y5 [48]. Thus, the objective of DA is to estimate a mapping
using only data relating to a subset of the health states available in the source. This
scenario presents an additional challenge to DA, as the mapping should be learnt using
data generated by similar underlying processes; however, in unsupervised DA, often the
health states data were generated under is unknown in unsupervised DA. This issue is
motivated in Figure 4.3 which shows that if the available data represent different subsets
of the underlying distributions, while aligning these subsets may lead to low distribution
shifts between the available (unlabelled data), it may lead to a poor alignment of the

underlying distributions.

A branch of DA, statistic alignment (SA), provides an approach to estimate linear map-
pings by directly matching the lower-order statistics [48]. These transformations are
restricted to affine transforms. Although these methods assume that domains can be
aligned using linear mappings, they remain applicable in scenarios with sparse target

data and can enable effective generalisation when such mappings are adequate to address
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FIGURE 4.3: Demonstration of negative transfer by naively aligning domains by min-
imising marginal distribution distance between subsets of data that are representative
of different generative processes, which is the case in partial DA and in scenarios where
there is class imbalance. In the source domain (shown in blue), a wider range of all pos-
sible processes has been observed in comparison to the target domain (in red), shown
by the inner ovals. Finding a mapping to align the available subsets would result in
poor alignment of the underlying distributions (shown on the left), meaning predictive
models learnt using source data would still not generalise to the target domain.

distribution shifts. In comparison, methods that minimise measures on the marginal dis-
tributions, such as TCA, BDA or the DANN, may require more data to accurately mea-
sure divergence [I80], and may generalise less well in some scenarios since they generally
learn flexible nonlinear mappings, which may overfit when data are sparse, particularly

for damage-state data of interest [48].

In addition to being less data intensive, SA could also facilitate better visualisation.
Many prominent DA methods [48] 49] project the data into a latent space via a nonlinear
mapping. In comparison, SA maintains the structure of the original feature space, as it
is restricted to affine transformations, which can be useful for physically-interpretable
features, which are common in SHM. For example, features often correspond to some
physical process, i.e. an increase in a natural frequency can often be interpreted as a

stiffening effect.

Several statistic-alignment methods have been developed in the transfer-learning litera-
ture. A prominent SA method is correlation alignment (CORAL) [91], which aligns the
source correlation with the target. The multiple outlook mapping algorithm (MOMAP)
is a similar approach that aligns the principal components [I14]. He et al. proposed

Euclidean alignment (EA), which aligns the means of the covariance matrices for 2D
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electroencephalogram (EEG) features, and demonstrated that SA methods can be gen-

eralised to cases with multiple sources [116].

A related branch of DA concerns batch normalisation approaches [T17HIT9], which align
the means and standard deviations of the activations in deep neural networks. These

methods differ to SA, as the statistics of the original data are not directly aligned.

4.2.1 Standardisation as statistic alignment

Standardisation, a form of normalisation, is commonly used in conventional machine
learning to give each feature equal treatment [24]. In DA, it also has the potential to
align the means p and standard deviations o of the marginal distributions ps(x) and

p¢(x) in an unsupervised manner, with the following transformations,

Z4i = 7’(8”; . (4.1)
S

2y = i (4.2)
Ot

where z, ; and z;; are the transformed source and target samples respectively, p, and p,
are the means of the source and target; o and o; are the respective standard deviations.
In this chapter, this form of standardisation will be referred to as A-standardisation.
On the other hand, standard practices for machine learning would suggest that the
statistics applied to all data should be the same; for example, if some data from the
source and target domain are considered training data the statistics would be calculated
from X = X, u Xy, which may remove the effect of measurement scale without changing
relative mean distance or scale between the domains. To demonstrate why this practice
may lead to negative transfer in DA, this method is demonstrated in Section 4.2, and

will be called N-standardisation throughout this chapter.

4.2.2 Correlation alignment

A-standardisation aligns the domains, ignoring the correlation between features. Corre-
lation Alignment (CORAL) [91], extends this method to also align the covariance. This
is achieved by transforming the source domain via a linear transformation matrix A,

such that,

A= anHATCSA — Cy% (4.3)
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where C4 and C; denote the covariance matrices of the source and target, respectively,

and || - || is the Frobenius norm.

A drawback of CORAL in comparison to standardisation-based approaches is that esti-
mating covariance suffers from the curse of dimensionality. If the number of observations
in X, or X; are smaller than the number of dimensions d (n < (d + 1)), the covariance
matrix will be singular [27]. This can be a serious problem since vibration data are often
high-dimensional. In damage detection, the curse of dimensionality has motivated the

use of ensemble methods to robustly estimate covariance [26] 27].

4.2.3 Normal condition alignment

When collecting SHM data during the operation of a structure, datasets commonly
exhibit class imbalance, as some health states are naturally more common than others.
Thus, current SA methods may not be robust in many SHM applications. For example,
given two bridge datasets, it is unlikely that both bridges will have the same quantity of
available data from every damage state and environmental condition. It is also unrealistic
to assume that the target will contain some data from each health state in the source
— motivating the application of partial DA. As such, the sufficient statistics of both
datasets would summarise different behaviours and aligning the domains based on these
moments will not align the underlying distributions, leading to negative transfer, as
illustrated in Figure Similarly, prominent DA methods typically only minimise the

marginal-distribution-divergence measures between all the available data [48].

To address this issue, normal condition alignment (NCA) is proposed, which aims to
reduce the risk of aligning data generated under different structural states by utilising
the assumption that data gathered at the start of a structure’s operation were generated
by the “normal condition” — a common assumption made for novelty detection [I81].
In NCA, the source domain is first standardised via equation to centre the data
and give features equal treatment. The normal condition of the target domain is then

aligned with that of the source by,

Tii— H
g = (lt:n> Osn + Hsn (44)

Otn

)

where g, p;,, and o, ,, 0, are the means and standard deviations of the normal
? bl ,

condition data for the source and target respectively.

To motivate the use of this method to predict previously-unobserved target classes,
consider the scenario where variation between the datasets is assumed to be limited to

a scale vector a, and translation vector b. In this case, the differences between domains
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can be expressed by,
Xs=aX;+Db (45)

Given that the set of feature vectors can be expressed as X = X,, u X4, where X, is
normal condition data and X4 is damage-state data, and the a and b define an affine
transformation, it follows that the transformations for the entire domain can be learnt
from the subsets X,,, suggesting it may be possible to learn a mapping that can generalise
to unseen classes using only a subset of available target data. It is noted that using only
a subset of the data reduces the available data to learn the statistics, but the lower-order

statistics should be able to be estimated with a limited sample size.

The advantages of aligning the domains using a mapping based on the normal condition
are demonstrated in Figure [£.4] which presents a toy problem comparing the various
standardisation approaches discussed. The toy problem consists of a source domain
with three Gaussian clusters and a target with two classes. Hence, the problem is a
partial-DA scenario, and there are also differences in the class imbalance between the
available classes, with 20 samples in Class 0 (shown in red) for both domains, but with
8 and 4 samples in source and target, respectively, for Class 1 (shown in blue). Figure
4.4(b) presents N-standardisation, showing that this method does not reduce (relative)
distribution shift. In Figure [£.4]c), conventional statistic alignment in the form of A-
standardisation has aligned the standard deviation and mean of the two classes in the
target to the three in the source, leading to poor alignment. On the other hand, NCA
is shown to address this issue by only considering data from the normal condition,
aligning the correct classes because the red and blue classes have a similar structure in
both domains, shown in Figure [4.4d.

Selecting a subset of data using engineering knowledge in this way also addresses a critical
limitation with previous partial-DA algorithms. Previous partial-DA methods presented
in the machine learning literature [48], [155], [I58] typically use instance weighting to select
a shared subset of data. Thus, these methods may have similar limitations as instance-

based approaches to DA, i.e. finding instance weights is challenging when g i((’;)) = 0.

Meanwhile, explicitly aligning the marginal distributions of data generated by the normal
condition presents a method of selecting data corresponding to a shared health state,
and it is still applicable when the original data occupy distinct regions of the feature

space.

An important consideration is that a finite sample of data collected from the undamaged
structure may still not be representative of the same underlying structural states, as
variations related to EoVs will still influence the response of the structure [182]. In some
scenarios, additional measurements relating to these EoVs could be measured, allowing

for further sample selection such that the normal conditions of each domain contain
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FIGURE 4.4: Demounstration of aligning a toy example, panel (a) presents a partial-DA

problem, consisting of three Gaussian clusters in the source, and two in the target.

Panel (b) gives the result of N-standardisation, (¢) A-standardisation and (d) NCA.

The source and target data are represented by (O) and (x) respectively; Classes 0,1,
and 2 are depicted in red, blue and green, respectively.

data relating to similar EoVsEL In this chapter, samples are selected corresponding to
similar EoVs (ambient temperature), and the remaining samples are excluded during the
estimation of mapping. However, future work could consider additional methods to select
datasets representative of similar conditions; for example, using instance weighting based

on auxiliary measurements, such as temperature, wind speeds and loading conditions.

4.2.4 Normal-correlation alignment

CORAL may provide improvements where there are shifts in the correlations between
features, but it may also be prone to negative transfer under class imbalance, as accu-
rately estimating the underlying correlation would be challenging. A modification of
CORAL could exploit information in the correlation between the normal condition data
— Normal-Correlation Alignment (NCORAL). The first step of NCORAL is to apply

It should be noted that these measurements will give an indication of what data are affected by
certain EoVs, but they will not guarantee that the data were generated by a given process.
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NCA; correlation alignment is then given by,
A= mAnHATCMA — Ciall% (4.6)

where C; ,, and C;,, are the correlations of the normal condition data in the source and
target, respectively. NCORAL extends the assumption that the domains differ by a scale
and translation made by NCA by also considering a rotation. It is noted that NCORAL
learns the correlation from a subset of the entire data, so it may have additional issues
relating to the curse of dimensionality; this issue may be addressed by ensemble methods

for high-dimensional features [I81].

While parallels can be drawn between SA and data normalisation in conventional ma-
chine learning, it is important to emphasise that SA can facilitate DA in sparse data
scenarios without any additional DA. As such, SA is first investigated as an independent
DA method. Following it’s investigation as an independent DA method, it is also shown
to be an important form of pre-processing to aid transfer via conventional DA, such as
kernel- or DNN-based DA methods.

4.3 Case study: numerical three-storey shear structure

population

This section presents a numerical case study, demonstrating the ability of SA to transfer
label information to facilitate damage localisation via a classification approach, with a
limited quantity of data and no labels in the target domain. A number of SA methods are
applied — A-standardisation, CORAL, NCA and NCORAL — and these are benchmarked
against N-standardisation (showing the result of applying traditional SHM methods to
a population). In addition, a range of DA methods that encompass the general DA
approaches used in previous research of transfer learning in PBSHM are implemented
for comparison — TCA [96], BDA [102], the geodesic flow kernel (GFK)[124], and the
DANN [110].

4.3.1 Data simulation: numerical three-storey shear structure popu-

lation

The numerical population used in this chapter consists of two shear structures modelled
as 3DoF lumped-mass models (following the approach in [12]). The masses of each
DoF were assumed to be a rectangular volume, representing a floor, parameterised by

a length [,,,, width w,,, thickness t,,, and density p, with the density sampled from a
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Gaussian distribution to represent manufacturing variation. The masses were assumed

connected by four cantilever beams in parallel, so stiffness is given by k = 4k, where
3ET
B

The elastic modulus E was also drawn from a Gaussian distribution for each sample to

the stiffness of each beam was found as the tip stiffness of a cantilever beam, k;, =

introduce variability. Damping ¢ was not derived from a physical model; instead, it was

drawn from a Gamma distribution directly.

Damage at a given storey was modelled as an open crack on one of the four beams,
located at the midpoint of the beam. It was modelled as a reduction in stiffness as in

[183]; thus, k = kg + 3kp, where ky is the stiffness of a damaged cantilever beam.

Having obtained the parameters of the model, the damped natural frequencies wy were
calculated by solving the eigenvalue problem; the first three were used as features, X €
Rnxi’.'

Unit Source Target
Beam geometry {lp, wp, tp} mm {300, 40, 8} {160, 25,6}
Mass geometry {ly,, wm,tm} | mm {400,400, 40} {300, 250, 25}
Crack geometry {lcr, ljoc} mm {20.0, 150} {12.5,80}
Elastic modulus F GPa | N(210,1 x 1079) | N (71,1 x 1071Y)
Density p kg/m® | N(7800,50) N (2700, 10)
Damping coefficient ¢ Ns/m | G(8,0.8) G(50,0.8)

TABLE 4.1: Properties for the numerical 3-storey shear structure case study.

Material properties and geometry for each structure are detailed in Table Data
were simulated for the normal condition and three damage classes, representing damage
located at each spring DoF. For the source structure, 200 samples were collected for
each class and labels were assumed known {x,;, ys,i}fﬁl, where ny = 800. In the target
structure, 100 samples were collected for each class {x; ; };-”:1, where n; = 400. The target
labels were assumed to be unknown for all classes apart from the normal condition. In
addition, a separate test target dataset was generated via the same procedure as the

training set, and also included 400 samples.

4.3.2 Benchmarking procedure: numerical three-storey shear struc-

ture population

To demonstrate that SA can robustly transfer label information between different struc-
tures, the labels for the three discrete damage locations, corresponding to each DoF, and
the normal condition in the source were transferred to the target to facilitate damage

localisation for the same health states, without using target labels.
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Four SA methods were considered; two of which do not attempt to account for bias in the
data A-Standardisation given by equations and , and CORAL, as well as the
proposed approaches — NCA and NCORAL. In addition, to motivate the requirement
for transfer learning in this case, N-Standardisation (i.e. calculating the statistics from

X = X u X;) was applied, which can be viewed as the “no DA” case.

Furthermore, SA was compared to several prominent DA approaches, including TCA,
BDA, the DANN, and the GFK. These were chosen as TCA provides a comparison
with a kernel-based method that aims to minimise the marginal-distribution divergence
(via the MMD), while the DANN indicates the performance of methods minimising the
proxy-A distance via deep neural networks. Thus, TCA and the DANN give examples
of methods using one of the most prominent objectives for DA — a marginal-distribution
divergence — with the main forms of feature extraction used in DA — kernels and DNNs.
In addition, BDA was implemented to investigate the use of pseudo-labels to attempt to
minimise the MMD between the class-conditional distributions ps(xs|ys) and pg(x¢|9t)-
Finally, the GFK provides a comparison with methods that instead take a geometric
approach to DA [124]. The features were standardised for each of these methods using

N-standardisation, i.e. no initial methods to account for distribution shift were applied.

After alignment, a k-nearest neighbours classifier (kNN), with one neighbour, was learnt
on a source training set and used to classify data in a target test set, although any
appropriate classifier could be applied following SA. A kNN is used here (and throughout
this thesis), because if the source and target distributions are well aligned, data should

be close in Euclidean distance.

Hyperparameter selection via cross-validation is challenging in unsupervised DA, because
labels in the target are assumed unavailable; thus, it was assumed that parameters could
be selected using engineering knowledge. The MMD-based methods (TCA and BDA),
utilise an RBF kernel with the length scale chosen as the median of the pairwise distances
[61]; the dimension of the feature space was reduced by 1 and the Frobenius-norm
regularisation parameter was arbitrarily chosen as 0.1 following [12]; results were found
to be largely insensitive to this value in [96]. BDA includes a “balance factor” to control
the contribution of the MMD between the marginal and conditional distributions; this
was chosen to be 0.5 as suggested in [I02] for the unsupervised setting. The dimension
of the GFK subspace must be 1 in this case study, since there is a requirement that it
is less than half the original dimension [124]. The architecture of the DANN was chosen
from a similar case, given in [I84]. The DANN is sensitive to the random initial weights,
so 100 repeats were run and the mean and one standard deviation of the results are

given.
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Results are given for a test dataset in the target domain, where the evaluation metric

used is the macro-F1 score (see Section 2.2.2).

4.3.3 Results: numerical three-storey population

The unnormalised natural frequencies of the source and target can be found in Figures
[4.6] and [£.7] respectively. Prior to DA, the differences between the domains are large,
with the absolute values in the target data being about a factor of two larger than the
source frequencies. Estimations of the class data distributions are given by kernel density

estimation (KDE) (see [20] for more details), shown on the diagonal of each figure.
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F1GURE 4.5: Classification performance of a kNN on the target domain after DA on
the numerical three-storey population. The result of the DANN is given as the mean
of 100 repeats with one standard deviation shown by a black line.

Results comparing the F1 scores obtained using each DA method can be found in Fig-
ure As expected, the kNN trained on the N-standardised (unadapted) features,
which can be considered as naively applying a classifier trained via a traditional SHM
approach to another structure, led to poor generalisation of the source classifier. Fol-
lowing any of the SA methods tested, perfect classification could be achieved. Further-
more, the conventional DA algorithms did not improve classification performance upon
N-standardisation. These methods should be able to align both the lower- and higher-
order statistics, so this result may suggest that large differences in scale and mean may
make learning challenging in conventional DA algorithms. This issue may be related to
the quantity of data. It is noted that, as the mean and standard deviation are relatively
simple to calculate from the data directly, SA could be used to reduce the mean and
scale discrepancies before these algorithms are applied, motivating the idea of SA as a

pre-processing tool, which is discussed in Section 4.4.

The features given by A-standardisation can be found in Figure It can be seen

that even though the two structures have significant structural differences, the domains
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FIGURE 4.6: Unnormalised damped natural frequencies of the source structure of the
numerical population of three-storey structures, in Hz. A random subset of 20% of the
size of the dataset was used for visualisation.
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FI1GURE 4.7: Unnormalised damped natural frequencies of the target structure of the
numerical population of three-storey structures, in Hz. A random subset of 20% of the
size of the dataset was used for visualisation.

appear to be well aligned, with data in both domains occupying the same regions of the

feature space. This result perhaps suggests differences between structures caused by size
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and material properties may only lead to differences in mean and scale — assuming a
linear response — motivating the application of methods that estimate linear mappings

for DA in SHM.
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FI1GURE 4.8: A-standardised features of the numerical three-storey shear structure pop-
ulation of structures. The source and target are depicted by (O) and (x) respectively.
A random subset of 20% of the size of the dataset was used for visualisation.

4.3.4 Results: partial domain adaption with the numerical three-storey

population
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FI1GURE 4.9: Classification performance of a kNN on the target domain after DA on the
numerical three-storey population in a partial-DA scenario. The result of the DANN is
given as the mean of 100 repeats, with one standard deviation shown by a black line.
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To investigate the robustness of previously applied methods to a more realistic partial-
DA setting, the target domain was downsampled to only include 10 samples from one
damage state, corresponding to damage on the third storey; all other target data were
excluded from this case study. Thus, this case study presents a partial-DA problem as
the target datasets only have data relating to two classes, which are a subset of the four

classes in available in the source dataset.

The F1 scores obtained using each method for this partial DA case study are given in
Figure[4.9] As with the previous case, all the conventional DA methods failed to improve
generalisationﬂ In addition, A-standardisation and CORAL caused negative transfer.

Figure [4.10] shows that aligning the global statistics using A-standardisation in this
scenario has caused the two available target classes to be spread across the four classes
in the source. On the other hand, Figure shows that by selecting only normal
condition data to estimate a DA mapping better alignment could be achieved, with
both the undamaged and damaged data occupying a similar region of the feature space
in both domains. This result could be achieved without any available damage-state data
in the target, allowing damage diagnostics in real-time using contextual information from

a source domain.

While this case study demonstrates the promise of leveraging varied source datasets
using these partial DA techniques, it is important to note that obtaining these varied
source datasets may also be a challenge. In some scenarios, such as cases where the
source domain is a numerical model or lab structure, these datasets may be feasibly
obtained. In other cases, such as where the source dataset is obtained from a structure
in operation, it is unlikely that the source dataset will contain a large quantity of varied
labelled data. Thus, in some cases, it may also be appropriate to consider technologies
such as multi-source DA, which can leverage information from multiple sources, to ag-
gregate information and increase the feasibility of obtaining diverse training datasets.
Investigating methods to obtain and leverage diverse source training datasets is an im-

portant direction of future work and is discussed further in Chapter 8.

4.4 Case Study: partial domain adaptation with the Z24
and KW51 Bridges

In a population of real structures, data may be influenced by a wide range of addi-

tional effects, such as EoVs and nonlinearities. Thus, this section investigates the use

3The macro-F1 score for N-standardisation is higher than the previous case because there are only
two classes in the target domain, so classifying all classes as one class results in a macro-F1 score of 0.5.
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FI1GURE 4.10: A-standardised features of the numerical three-storey shear structure

population of structures in a partial-DA scenario, with data only from a subset of the

source classes in the target. The source and target are depicted by (O) and (x) respec-
tively. A random subset of 20% of the size of the dataset was used for visualisation.

of NCA/NCORAL using a real population of structures consisting of the 724 [I7§],
and KW51 Bridges [I79]. This population consists of two partial-DA problems that are
challenging to solve using previously investigated DA approaches, as will be discussed

in the following section.

4.4.1 The Z24 Bridge and KW51 Bridge datasets

The 724 Bridge dataset is well-studied, with data-based approaches being able to iden-
tify key events during the monitoring campaign [2], 18T, I85HI9T]. The Z24 Bridge was
a concrete highway bridge in Bern, Switzerland, which, as part of the SIMCES project,
was used for an SHM campaign before its demolition in 1998 [178]. The first four nat-
ural frequencies were found via operational modal analysis (OMA), from the collected
acceleration responses. Small-scale damage was introduced by lowering the pier incre-
mentally on the 10" of August 1998, before more severe damage occurred, starting with
the failure of a concrete hinge on the 315! of August 1998. For a more in-depth overview
of this dataset, see [185].

The KW51 Bridge is a steel bowstring railway bridge in Leuven, Belgium. A monitor-

ing campaign was carried out between 2018 and 2019 for 15 months. The acceleration
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F1GURE 4.11: NCA features of the numerical three-storey population of shear struc-

tures in a partial-DA scenario, with data only from a subset of the source classes in

the target. The source and target are depicted by (O) and (x) respectively. A random
subset of 20% of the size of the dataset was used for visualisation.
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FIGURE 4.12: The first (bottom) and third (top) natural frequencies of the Z24 Bridge
dataset. The first instance of damage, commencing on the 10" of August, is indicated
by the black line.

responses were used to obtain the first 14 natural frequencies via OMA. During the moni-
toring campaign, each diagonal member was retrofitted with a steel box to strengthen the
design of the bridge, with the retrofit beginning on the 15" of May 2019 and completed
on the 27" of September 2019. Novelty detection of the retrofit has been successfully
demonstrated using robust PCA and linear regression trained on the pre-retrofit data
[192]. For a full description of the dataset, the reader is referred to [179].
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FIGURE 4.13: The tenth (bottom) and twelfth (top) natural frequencies of the KW51
Bridge dataset. The red vertical line indicates the start of the retrofit, and the green
is the end.

Even though the two bridges differ significantly by design, a subset of the natural fre-
quencies can be chosen where there are similarities in the modal response of the bridges.
Specifically, the first and third natural frequencies of the Z24 Bridge and the tenth and
twelfth natural frequencies of the KW51 Bridge correspond to vertical bending modes
of the deck and have a similar nodal pattern (for visualisation of the mode shapes see,
[178] and [I79] for the Z24 Bridge and KW51 Bridge respectively) — a further discussion
on feature selection approach for selecting related natural frequencies is presented in the

following chapter.

While these natural frequencies were chosen as they correspond to similar modes, it is
important to note that there may be a loss of discriminative information by discarding
a number of less related natural frequencies from each bridge, highlighting a potential
limitation of transfer learning. This issue is also further discussed in the following
chapters. Another important limitation to highlight is that each bridge has different
sensor locations; thus, while in this case natural frequencies can be extracted, which
are not affected by sensor location, assuming they can be identified, some features may
not be directly comparable when sensor networks differ, and direct comparison of mode

shapes via methods such as the modal assurance criterion (MAC) is challenging.

The corresponding natural frequencies are visualised in Figures and it can be
seen that both bridges experience stiffening effects because of below-freezing conditions,
and the 724 Bridge dataset contains additional information corresponding to damage.
For estimating mappings and visualisation of shared effects, normal condition data were
split into two classes — corresponding to ambient temperatures (T > 0°C) and freezing
temperatures (T < 0°C). In addition, it is clear that the KW51 Bridge was stiffened

by the repair, shown by the increase in frequencies in comparison to data at similar
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temperatures prior to repair, meaning that the pre- and post-repair states should be

considered as two domains with different underlying joint distributions.

To summarise, within the two datasets there are three domains that need aligning via
DA. Clearly, the responses of the 724 Bridge and KW51 Bridge are different and require
some form of DA to facilitate the implementation of a shared predictive model. In
addition, following repair, the response of the KW51 Bridge changed. This phenomenon
has previously been investigated; it was found that for pre-repair data to be used to
predict the health state for the post-repair structure, it must be realigned via DA [145].
Thus, to perform future predictions on the KW51 Bridge post-repair using the 724
Bridge and KW51 Bridge pre-repair data, two partial-DA problems must be addressed:

1. Align the pre- and post-repair data so that the KW51 Bridge data can be treated
as one domain. This problem is defined as one of partial DA, because there are
data from the ambient and low temperature normal conditions in the pre-repair

state, but only the ambient normal condition in the post-repair state.

2. Align the KW51 Bridge and Z24 Bridge data. This problem is one of partial DA,
because there is an additional class in the Z24 Bridge dataset relating to damage
on the deck.

In a sense, as this case study aligns three domains, this case study shows the potential for
using NCA/NCORAL to align multiple domains, either in a multi-source or multi-task
setting. Conversely, it may be challenging to find a shared space across multiple domains
using previously-studied DA methods. For example, the methods that find a shared
low-dimensional latent space (TCA, BDA, the GFK etc.) will change the information
content and dimension of the original features, meaning alignment of multiple domains
by sequentially applying these methods would be challenging for two reasons. First,
since the transformed and untransformed features have different feature dimensions, this
would become a heterogeneous DA problem, which requires specialised methods and is
generally considered more challenging [49]. In addition, there is no longer necessarily
a direct correspondence between the untransformed features (natural frequencies), and

the transformed features (latent features), which may make transfer more challenging.

Meanwhile, the DNN-based methods shared the former problem, and also often require
labels for a classification task in the source. This classification task maintains the dis-
criminative information in the domains. Although temperature data are available for
each bridge, there are no ground-truth labels that indicate the stiffening effects caused
by low temperatures. Therefore, there are only noisy labels to maintain discriminative

information between the ambient and low-temperature normal conditions. Even if these
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labels are used, there are only 110 samples corresponding to low temperatures in the
KW51 Bridge dataset, so if an unbiased subset of data are chosen, there would be 220
samples in the pre-repair source domain, which is likely too small to train a DNN. As
such, this section demonstrates that NCA and NCORAL can be used to align the pre-
and post-repair states of the KW51 before NCORAL is used to align all the data of the
KW51 to the Z24 Bridge datasets.
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FIGURE 4.14: Sensitivity analysis for calculating the means and standard deviations

for the Z24 and KW51 Bridges for a varying sample size. Panels (a) and (b) present

the means for the Z24 Bridge and KW51 Bridge; panels (¢) and (d) give the standard
deviation.

4.4.2 Domain adaptation and clustering

Initially, a sensitivity analysis was conducted to evaluate the quantity of data required
in each domain for SA. The mean and standard deviations were calculated for each
structure with varying sample sizes, starting at 10, increasing to 500 samples, with a 10-
sample step size. The results of the sensitivity analysis are given in Figure It can
be seen that the mean can be accurately estimated with very limited data, suggesting
that transfer could be possible between real structures if the differences are mostly
summarised by the mean. As expected, the standard deviations required more data to

be accurately estimated, particularly for the KW51 Bridge.
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FIGURE 4.15: Unsupervised GMM predictions on the Z24 and KW51 Bridge datasets.

Panel (a) gives the comparison of the two features after alignment using NCORAL,

showing the four Gaussian components identified (u (+) and 2} (—)); the Z24 Bridge

samples are denoted by (O) and the KW51 by (x). Panels (b) and (c) gives the

predicted classes on the unadapted Z24 Bridge (w; and w3) and KW51 Bridge (w19 and
w12) natural frequencies against sample point.
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The first step was to adapt the pre- and post-repair KW51 Bridge data. Thus, NCORAL
was applied, learning the statistics using the first 200 data from the pre- and post-repair
state, which correspond to similar temperatures. Given the sensitivity analysis (Figure
4.14d), this sample size should correspond to a robust estimation of the statistics whilst
only selecting data from a short period after inspection to increase the likelihood that

it was generated by the normal condition.

To align the Z24 Bridge and KW51 Bridge datasets, NCORAL was applied. As can
be seen in Figures and both bridges experience stiffening effects because
of freezing temperatures, so a prior assumption is that, within both datasets, normal
condition data can be split into two classes, pertaining to ambient (7' > 0°C') and
low temperatures (7' < 0°C'). Labels for these effects are not explicitly known, but
temperature data gives an indication as to which data correspond to these effects. As
such, data where T' > 0°C' were considered “ambient normal condition” and 7" < 0°C
as “low temperature normal condition”. Since there are significantly more ambient
normal condition data in both domains and the Z24 Bridge dataset includes more varied
low-temperature data, these temperature measurements were used for sample selection.
For the Z24 Bridge, based on the sensitivity analysis (Figure ), 400 samples were
selected from each normal condition class, with the low temperature normal condition
being randomly selected from the subset where T' < 0°C'. In the KW51 dataset, there are
only 110 samples corresponding to T < 0°C’; so that the dataset is unbiased, 110 samples
are used from each normal condition. Based on the sensitivity analysis (Figure ,
this sample size only underestimates the tenth natural frequency by approximately 4%
and overestimates the twelfth natural frequency by 7%. The KW51 Bridge was adapted
by only considering a subset of data from the first 72 days of its monitoring campaign,

which can safely be assumed to be operating in its normal condition.

To demonstrate that information can be shared between the bridges after alignment, an
unsupervised GMM is learned on the aligned features. Here, an unsupervised model is
utilised, since ground-truth labels are unknown, but any appropriate model could be ap-
plied after SA. The prior assumption is that there are three groups within the datasets:
the ambient and low-temperature normal conditions, and the Z24 Bridge damage, so a
three-component model was implemented. Since ambient normal data are more abun-
dant, to reflect the prior assumption that normal condition data are split between am-
bient and low temperature conditions, the temperature data were used to downsample

data corresponding to ambient conditions (7" > 0°C') ﬁ

The aligned features and the groups assigned by the GMM can be found in Figure
It can be seen in Figures and c, that the ambient normal conditions of the

4This assumption could also be enforced with Bayesian priors.
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724 Bridge, and pre- and post-repair KW51 Bridge are well aligned, as well as, the low
temperature normal conditions of the Z24 Bridge and pre-repair KW51 Bridge, indicated
by the GMMs ability to find shared groups across the domains.

The feature space has also maintained physical interpretability (Figure (a)), an
aspect of SA that could be useful for joint visualisation and mitigating the risk of negative
transfer. For example, it can be seen that the stiffening effect caused by low temperatures
causes an increase in each feature (in blue, where T' < 0°C). In addition, the stiffening

reduction caused by damage in the Z24 Bridge can be seen by a reduction in each feature

(in purple).

One of the main advantages of aligning the population of bridges is that damage-state
data from a source dataset could be used to further inform a damage detector for the
target. In Figure it can be seen that the normal condition data for the KW51
Bridge lies on the boundary with damage in the Z24 Bridge dataset, but no data are
misclassified as showing damageﬂ This result motivates the idea of using damage to
inform a novelty detector, which may provide a method for defining thresholds, and may
provide a method to provide additional insight into the structural health by providing di-
rect comparisons with previously observed damage from related bridges. Unfortunately,

there is no damage in the KW51 Bridge dataset to further investigate this possibility.

This case study also illustrates a trade-off between selecting features that are transferable
and damage sensitive, shown by Figure M(b), where some normal condition data of
the Z24 Bridge dataset are clustered with damage. It can be seen in Figure (a)
that this is largely because damage is masked by ambient Z24 Bridge data. However, in
previous studies, it has been demonstrated that using all four available frequencies allows
for damage to be discriminated [I81], but the most damage-sensitive natural frequency
in the Z24 Bridge dataset (the second natural frequency) was not used since the mode
shapes indicate that there is low physical similarity with any of the modes in the KW51
Bridge.

This trade-off may be influenced by the similarity of the population. In this population,
a concrete box-girder highway bridge is used to transfer information to a steel bow-
string railway bridge, with the two structures having differences in material properties,
geometries and connectivity. Thus, since the aim of DA here is to find a feature space
where future health-state data could be shared, the features should share physical simi-
larity, such that it is believed that the same physical phenomena in each structure would

correspond to similar parts of the feature space. This objective justifies the approach

SNote that the Z24-bridge damage labels were not used to learn this GMM, as the main aim is to
show the domains are well aligned by SA. A supervised or semi-supervised model could be used to better
define this boundary.
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of selecting only frequencies with strong modal correspondence, but the dissimilarity
between the bridges means that only two frequencies were deemed to be sufficiently sim-
ilar. In a population where structures are more similar, it is reasonable to expect that
a larger proportion of modes would be similar, reducing the severity of this trade-off;
for example, two nominally-identical wind turbines would be expected to have a larger

proportion of similar modes.

Despite the masking effects, the aim of this case study was to demonstrate that NCA
and NCORAL can align the feature spaces of two structures in a partial-DA scenario, as
well as address changes to the structural response caused by repair by only using limited
normal condition data gathered in a short period after inspection. This objective has
been achieved using a small quantity of inexpensive data, i.e. normal condition response
and temperature data. The trade-off between transferable and damage-sensitive features

is a topic for further research.

4.5 Case study: statistic alignment as pre-processing

The previous case studies have demonstrated that exclusively aligning the lower-order
statistics via SA can facilitate knowledge transfer. In fact, if the underlying data distri-
butions are similar enough, SA was shown as a suitable method to facilitate label sharing
without any other form of transfer learning. In this section, a case study is investigated
where it is assumed further (nonlinear) DA is required; it is proposed that SA should be
used as a pre-processing step in such scenarios, aligning the lower-order statistics, such

that the nonlinear mapping found by further DA is simplified.

Compared to SA, specifically NCA and NCORAL, prominent DA algorithms may have
a number of additional requirements. Data available in each domain should be rep-
resentative of their respective underlying distributions and abundant enough for the
application of nonparametric distribution-divergence measures to be robust. Further-
more, prominent DA methods are prone to negative transfer in partial DA [158], and
if the target only represents of small subset of the source classes, the risk of negative
transfer will be higher [193]. Therefore, further DA should be used when there is reason
to assume that there are significant nonlinear distribution shifts between domains and
when available information is sufficient in each domain to mitigate the associated risk

of negative transfer.
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4.5.1 Data simulation: numerical three- to seven-storey population

To demonstrate SA as a pre-processing method, another numerical case study is pre-
sented. The simulation procedure follows the previous numerical case study, with this
case forming a heterogeneous population consisting of 3DoF source and 7DoF target
structures, giving a more complex transfer problem; the material properties can be found
in Table Damage was simulated for the first and third storeys in each structure.
For the source domain, 400 samples were simulated for the normal condition and 150
samples for each of the damage states, ng = 700. In the target, 200 samples were simu-
lated for the normal condition and 75 samples for each of the damage states, n; = 350.
Class imbalance between the normal condition and damage states was introduced in this
way to emulate practical scenarios, where normal condition data will be more abundant.
The transfer-learning problem was to transfer the label information from the normal
condition, first damage location and third damage location in the source structure to
the same location in the target structure. Thus, this case study considers the first three
storeys of the TDoF target structure as a “sub-structure”, which provides a homogeneous
transfer-learning problem; this approach was first discussed in [7]. Note that this case
does not investigate partial DA, as prominent DA methods are prone to negative trans-
fer in this scenario, so identification of robust partial DA methods to use in conjunction

with SA is left for future research.

Unit Source Target
Beam geometry {lp, wp, tp} mm {300, 40, 8} {300, 40, 8}
Mass geometry {l,, Wm,tm} | mm {400,400, 40} {400,400, 40}
Crack geometry {lcr, lioc} mm {20.0, 150} {20.0, 150}
Elastic modulus F GPa | N(210,1 x 1079) | M(210,1 x 1077)
Density p kg/m?3 | N(7800,50) N (7800, 50)
Damping coefficient ¢ Ns/m | G(8,0.8) G(8,0.8)
Storeys 3 7

TABLE 4.2: Properties for the three- to seven-storey numerical case study

The standardisation method that does not perform DA, N-standardisation, as well as
the methods that perform DA A-standardisation, CORAL, NCA and NCORAL, were
each used as a normalisation procedure. Following this step, each of the DA methods
that were applied in the previous sections was implemented. An additional benchmark
showing the effects of applying conventional machine-learning methods was presented,

applying a kNN to the N-standardised space, with one neighbour.
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FIGURE 4.16: NCA features of the numerical three- to seven-storey population of
structures. The source and target are depicted by (O) and (x) respectively. A random
subset of 20% of the size of the datasets is plotted for visualisation.
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4.5.2 Results: numerical three- to seven-storey population

The NCA features are visualised in Figure Significant differences in the domains

can be seen, including the order of Classes 1 and 2 being flipped between domains in
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the second mode. Classification results can be found in Figure Without first
performing statistic alignment (shown by N-Stand in Figure [4.17)), none of the nonlinear
DA methods achieved adequate adaptation for knowledge transfer. Each of the SA

methods alone improved upon the unaligned kKNN.

Following NCA and NCORAL, excluding the GFK, all DA methods were able to improve
upon SA alone (shown by NCA and NCORAL in Figure . In this case, NCORAL
gave the same result as NCA, since the correlation of the normal conditions is the same
in both domains. The GFK did result in negative transfer after NCA and NCORAL,
but this method aligns PCA subspaces with dimension k, with the condition it must be
under half the dimension of the original space d, i.e. k < d/2. Thus, in this case k = 1,
which may not have been sufficient to encode enough discriminative information. These
results suggest that even though without SA, the nonlinear DA methods fail to achieve
knowledge transfer, they can still provide additional performance gains if SA is applied

first, highlighting that it is crucial to consider SA for transfer in SHM.

While in this case, additional DA provided improved generalisation to the target data, in
contexts where the datasets are similar enough for SA to provide sufficient adaptation,
applying further adaptation may add an additional risk of negative transfer and lead
to a loss of the physical interpretability of the feature space. Thus, whether SA would
constitute a suitable transfer strategy alone is an important topic for future research,

which should be considered in relation to structural and data similarity.

The presented case study shows a case where a substructure relating to three storeys in a
seven-storey structure could be considered as a target domain for transfer from a three-
storey structure. In this case study, it was assumed that the three storeys would exhibit
a related response to damage, facilitating transfer learning. However, more principled
methods for justifying such sub-structuring approaches are required for robust transfer
between such structures. An important consideration is that the effects of damage will
likely have different effects on these structures in practice; for example, damage on the
third storey of a seven-storey structure would likely have different consequences com-
pared to damage on the third storey of the three-storey structure. This issue motivates
further research into finding equivalent label spaces in heterogeneous populations, as

discussed in [7].

4.6 Discussion and conclusions

Unsupervised DA is a particularly appealing branch of transfer learning for engineering

applications, as it has the potential to circumvent expensive target labelling procedures
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by reusing labelled source data. However, in SHM, target information may be sparse and
may not be representative of a wide range of health states; thus, information to learn
DA mappings will often be limited. This limited data availability presents a challenge to
the practical application of DA for SHM, as many conventional DA methods are prone

to negative transfer in partial-DA scenarios [158].

To facilitate DA in scenarios where only limited normal condition target data are avail-
able, this chapter proposed statistic alignment methods to learn a linear mapping that
projects target data into the source feature space. These methods only require data from
the undamaged target structure; therefore, they could be applied early in a monitoring
campaign. If the damage response of structures is sufficiently similar, these methods
could allow for informative source-predictive models to be reused in a new target do-
main, potentially allowing for classification of damage in the target structure at the first
instance of damage. Furthermore, these statistic alignment methods were shown to be

a critical preprocessing step for several popular DA algorithms.

Three case studies were presented to evaluate the applicability of SA. The first presented
a heterogeneous numerical population with differences in size and material properties.
First, a conventional DA scenario was investigated. It was found that for this problem,
SA methods could effectively find a shared space, allowing for a source classifier to
generalise to target data. It was also found that the benchmark algorithms, TCA, BDA,
the GFK and the DANN, were not able to account for this large shift in the marginal

distributions, potentially because of the high initial mean shift between domains.

To investigate the partial-DA scenario, the target dataset was downsampled to only
retain the undamaged class and one damage class. As expected, previous SA methods
led to poor alignment because of the biased statistic estimates. However, by only using
data from an assumed known class, the normal condition, NCA and NCORAL were

shown to still facilitate generalisation of a source classifier.

The second case study presented a real heterogeneous population of two bridges — the Z24
and KW51 Bridges. The objective in this case study was to find a shared feature space
between three distinct domains: the pre- and post-repair states of the KW51 Bridge,
and the 724 Bridge. NCORAL was applied to find a mapping to align the KW51 Bridge
pre- and post-repair data with the Z24 Bridge data. To account for imbalanced data
caused by differences in the EoVs represented in each dataset, data were aligned only
using data acquired when ambient temperatures were above freezing. To demonstrate
a shared predictive function in this space, a GMM was learnt; it was shown that the
undamaged data from ambient and freezing temperatures could be jointly clustered.
Moreover, the mapping estimated via NCORAL maintained the interpretability of the

original natural frequencies, i.e. showing a decrease in value for damage effects and an
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increase for cold-temperature effects, allowing for joint visualisation of data from the

three domains.

In some cases, a linear transform learnt using only normal-condition data will not be
sufficient to account for differences between the source and target domains. In the final
case study, it was demonstrated that in these scenarios NCA may act as an important
preprocessing step, improving the performance of nonlinear DA methods. In this demon-
strative case study, it was found that several popular DA algorithms failed to improve
the generalisation of a source classifier. This result is potentially because the mean shift
was large, making it challenging to find a shared feature space. Applying NCA, this
shift was reduced, improving generalisation of a source classifier; furthermore, following

NCA the benchmark DA algorithms were able to further improve upon these results.

This chapter presents a promising approach for transfer with sparse target information;
however, there is significant further work required for the reliable application of these
methods. One limitation of these methods is that they are only suitable when a linear
mapping is appropriate. A potential solution to this issue would be to apply further
DA; in this chapter, a numerical example was presented to show that NCA can also be
used to improve the performance of nonlinear DA methods. In the following chapter,
these findings are extended, presenting additional case studies verifying this result, with
more in-depth considerations with regards to “what to transfer?”. Furthermore, sev-
eral further studies have been conducted since NCA/NCORAL was published in [194],
demonstrating a methodology using NCA and JDA for sharing damage labels between
different damage extents in a mast structure [195], between lab-scale bridges [196], be-
tween an FE model and real bridge [197], as well as two real bridges (the S101 Bridge
and the Z24 Bridge) [198], and lab representations of aircraft (Garter structures) [199].

The methods proposed in this chapter have also been demonstrated to provide sufficient
alignment in several additional applications. For example, Giglioni et al. showed that it
could be used to facilitate transfer between the S101 and Z24 Bridges [198]. Meanwhile,
Wickramarachi et al. demonstrated the use of NCA for accounting for differences in-
duced by repair in a mast structure to perform damage detection online with a Dirichlet
process [200]. Dardeno et al. further extended the application of NCA to more disparate
structures by using interpolating structures [201], showing that transfer can be achieved
using a series of linear transforms found via NCA, in contrast to resorting to nonlinear
transforms. In addition, this chapter only leverages data acquired directly after inspec-
tions. Further work could investigate how to improve these mappings using additional
data as they are acquired throughout the monitoring campaign of a target structure;

online transfer learning for PBSHM is further discussed in Chapter 7.
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An important consideration made when estimating SA mappings in this chapter is that
data could be selected in both domains such that it corresponds to similar EoVs; in
this chapter, temperature measurements were used to this end. In practice, confounding
influences, such as those caused by EoVs, may be challenging to account for without a
wide range of measurements corresponding to these factors. As such, selecting datasets
corresponding to similar generative processes could also be challenging; in addition, if
one structure has a large quantity of data from an unshared health state, it may lead
to negative transfer. As such, methods to account for these changes should be a focus
of future work; interesting solutions may include removing the effect of benign changes
[28, [182] or developing further methods to further refine the datasets used for DA based

on auxiliary measurements.

Domain adaptation relies on the assumption that domains are related, such that a
mapping can be learnt using the available (in this case, unlabelled) data. In practice,
selecting suitable “similar” source domains, and corresponding features, is not trivial
in complex engineering systems. Thus, methods to guide domain and feature selection
must be developed, as well as criteria to suggest when/what transfer learning is appro-
priate. To this end, transfer should be guided by similarity measures, which could either
be data-based or use physical similarity. Similarity measures will be discussed in the
following chapters, with a physics-based measure proposed, with applications shown for
feature selection (“what to transfer?”), and prediction of transfer outcomes (“when to

transfer?”).



Chapter 5

Physics-informed transfer

learning via feature selection

A prerequisite for the application of typical unsupervised transfer learning methods is
to identify suitable source structures (domains), and a set of features, for which the
joint distributions are related to the target domain. Generally, the selection of domains
and features has previously been reliant on domain expertise; however, for complex
mechanisms, such as the influence of damage on the dynamic response of a structure,
this task is not trivial. In this chapter, the modal assurance criterion (MAC) is used
to quantify the correspondence between the modes of healthy structures. The MAC
is shown to have high correspondence with a supervised metric that measures joint-
distribution similarity, which is ultimately the primary indicator of whether a classifier
will generalise between domains. Thus, the MAC is proposed as a physics-informed
measure for selecting a set of features that behave consistently across domains when

subjected to damage.

5.1 Introduction

In transfer learning for PBSHM, the fundamental assumption is that the response to
damage of the source structure is sufficiently related to that in the target domain (an-
other structure), so knowledge transfer can improve the performance in the target do-
main. Furthermore, if this assumption does not hold, transfer learning may result in
negative transfer. Negative transfer has particularly critical consequences in SHM, where
misclassification of damage may misinform downstream decision processes, potentially

leading to unnecessary inspections or missing serious damage. This issue motivates the

86
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development of principled methods to select domains, and corresponding features, that

can be transferred.

Many previous studies of transfer learning in SHM have assumed that suitable domain
and feature selection can be achieved via domain expertise [48], 49, 202]; however, in
complex engineering systems this task is not trivial. This issue is one of the core mo-
tivations of physical similarity quantification by representing structures as graphs by
using IE models[6]. However, these methods are yet to incorporate real data and do not

directly indicate which features will have a similar response to damage.

To measure the similarity of pairs of domains for a given feature set, data-based diver-
gence measures can be used [59), 61], as discussed in Section 3.2.3 and Section 3.2.7.
However, in PBSHM target labels will often be sparse, meaning that measuring differ-
ences in the joint distributions directly is challenging; thus, unsupervised DA settings are
limited to measuring marginal-distribution divergence [59) [61]. However, typically for
regression or classification tasks the main requirement for a source model to generalise is
that the conditional distributions are similar. Since unsupervised data-based measures
can generally only measure marginal-distribution discrepancy, they may not reliably

indicate whether the source and target features are sufficiently related for transfer [203].

To address these challenges, this chapter proposes using the modal assurance criterion
(MAC) between a source and target structure [204], only utilising data from the undam-
aged state. In this way, the measure is informative of local discrepancies in the modal
displacement between the structures; thus, it is sensitive to conditional distribution shift
relating to damage location, addressing a key limitation of previous similarity measures,
which are typically data-based [59] (60} [136]. Moreover, by incorporating the MAC into a
feature-selection criterion, an unsupervised transfer learning approach based on physics
is shown to select features that satisfy the assumptions made by unsupervised DA algo-
rithms — that distribution shifts can be minimised by minimising a marginal-distribution
divergence. Thus, this chapter also presents the first principled approach for addressing

“what to transfer?”.

To demonstrate the applicability of this methodology across different types of structures,
results are presented from two distinct case studies: one involving the transfer of damage
classifiers between structures within a large numerical population, and the other transfer-
ring a damage classifier between a population of two real helicopter blades, demonstrat-
ing a methodology for selecting features and performing DA using only normal-condition
data from the target structure. Furthermore, it is shown that popular transfer learning
methods can be applied to further improve generalisation given a sufficiently related set

of features via the proposed feature-selection criterion.
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The chapter is structured as follows. Section 5.2 presents a discussion on transfer learning
and negative transfer in the context of PBSHM. Section 5.3 explores the idea of using
mode shapes as a means to quantify data similarity, and Section 5.4 investigates these
ideas on a motivating example. Section 5.5 introduces the feature-selection criterion for
physics-informed transfer, with results on a numerical population, suggesting that this
approach can significantly improve transfer when only subsets of the features have related
conditional distributions. Furthermore, Section 5.6 demonstrates the methodology’s
ability to transfer label information between experimental data from two heterogeneous
helicopter blades. Finally, a discussion on physics-based similarity for transfer learning

in PBSHM is presented, and conclusions are drawn.

5.2 Transfer learning and the problem of negative transfer

This chapter primarily investigates unsupervised transfer learning to allow for knowledge
transfer without labels about rare health states [56], i.e. damage, spurious environmental
conditions etc. H In unsupervised DA, the lack of labels makes estimating (and directly
minimising) the discrepancy between the conditional distributions challenging; thus,
unsupervised measures that measure marginal-distribution discrepancy are leveraged to
learn ¢ [48]. As such, DA requires a strong correspondence between the conditional

distributions in the source and target domains.

Determining when minimising the distance between the marginal distributions alone is
sufficient is not trivial; if this assumption is not valid, DA will result in performance
degradation — referred to as negative transfer [57] — which may have critical consequences
in SHM, where poor generalisation of a source classifier can lead to unnecessary inspec-
tions or to severe damage by missing critical maintenance. Furthermore, the lack of
labels makes it difficult to assess performance using traditional validation techniques,
such as cross-validation, and certain issues, such as label switching, mean that instances
of negative transfer may be indiscernible from successful transfer. To illustrate this is-
sue, Figure [5.1]shows a toy example of a shift in the distributions, which can be reduced
using DA, as shown in the right panel. However, without labels or prior knowledge, it is
challenging to distinguish between cases where the conditional distributions are related,
meaning a classifier would generalise well after DA, as shown in Figure a), and the
case where the labels are flipped, as shown in Figure [5.1(b). Minimising the marginal
distribution distance in the latter case would result in a model that misclassifies the

target.

Tt should be noted that this chapter is still applicable to supervised transfer learning, as similarity
of a given feature space is a core assumption of all transfer learning.
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FIGURE 5.1: A demonstration of positive transfer by transferring a binary classifier
when domains have similar conditional distributions, presented in (a), and the potential
of negative transfer when conditional distributions are unrelated is shown in (b).

This problem highlights the need for reliable methods to select features (and domains),
such that unsupervised DA is unlikely to result in negative transfer. In unsupervised
DA, there are two main approaches to select domains and corresponding features — us-
ing unsupervised distribution divergence measures or domain expertise. As previously
discussed, whilst domain expertise is valuable, selecting structures and sets of features
that satisfy transfer conditions using domain expertise alone is not trivial. The previ-
ous transfer learning literature has also utilised several marginal-distribution distance
measures [93, O8-H100]. Recent DA research has largely focused on two measures [4§],
the MMD [136] and the PAD [59]; however, these measures have several limitations for
PBSHM applications:

e In an unsupervised transfer-learning scenario, these measures are limited to esti-
mating marginal-distribution divergence; this will not provide a robust measure
of similarity if there are differences in the conditional distributions. While there
are some attempts to estimate the conditional-distribution discrepancy by using
pseudo-labels [104], the pseudo-labels themselves will only be accurate if the initial

conditional-distribution discrepancy is small.

e These measures may require large datasets; for example, the MMD relies on data

being sufficient to estimate a mean in high-dimensional feature spaces, and the
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PAD may require sufficient data to train a classifier with many parameters, such

that it has sufficient complexity to sufficiently measure divergence.

e The available data in the target domain may only represent a small subset of
the possible classes; for example, at the start of a monitoring campaign of a target
structure, only normal-condition data would be available, whereas the source might
have a range of health states to transfer. In such cases, the source and target label
space would be a subset of the source label space (), © Vs), meaning unsupervised
measures would not indicate whether the underlying distributions differ, but rather

that the available subset of the distributions differs.

The issue of negative transfer and the challenges in validating models motivate the need
for robust methods for selecting domains, and suitable sets of features within these
domains. This chapter focuses on developing a methodology to address the latter prob-
lem, while the following chapter discusses its use for deciding “when to transfer?”. To
this end, the following section presents a physics-based measure to address the aforemen-
tioned challenges encountered when only considering unsupervised data-based similarity
measures. The core motivation is that for a subset of features that relate to similar phys-
ical mechanisms, unsupervised DA should lead to improved predictive performance of a

target model, as discussed in [205].

5.3 Physics-based similarity

In the context of SHM, additional insight can be gained by exploiting physical knowledge
between structures. As outlined in Rytter’s hierarchy [§], assuming damage detection
can be achieved using unsupervised approaches, the next task an SHM system should
attempt is damage localisation. To perform damage localisation by leveraging infor-
mation from a source domain, the influence of damage in a specific location [, on the
response of the structures should be similar. Specifically, using only the limited available
target data, it must be possible to find a mapping such that ps(l|p(x)) = pi(l|¢(x)). For
brevity, the remainder of the chapter will refer to damage location as a discrete location,

denoted by a label y.

Assuming linear behaviour, it is well established that the modal parameters completely
characterise the dynamic response of a structure [I]. These properties have been shown
to be sensitive to local changes in stiffness caused by damage [206209]. This chapter
leverages this relationship with local stiffness in a different way, using the mode shapes
to assess structural similarity in the context of transfer. Specifically, it is proposed that

the similarity of mode shapes be used to determine which frequency-based features are
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suitable for transfer learning. In this chapter, similarity is assessed using the MAC, a

widely-used tool for comparing mode shapes [204].

Since the objective is to facilitate transfer in scenarios where data in the target domain
are sparse, it is proposed that similarity assessment can be performed only using mode
shapes derived from the undamaged structure (normal-condition data). The general idea
is that the mode shapes indicate areas of high strain for a given mode; thus, the locations
where a given mode will be sensitive to damage. For example, the locations of the nodes
will indicate the regions of a structure where damage will have the greatest influence on
the modal features. As such, assuming that the nodal patterns of the mode shapes are
similar between systems, it is hypothesised that vibration-based features (e.g. natural
frequencies) will have a similar sensitivity to damage, thus meaning transfer should be
possible. An illustrative example of the relationship between the influence of damage

and the nodal pattern of a mode is presented in Appendix A.1.

It should be noted that the approach presented in this chapter only requires mode shapes
from a limited time period where the structure is undamaged. As such, the high cost
associated with obtaining a set of mode shapes — i.e. the requirement for a dense sensor
network and the need for experts to perform modal analysis — could be reduced by

performing a one-time analysis.

A popular tool for the comparison of mode shapes is the MAC [204]. The MAC is a
normalised scalar product between each pair of modal vectors Q,bgi) and Q/J,Ej ) from two
modal matrices ¥4 and Wy, which in this chapter relate to the source and target domains
respectively. The scalars are then arranged into a MAC matrix, assuming real-valued

modal vectors; it is given by,

Ol

MAC(, j) = gi)T g¢)¢§j)T gj)

(5.1)

where MAC(i, j) € [0, 1], with 0 indicating no correspondence and 1 is complete corre-
spondence. If both modal matrices correspond to similar modes, the leading diagonal
will be close to unity. Here, the MAC is compressed into a scalar; a measure can then
be given by,

Duac(We, ) = 5 31 MAC(, j) (5.2)

i,j€T

where T = (v, v¢) | vs, vi € R? is the pairs of feature indices, where v, v; are vectors of
integers representing the source and target indices corresponding to the features being
compared respectively and d is the total number of features being compared in each
domain, so the measure is normalised Dysac € [0, 1]. This measure is called the MAC-

discrepancy.
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5.4 Motivating case study: evaluation of similarity mea-

sures

Measures that quantify the similarity between domains are central to any unsupervised
transfer learning approach. Measures that do not require label information are of par-
ticular importance in unsupervised DA, as they typically form the basis of the cost
function used to learn shared features. A pitfall of unsupervised DA is that it only
leads to improved generalisation under the condition that the conditional distributions
are sufficiently related between domains. In addition, ensuring that this condition is
satisfied is challenging without using label information. This section presents results
for attempting transfer, using unsupervised DA, within a numerical population. It is
shown that the MAC-discrepancy is correlated with the accuracy resulting from transfer
learning; thus, motivating its use in conjunction with DA to ensure features used for
transfer have sufficiently-related conditional distributions; the methodology for feature

selection using the MAC is presented in the proceeding section.

5.4.1 Numerical population: a classic SHM example

The population presented in this section considers a number of challenging transfer prob-
lems, where there are significant structural discrepancies. The population was generated
via the lumped-mass approach to simulate 20 structures, with ten degrees of freedom
(DoF). This chapter considers homogeneous transfer learning, where the label space is
equivalent, i.e. Y5 = );. Thus, connections between masses were kept consistent, and
variation was introduced by randomly adding additional connections to the ground. An
example of two structures is shown in Figure Between one and three connections
were added to the ten DoF chain of masses; these were added in random locations drawn
independently for each structure. The central six masses were considered as candidate

locations for extra connections.

KE': N~ - - e e :E:l
: 1—[% ' % - i -
I:Et = o e e e

FIGURE 5.2: An example pair of numerical structures from the numerical case study.
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Geometries for each structure were the same; geometries that the masses and stiffness
were derived from, as well as details of the assumed material variation, are presented
in Table The approach for simulating data follows the methodology presented in
Section 4.2.2. Briefly, each lumped mass was assumed to be a rectangular volume,
parameterised by a length [,,,, width w,,, thickness t,,, and density p, with the density
sampled from a Gaussian distribution to represent manufacturing variation. Damage
at a given degree of freedom was modelled as a 0.1m long open crack, located in the
centre of each connection between masses; this was modelled as a reduction in stiffness

following the model presented by Christides and Barr [183].

Unit Values

Beam geometry {ly,, wp, tp} m {5.6,1.1,6}
Mass geometry {lp, Wm,tm} m {5.6,1.1,6}
Crack geometry {l.r, ljoc} m {0.1,2.8}
Elastic modulus E GPa  N(20,1 x 1079)
Density p kg/m?  N(2300,20)
Damping coefficient ¢ Ns/m G(8,0.8)

TABLE 5.1: Properties for the numerical case study.

The damped natural frequencies wy and modes ® for 20 systems were calculated by
solving the eigenvalue problem. Ten classes were generated, corresponding to no damage
and damage to the central nine connections (springs). A total of 100 samples were
generated for each damage state, giving 1000 samples in total, which were evenly divided
into training and testing datasets. Each pair of structures that did not have identical or
symmetrical ground connections was considered a transfer task, giving 360 transfer tasks.
For each task, damage classification was attempted, considering the normal condition
and nine damage locations, pertaining to damage to all nine springs between masses

(not including any ground connections).

R™*19 and the mode shapes of the

The natural frequencies were used as features X €
normal conditions were utilised to calculate the MAC-discrepancy. For each task, the
source structure was assumed to be labelled and only normal-condition data in the target

were assumed to be labelled.

5.4.2 Transfer learning

To assess whether the MAC can be used to quantify joint-distribution similarity, first,
this section establishes whether the MAC can indicate when unsupervised DA will result
in low joint-distribution discrepancy. To this end, several measures are used to quantify
the discrepancy between the source and target data after applying DA for each of the

tasks in the numerical population.
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The DA method selected here was NCA, as it presents a practical DA method for partial-
DA scenarios where there are significant differences in the absolute values of features.
As such, if the features have similar sensitivity to damage in a given location (i.e. the
proportion that the frequency changes), a classifier trained on the source domain should
generalise to the target after NCA. Following NCA, a k-nearest neighbours classifier

(ENN), with one nearest neighbour, was trained on the source domain.

The MAC-discrepancy was evaluated for each transfer task to investigate whether it
is capable of indicating when the source and target domains were related enough to
perform unsupervised DA. In addition, two unsupervised measures, the MMD and the
PAD, were used to measure the marginal-distribution discrepancy; for more details on
these measures, the interested reader may refer to [59, [136]. These measures were chosen
for their prevalence in DA and were implemented to verify whether a purely data-
driven approach could effectively determine when unsupervised DA can be successfully
applied. A fully supervised measure, the JMMD [104], was also used to show that joint-
distribution discrepancy is the primary indicator of transfer robustness. It should be
noted that this measure is not applicable in practice as it requires labels in the target
domain. The objective of this comparison is to understand whether the MAC can provide
additional information compared to using unsupervised data-based measures alone to
motivate its application for feature selection, prior to the application of DA to facilitate

more robust transfer.

Before applying the data-based measures, several parameters must be set. The PAD re-
quires the specification of a suitably complex classifier to discriminate between domains.
In this chapter, a support vector machine (SVM) with an RBF kernel was utilised. The
SVM was trained using 70% of the test data, and the PAD was calculated using the
error of the remaining 30% of the test data. The MMD projects data into an RKHS via
a universal kernel; here, an RBF kernel was used, and the length scale was specified as
the median of the pairwise distances between domains (the median heuristic), a common
heuristic for unsupervised hyperparameter selection in DA [12}, (96} 107, 136]. The MAC-
discrepancy was calculated using the mode shapes obtained from a single observation
of the undamaged structure. The accuracy of the test data was used as a classification

measure.

5.4.3 Results

A comparison of the measures and accuracy is presented in Figure Although within
the population there are a number of structures with sufficient similarity to achieve

accurate predictions, neither of the unsupervised measures (the PAD and MMD) were
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F1GURE 5.3: A comparison of the accuracy of a damage classifier after NCA for each

pair of structures in the numerical population, with two unsupervised data-based mea-

sures, the MMD and PAD, a supervised data-based measure, the JMMD, and the

MAC-discrepancy. The PAD, MMD, and JMMD are zero only when the source and

target distributions are the same, and the MAC will be unity when all normal-condition
mode shapes are identical in both domains.

indicative of the accuracy achieved via DA; this result is verified by their Pearson corre-
lation coeflicient with accuracy, given in Table In addition, a number of tasks with
low accuracy are associated with low values of the MMD), indicating that some cases fol-
low similar marginal distributions but a number of clusters convey different contextual
information (label switching); in some cases, this may have been caused by symmetry
between the source and target structures. This result suggests that the population pre-
sented has several transfer tasks where conditional distribution similarity needs to be
considered directly, and highlights the deficiency of the PAD and MMD in identifying
related information in this setting. Moreover, this result illustrates a potential limita-
tion with popular unsupervised transfer learning algorithms, such as TCA [202] and the
DANN [I10], as these methods rely on these measures for transfer. In many real cases,
structures will have differences in connections and local stiffness; thus, the fact that
these changes may lead to conditional-distribution shifts presents a major challenge to

knowledge sharing with unsupervised transfer learning.

As expected, the supervised measure, the JMMD, is well correlated with accuracy; how-

ever, this measure cannot be applied in practice since it requires label information for
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each damage state in the target domain. However, the MAC-discrepancy also shows a
strong correlation with accuracy[ﬂ In addition, the MAC-discrepancy and JMMD have
a Pearson correlation coefficient of -0.84, suggesting that the MAC of the healthy struc-
ture could be used as a proxy for the JMMD to measure joint-distribution discrepancy
in scenarios where labelled data are sparse or unavailable. Furthermore, whereas the
JMMD requires labelled data for all classes in the target domain, the MAC-discrepancy
only requires access to data from the healthy structure (as does NCA — the DA method
used here), meaning that it could be estimated before any damage has been observed in
the target structure.

TABLE 5.2: The Pearson correlation coefficient between each of the measures and the
Accuracy (Acc), as well as the MAC and JMMD.

PAD-Acc MMD-Acc JMMD-Ace MAC-Acc MAC-JMMD
Correlation 0.04 -0.14 -0.91 0.82 -0.84

5.5 Physics-informed feature selection for transfer learn-

ing

Unsupervised transfer learning is reliable only in scenarios where there is strong cor-
respondence between the source and target conditional distributions, motivating the
selection of features that meet this criterion. While the full set of features may not sat-
isfy this condition, a subset might [205]. In general, the task of feature selection involves
finding a subset of features that can be used to effectively accomplish some downstream
task (e.g. classification). In the case of unsupervised transfer learning, the goal of feature
selection is to find a subset of features that satisfy the assumption that the features can
be mapped into a shared feature space without using labelled target data. As discussed
previously, supervised measures (e.g. the JMMD), are the gold-standard for indicating
successful transfer. As it was shown in Section 5.4 that the MAC is correlated with the
JMMD, the current section introduces a feature selection based on the MAC to facili-

tate transfer in scenarios where domain-adaptation assumptions hold only for a subset
of features’]

2The correlation for the JMMD is negative since the lower value of the JMMD indicates more similar
domains.

3The typical use of data-based measures, such as the MMD, would be to find a projection to a feature
spaces where these measures are directly minimised [96] 210]. However, the MAC cannot be used in this
way, as it directly relates to the properties of a structure.
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5.5.1 Physics-informed feature selection

Standard approaches to feature selection typically incorporate a selection criterion and
a search strategy to select a set of non-redundant features that maximise discriminative
information; thus, reducing issues related to high feature dimension [20]. This chapter
introduces a transfer feature criterion (TFC) by incorporating the MAC-discrepancy
into a feature-selection criterion to address the challenge of selecting a set of features
that maximise the conditional distribution similarity between domains, such that con-
ventional unsupervised DA methods can be applied reliably. In addition, balancing the
trade-off between informative and domain-invariant features is a common challenge in
transfer learning[48]; for this purpose, the source loss is included in the criterion. Thus,

the aim is to select a set of features to maximise the following objective function,

1 &
(=-— D L(fo(Xsm), Ysin) + ADarac(®s, By) — 4@ (5.3)
S n=1

where £(-) represents the loss for a source predictive function fs(-), A and p are trade-off
parameters, and () represents a constraint to prevent the trivial solution of selecting the

same feature multiple times; it is given by,

d
Q= 2 Z[Vs,i = Vsl + [Vii = vi] (5.4)

i=1i#j

where [-] represents the Iverson bracket, which takes the value 1 if the values are equal,
otherwise, it is 0. To ensure that the most similar source and target features are in

correspondence, the target features are selected as follows,

vy = argmax MAC(4, j) (5.5)
J

A search strategy is required to find a set of source indices. Feature selection is an NP-
hard optimisation problem, meaning an exhaustive search would be required to guarantee
a globally optimal solution. In this chapter, only small feature sets are considered; thus,
an exhaustive search is conducted. However, as the number of features increases, an
exhaustive search will become computationally expensive, particularly for larger sets of
features [211]. To extend the application of the TFC to high-dimensional feature spaces,

heuristic search algorithms could be used [I].

An initial demonstration of this feature-selection approach between a plate generated
using a 2D and 3D FE model is presented in Appendix A.2, showing that only corre-

sponding modes can be used to share information between domains.
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5.5.2 Case study: Numerical Population

In order to demonstrate the effectiveness of the TFC, the numerical population from
Section 5.1 was evaluated by comparing its performance against naively applying DA
to all the available features (natural frequencies). In addition, a multi-task approach
is suggested to address issues with hyperparameter selection when target labels are

unavailable.

5.5.2.1 Multi-task learning for hyperparameter selection

The lack of labels in unsupervised transfer learning means that traditional hyperpa-
rameter selection schemes, such as cross-validation, are challenging to apply. To ensure
that the TFC and the benchmark algorithms are appropriately tuned for a given tar-
get task, a multi-task approach was taken, performing joint empirical risk minimisation
over a number of labelled source domains [212]. A subset of structures was assumed
to be labelled, representing a number of source structures. By considering each pair of
source structures as a source/target pair, hyperparameter selection could be performed
to find the best-performing model across all tasks. In this way, hyperparameters can be

evaluated across P tasks by,

P ntp
¢ = arg min Z Z e(fS(X§i>7 yf,i) (5.6)
€0 p—1i=1

where 6 represents the vector of hyperparameters, while xg i yf’ ;» and ny, denote a
feature vector, label, and the number of samples, respectively, for the target domain in
task p. As discussed by Ando et al. [212], learning a set of hyperparameters on a single
domain will likely overfit for the given task; however, utilising multiple related tasks
allows for a general structure to be learnt, which can generalise to new tasks. In this
chapter, a number of structures are used to learn a general model that performs well
across the population. However, this method could also be used to select parameters
for DA using a number of additional related tasks for each structure. Grid search was
used for optimal parameter selection, but more efficient optimisation approaches could

be used to reduce computation time.

5.5.2.2 Transfer learning

By applying the TFC, the objective is to find a set of features that satisfy the assumption

that the conditional distributions are related, such that when it is used in conjunction
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with conventional unsupervised DA methods, a feature space can be found where the
distributions are sufficiently close to transfer a classifier trained using only source labelled

data.

Following the results from the previous chapter, NCA was applied as an initial DA step.
The performance of a classifier after only NCA was also compared to a classifier learnt
on features resulting from NCA as well as TCA, and BDA. These methods were applied
to show that more complex nonlinear DA mappings will not necessarily improve trans-
fer without first selecting appropriate features. The use of TCA and BDA provides a
comparison between methods that minimise the marginal-distribution divergence, and
methods that also attempt to minimise the MMD between the class-conditional dis-
tributions ps(x|y) and p;(x|g). The benchmark algorithms were also applied to the
TFC-selected features (also following NCA), to assess the potential benefit of further
reducing distribution shift via more flexible mappings when more appropriate features

have been selected for transfer.

Hyperparameter selection for all models was performed using the multi-task approach,
with five structures being utilised. The associated tasks were considered “validation
tasks” and were not included in the final results, reducing the total tasks for testing
from 360 to 342.

Each model has a number of parameters that may influence the results; these were
selected via the multi-task cross-validation scheme. For the TFC, this is the number of
selected features and trade-off parameters for the MAC in the loss function (equation
5.3); these were selected as m = 7 and A = 0.1. The kernel-based algorithms also require
a regularisation term and the number of latent features to be specified; these were chosen
asm = 9and A = 0.1 for TCA and m =5 and A = 0.1 for BDA. When applied after the
TFC, TCA and BDA were chosen to reduce the feature dimension by one. Additionally,
BDA has a trade-off parameter between the marginal and class-conditional distributions,
but since the objective of implementing this algorithm was to investigate the use of
pseudo-label-based class-conditional MMD, this was set to unity, so the marginal MMD
was not used. Finally, as these methods utilise an RBF kernel, a length scale must
be specified; to reduce the hyperparameter search space the median heuristic was used
[136]. Classification performance was evaluated using accuracy scores, and the JMMD
was used to quantify distribution discrepancy; each was calculated using the test data.

It should be noted that the feature dimension may also influence the JMMD.
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TABLE 5.3: Mean accuracy and JMMD for all tasks for the source and target test data
on the numerical population of structures.

No DA NCA TCA BDA TFC TFC+TCA TFC+BDA

Source test 1.00 1.00 1.00 0.99 1.00 1.00 0.99
Target test 0.10 045 045 045 0.58 0.56 0.61
JMMD 19.01 10.77 992 717 8.76 7.90 5.04

5.5.3 Results: unsupervised transfer learning

The mean accuracy on the target for all transfer tasks is presented in Table in-
cluding a comparison with performing no transfer learning (no DA). By only applying a
linear transform estimated by NCA, it can be seen that classification accuracy improved
significantly. Whilst the accuracy after applying NCA is still relatively low (45%), it
is important to emphasise that this case study includes transfer tasks across a range of
structures; thus, many transfer tasks are challenging as some pairs of structures have
very different responses to damage. It can be seen that even with these challenging
transfer tasks, NCA results in an improvement across the entire population with a low
rate of negative transfer. Furthermore, when NCA and the TFC are applied together,

further improvements to the average classification accuracy can be seen.

Here, both TCA and BDA do not provide a significant improvement compared to only
applying the linear transform found via NCA, suggesting neither a more complex nonlin-
ear mapping found via the MMD (TCA) nor the class-conditional MMD using pseudo-
labels (BDA) can reliably provide further improvement to generalisation when some
features have a different response to damage. This result is perhaps because these
methods cannot find a shared space where the conditional distribution distance is low
by only relying on unlabelled data to learn a mapping. On the other hand, the TFC
(which was applied in conjunction with NCA), was able to significantly improve classi-
fication results on average, indicating that by selecting features with a similar response
to damage via the MAC (similar conditional distributions), conventional approaches to
DA (NCA) can more effectively facilitate transfer. Since conditional-distribution shift
cannot typically be reduced using data-based methods without target labels, this result

highlights a potential benefit of leveraging physics knowledge.

After finding a more similar set of features via the TFC, BDA was able to further improve
the average accuracy of classification. This improvement may be because BDA relies
on accurate estimation of pseudo-labels, which becomes more feasible after discarding

less-related features.
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Figure (a) presents a box-and-whisker diagram showing the range of change in ac-
curacy of target classification compared to only applying NCA. It can be seen that for
both TCA and BDA, there is a relatively high rate of negative transfer, meaning accu-
racy across the population is not improved. Conversely, the TFC leads to a low rate of
negative transfer, improving generalisation for a much larger portion of the population,

as well as providing larger maximum improvements to classification accuracy.

Another consideration here is that both TCA and BDA use (unlabelled) feature data
for each damage class; this may not be a realistic assumption in engineering scenarios,
where often only limited damage data are available in the target, i.e. common scenarios
may present partial-DA problems. The TFC only relies on using the mode shapes from
normal condition, as does the DA method used here (NCA); consequently, it could be
applied to practical scenarios to facilitate real-time health-state prediction in structures

with no previously-observed damage.

The JMMD after applying each method is presented in Figure [5.4(b) to show the dis-
crepancy between the joint distributions after alignment. TCA and BDA both reduce
distribution distance (Figure [5.4[b)). However, these methods do not improve classi-
fication results across the population, as classes may be misaligned if the conditional
distributions are unrelated, but the marginal-distribution discrepancy will still be re-
duced. After applying the TFC, the JMMD still indicates a discrepancy between the
data [57]. Applying the TFC and the DA algorithms concurrently further reduces dis-

crepancy, particularly with BDA, which could lead to better generalisation.

To investigate the impact of the number of selected features and the sensitivity of the
hyperparameter selection scheme, the mean accuracy was evaluated with varying num-

bers of selected features; Figure presents these results. Overall, discarding dissimilar
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FI1GURE 5.4: Box-and-whisker plots showing the change in accuracy compared to NCA
(a) and the JMMD after each transfer method (b) for the numerical case study.
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FIGURE 5.5: Mean accuracy for transfer when using the TFC to select a varying

number of features on the numerical population. The accuracy of NCA using all the

available features (ten natural frequencies) is shown in red and the accuracy for the
TFC selecting a subset of features is shown in blue.

features is largely beneficial, improving performance across the population. It can also
be seen that there is a balance between discarding dissimilar features and retaining in-
formative features (discriminative information), where in this case study, an optimal
average accuracy across the population is given by seven features. Using a small subset
of five structures, the multi-task hyperparameter selection scheme was able to select this

optimal number of features.

5.6 Experimental case study: heterogeneous helicopter
blades

To further explore the application of using modal similarity to inform transfer, a case
study consisting of two heterogeneous full-scale helicopter blades is presented. Specif-
ically, the blades are from a Robinson R44 and a Gazelle helicopter. Both blades are
similar in size and internal structure, suggesting that there is potential to share informa-
tion. Importantly, there are several discrepancies, motivating the application of transfer

learning; these differences are summarised in Table

TABLE 5.4: Summary of the key differences between the Robinson R44 and Gazelle

blades.
Material Mass Length Width Lead edge Trail edge
(kg)  (m) (m) thickness (mm) thickness (mm)
Metal blade steel 26.95 4.88 0.255 32.70 4.30

Composite blade carbon fibre 37.00 4.83 0.300  28.10 1.00
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FIGURE 5.6: The experimental setup to perform modal testing on a metal (right) and
composite (left) blade simultaneously.

The experimental set-up is shown in Figure Modal testing was conducted on the
blades in a free-free configuration. Data were collected via ten uniaxial 100 mV/g ac-
celerometers, placed on the underside of each blade along the length. Since the mode
shape vectors will correspond to modal displacement where accelerometers are placed,
sensors were placed at positions corresponding to the same non-dimensionalised length
and width to allow for direct comparison in the MAC calculation; the location of the
sensors and shakers is given in Appendix A.3. Since the MAC assumes modal coordi-
nates are in corresponding locations, ensuring sensor networks are proportional in both
structure, as in this case, is required to use the MAC directly on the extracted mode
shapes. Future work should focus on methods to perform comparisons in heterogeneous

sensor networks.

The blades were excited using electrodynamic shakers attached in the flapwise direction,
applying a continuous pink noise random excitation up to 800Hz, with a decay rate of
3dB/Octave and a sample rate of 1600Hz. To mitigate noise effects, ten frequency-
domain averages were obtained. Testing was conducted on both blades simultaneously,

assuring that data from both blades corresponded to the same environmental conditions.

Data were collected for five health states, including the normal condition and four
pseudo-damage states, relating to adding small masses to specific locations along the
length. The added masses were positioned at standardised lengths and widths of the
blades, and the size of the mass was scaled to maintain a consistent ratio between the
added mass and blade mass. As such, the locations of damage should correspond to
similar points of a given mode shape and the extent of “damage” can be considered

equivalent for both blades. A summary of the datasets is given in Table [5.5] where
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TABLE 5.5: Summary of the blade datasets. The mass ratio between the metal and
composite blade is 0.728.

Mass Repeats Mass Metal Comp Mass
state location (L*, W*) mass (g) mass (g) ratio

Normal condition 25 - -
76.6 105.8 0.724

Damage 1 10 (0.627, 0.577)

Damage 2 10 (0.876, 0.577) 76.6 105.8 0.724
Damage 3 10 (0.627, 0.577) 250.0 350.0 0.714
Damage 4 10 (0.876, 0.577) 250.0 350.0 0.714

L* and W* refer to the non-dimensionalised length and width, respectively, which were
measured from the root and leading edge. A more detailed outline of the test regime is
presented in Appendix A.3. It should be noted that the relationship between damage
sensitivity and the position of the nodes, as discussed in Section 5.4, should be inverted
for added masses, with the masses having the largest influence on the modes when placed

close to anti-nodes.

5.6.1 Experimental case study: transfer learning methodology

In this case study, the objective was to classify the normal and four damaged states of the
blades, with the aim of transferring the acquired knowledge from one blade to another.
Two tasks were considered, wherein each blade was considered as both the source and
the target domain. These tasks will be referred to as M—C when considering the metal

blade as the source and composite blade the target, and C—M for the opposite case.

An example of a frequency response function (FRF) of each blade for the normal condi-
tion, taken from the sensor closest to the tip (sensor 10, see Appendix A.3) is presented
in Figure Initially, it can be seen that there are significant differences between the
responses of the blades; the peaks are shifted and their amplitudes vary. To visualise the
datasets, NCA was performed on the raw FRF data to correct for differences in mean

and scale of the FRF amplitude.

Following adaptation via NCA, PCA was learnt on a single domain and was applied to
both datasets; the first two principal components are presented for PCA learnt using
data from the metal blade in Figure [5.8(a) and on the composite blade in Figure [5.8(b).
It can be seen in both cases that the average distance between the normal condition
and damage classes is generally larger in the source, suggesting that PCA trained on
one set of FRF features does not effectively capture the variance in the other. This
discrepancy may largely be influenced by features not being in correspondence i.e. a

frequency with a large contribution from a given mode in one blade is often in direct
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comparison with a frequency that has little contribution from any modes in the other
blade, meaning they will have different sensitivities to damage. Thus, the frequencies
with high damage-sensitivity (discriminative features) differ when the FRF frequencies

are not processed to account for the difference in natural frequencies.
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FIGURE 5.7: An example of the FRF's for the metal blade (blue) and composite blade
(red) with no added masses.

The FRF amplitude data from the sensor closest to the tip were utilised as features to
expedite the modal analysis process. A subset of the FRF was determined by selecting
a window of 20 features centred around the natural frequencies; thus, in using these fea-
tures, peaks of the FRF are compared across domains, which means features correspond
to a similar physical phenomenon. As such, modal analysis was only conducted three
times on the normal-condition data, in order to identify the regions of the FRF that
should be put in correspondence for effective transfer, which was assumed to predomi-
nantly correspond to the respective mode; an example of this feature space is shown in
Figure [5.9) and the natural frequencies are given in Appendix A.3, along with natural

frequencies for the damage states, which were not used in this analysis.

In addition, the mode shapes were used to calculate the MAC between the blades,
which were then used to inform feature selection; the MAC matrix is given in Figure
Nine modes were identified in this range in the composite blade. However, since
one of the benchmarks in the following section aims to test the efficacy of the TFC
by including benchmark results for algorithms that use all potential features, the ninth
mode identified in the composite blade was removed to maintain a homogeneous feature

space between domains. Note that the first eight modes were already in correspondence,
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although this may not always be the case, and in these scenarios, using the MAC to

bring modes into correspondence may be even more critical.

The transfer-learning methodology closely adhered to the one outlined in Section 6,
with the inclusion of PCA, trained on the source domain, as a benchmark for a typical
dimensionality-reduction technique; feature dimension was selected to maintain 90% of
the variance. The primary deviation in the transfer-learning strategy was in the hyper-
parameter selection and testing scheme. As the population lacked multiple tasks that
could facilitate multi-task hyperparameter selection, the regularisation hyperparameters
were selected as the values found in the numerical case (A = 0.1 for all cases). The num-
ber of features for each method was determined via leave-one-out (LOO) validation using

the source data, under the assumption that if the modes are sufficiently discriminative
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F1cUre 5.8: PCA of all FRF features up to 250Hz, learning the principal components

on the metal blade data (a) and composite blade data (b). The source and target

data are represented by (O) and (x) respectively. Normal condition is shown by red

markers, while the pseudo-damage states induced with the 76.6g mass are indicated

by blue and green markers, and the pseudo-damage induced with the 250g masses are
shown in magenta and yellow.
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in the source domain, they should also be in the target domain. This approach selected
two modes for all methods. Since the data were limited, the test results were determined
using LOO wvalidation, excluding the JMMD values, which were found on all the data
since this measure requires a sample of data. It should be noted that the limited sample
size of this case study may impact the reliability of the JMMD. The transfer learning
methods are benchmarked against a kNN trained without transfer learning, where “no
DA” refers to a kNN learnt using the untransformed features, as presented in Figure

5.6.2 Experimental case study: results

The initial features are visualised using PCA in Figure It can be seen that the
damage classes (shown by their respective colour) are not necessarily close between
domains, indicating differences in the data distributions, meaning it is unlikely a classifier
would generalise well. This result may be because this initial feature space includes
information from a less-similar mode (Mode 6) and a number of modes that are likely not
damage-sensitive (e.g. the lower modes). It can also be seen that four normal-condition
data are shifted in both domains. These data relate to the last four measurements, which
were taken after the majority of tests (refer to Appendix A.3 for more details). As such,
these differences may be caused by changes in the boundary conditions, from interacting
with the blades during testing or variations in temperature. The higher scatter in the
normal-condition data means that it is pertinent that features are both discriminative

and have high cross-domain similarity.

Table shows the test accuracy on the target obtained from LOO validation and the
JMMD, which was obtained using all the source and target data. It can be observed
that, in comparison to naively trying to apply a classifier trained using the source labels

(no DA), applying DA via NCA led to an improvement in classification. While all test

— Metal blade
—— Composite blade
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o
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FIGURE 5.9: Example of the feature space after selecting a window of 20 frequencies

centred around the natural frequencies for the metal blade (blue) and composite blade
(red).
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F1cUre 5.10: MAC matrix between the modes of the metal blade and composite blade
normal condition.

TABLE 5.6: Mean accuracy for the source and target test data and the JMMD between
all data for transfer between the metal and composite blade datasets.

NoDA NCA PCA TCA BDA TFC TFC+ TFC+
TCA BDA

M—C: Source test accuracy 1.00 098 098 1.00 1.00 1.00 0.98 1.00
M—C: Target test accuracy 0.15 0.71 0.69 0.54 0.75 0.85 0.88 1.00
M—C: JMMD 9.66 550 590 5.04 0.73 3.58 0.74 0.27
C—M: Source test accuracy 1.00 1.00 1.00 1.00 1.00  1.00 1.00 1.00
C—M: Target test accuracy 0.38 0.58  0.58 077 085 0.89 0.85 1.00
C—M JMMD 9.66 542 424 376 173 3.85 1.59 0.26

samples were correctly classified in the source domains for each task, the accuracy in the
target domain for no DA and NCA was significantly compromised. This result suggests
that transferring a classifier from the source domain generalises significantly worse than
supervised learning using the target data, which is indicative of domain shift leading to
large generalisation errors. Furthermore, the results achieved after also applying PCA
with NCA (PCA in Table [5.6)), suggest that this issue cannot be alleviated by reducing
the feature dimension alone. In addition, further unsupervised DA after applying NCA
(TCA and BDA), did further improve classification in the target in some cases, although
TCA led to negative transfer in M—C.

Using the TFC in combination with NCA (TFC in Table , led to a significant im-
provement in generalisation compared to using NCA alone. Moreover, when additional
DA was applied generalisation was further improved (TFC+TCA and TFC+BDA in
Table . Furthermore, using BDA (TFC+BDA in Table , perfect classification
could be achieved in both cases using a classifier that was trained only using source

labels, and resulted in features with a low JMMD. This result shows that comparing
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FicUre 5.11: PCA visualisation of all of the features selected in a window centred

around the natural frequencies. (a) is for M—C. The source data are shown by (O)

markers and the target data are shown by (x) markers, respectively. Both the training
and testing data are plotted for a one iteration of LOO validation.

features that correspond to similar damage-sensitive modes can increase the similarity

of their conditional distributions, facilitating transfer via unsupervised DA.

For C—M, TCA led to negative transfer, whereas BDA improves generalisation in all
instances, perhaps suggesting that using pseudo-labels to estimate the JMMD is a more
robust objective for learning a mapping compared to using the MMD in cases where
initial classification accuracy is high. This result may be because using the JMMD-
based objective in BDA iteratively reduces the MMD between specific classes, meaning
that it can further reduce small discrepancies between classes, as suggested by the JMMD

in Table 5.6l

The subset of features selected via the TFC and aligned using NCA are visualised in

Figure [5.12] using PCA. In this feature space, mass states are in close correspondence
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F1cUre 5.12: PCA visualisation of the TFC-selected frequencies, corresponding to the

fourth and fifth modes, for M—C (a) and C—M (b). The source data are shown by

(O) markers and the target data are shown by (x markers), respectively. Both the
training and testing data are plotted for a one iteration of LOO validation.
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F1GURE 5.13: Confusion matrices for the test data on the TFC-selected features using
a kNN for M—C (a) and C—M (b).
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FI1GURE 5.14: Features found via BDA applied to the TFC-selected frequencies, corre-
sponding to the fourth and fifth modes, for M—C (a) and C—M (b). The source data
are shown by (O) markers and the target data are shown by (x) markers, respectively.
Both the training and testing data are plotted for a one iteration of LOO validation.

with their respective state between domains and the features are discriminative. How-
ever, the minor-damage classes (Damage 1 and Damage 2) are close; thus, a small shift
in the target led to a drop in classification performance, shown in the confusion matri-
ces given in Figure [5.13] This result motivates additional DA to further reduce these

discrepancies.

Applying additional DA, specifically BDA, successfully reduced this shift in both tasks,
resulting in perfect classification (shown in Table . This methodology resulted in
a two-dimensional feature space, down from high-dimensional raw FRF features. An
example of the BDA features for training and testing data for both transfer tasks is
presented in Figure It should be noted that a potential limitation of BDA is that
it assumes that the label space is homogeneous, which may not always be the case in

realistic scenarios; this issue requires further research into partial-DA algorithms [158].
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The test accuracy for varying the number of selected features using the TFC (shown in
blue), as well as the result of using both the TFC and BDA (shown in red), is presented
in Figure [5.15| In this case, cross-validation with the source data selected a suitable
number of features. It was found that increasing the number of selected features beyond
two resulted in worse classification. Although there exist other similar modes, such
as Modes One to Three, these modes exhibit less sensitivity to damage; hence, their

inclusion leads to a negative impact on performance.

The mode shapes are visualised in Figure [5.16 The TFC-selected frequencies corre-
sponding to the fourth and fifth modes, and the nodal patterns suggest a clear similar-
ity in these modes. In addition, masses were located at anti-nodes in Mode Four, and
Damage 1 and Damage 3 were located at an anti-node in Mode Five, suggesting that
these modes would be sensitive to damage in this location. These results verify that the
TFC was able to effectively select modes that would be expected to be both sensitive to

the pseudo-damage investigated in this study and similar between domains.
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FIGURE 5.15: Mean accuracy on the target test data for selecting a varying number of
features, with (a) representing the transfer from metal to composite (M—C) and (b)
representing the transfer from composite to metal (C—M).

5.7 Discussion and conclusions

Unsupervised transfer learning in a PBSHM framework has the potential to reduce costs
and facilitate more in-depth diagnostics for SHM systems. However, these methods
require data from different structures to have similar underlying distributions, such that
a shared feature space can be found using limited labelled target data. To ensure that
the distributions are similar, structures, and their corresponding features, must have
a similar response to the damage states of interest. As such, this chapter presents an
approach to answer “what to transfer?” when considering frequency-based features by

proposing a feature-selection criterion leveraging the MAC.
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FIGURE 5.16: The first eight identified mode shapes for the metal blade (blue) and
composite blade (red). The sensor locations are shown by e, and the forcing location,
as well as the mass locations, are indicated by the vertical lines.
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An initial motivating case study demonstrated that unsupervised data-based measures
(the PAD and the MMD) are not necessarily indicative of the similarity of damage
response (conditional-distribution similarity), between two sets of natural frequencies.
However, the MAC between the mode shapes corresponding to the undamaged struc-
ture was shown to be strongly related to a supervised measure that directly measures
the joint-distribution similarity — the JMMD. Thus, a feature-selection criterion incor-
porating the MAC was proposed to identify sets of features that meet the conditional-
distribution similarity assumption required by unsupervised transfer learning methods.
By selecting a subset of features, the assumption that all features are strongly related
is relaxed, allowing for this assumption to hold for only a subset of features [205]. Fur-
thermore, this measure only requires data from the undamaged structure, making it

applicable to a wide range of PBSHM scenarios.

The proposed feature-selection criterion was validated via two case studies. The first
involved a heterogeneous numerical population with 342 transfer tasks (transfer of a
damage classifier). Using the MAC to select a subset of related features (natural fre-
quencies) led to significantly improved generalisation across the population. In contrast,
two popular nonlinear DA algorithms (TCA and BDA) did not improve upon a lin-
ear transform learned via NCA, on average across the population. This study showed
that, for a diverse population, selecting features with similar undamaged mode shapes
can greatly enhance generalisation between source and target domains using NCA, with
minimal risk of negative transfer. Moreover, after applying the TFC, BDA improved
generalisation further, suggesting that it can be used to select suitable features for use

with conventional DA methods.

The second case study investigated transferring a damage classifier to predict different
damage locations and extents in a heterogeneous pair of helicopter blades. This case
study highlights aspects regarding the importance of selecting related features. FRF
frequencies were used as features. As an initial processing step, frequencies in a win-
dow around the natural frequencies were put in correspondence across the source and
target domains. Using the proposed feature criterion in conjunction with unsupervised
DA (NCA and BDA), a set of features corresponding to similar, and damage-sensitive
modes could be selected, and a low-dimensional feature space could be inferred, resulting
in perfect classification in the target domain using a classifier trained using only source
data for both transfer tasks. Thus, this case study demonstrates a methodology, com-
bining prior knowledge about the physical behaviour of frequency-based features, with
unsupervised DA methods, as capable of extracting a shared low-dimensional feature

space from high-dimensional frequency data.
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The proposed method is a step towards demonstrating how engineering knowledge can
be used to inform what features can be transferred. Nevertheless, there are several po-
tential issues with using the MAC, and future work is required to extend the findings
in this chapter. First, the requirements for the sensor networks should be investigated,
considering both optimal sensor locations for individual structures and identifying cor-
responding sensor locations between structures. Previous work has focused on selecting
informative subsets of sensors [206], which could be extended to considering sensors
across multiple structures. Another interesting approach would be to interpolate be-
tween sensors, either using FE or statistical models. In addition, this approach should
be evaluated in structures under realistic operating conditions to evaluate robustness to
noisy identification of the modes, the influence of environmental and operating condi-

tions, and nonlinearity.

This chapter highlights the importance of selecting features with similar mode shapes
for effective transfer. While lower modes are more likely to be similar across structures,
they tend to be less sensitive to damage. In contrast, the most discriminative vibration-
based features for damage localisation often correspond to local modes, which are typi-
cally harder to consistently identify across different structures. Further research should
investigate which damage identification tasks can feasibly transfer using vibration-based
features. In addition, investigating additional damage-sensitive features and correspond-
ing similarity measures is likely also an essential extension to the work presented in this
chapter; the findings of this chapter suggest that future similarity measures would benefit

from including prior physics knowledge.

In this chapter, it was shown that labels relating to added masses could be transferred
between a steel and a composite blade. While it is reasonable to expect these structures
would both have a similar relationship to an added mass, it is also clear that some damage
types would exhibit different behaviours; for example, crack propagation would not be
similar in these two different materials. In this regard, further work is required to identify
the conditions certain damage types can be used for transfer between heterogeneous

structures.

A related limitation is that labels that correspond to specific extents of damage (e.g.
a crack of a certain length) will not necessarily correspond to an equivalent change in
response, as discussed in the experimental case study. Thus, methods to label damage
such that extent corresponds across different domains should be developed, ideally such
that damage extent would relate to similar maintenance decisions. In this chapter, prior
knowledge of the mass of the blades was used to find corresponding labels for different

pseudo-damages. A similar approach should be identified for a range of damages; for
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example, equating crack-length labels between structures with varying cross-sectional

areas, by using knowledge of the geometry.

This chapter demonstrated a transfer strategy with initial results indicating robustness
to negative transfer. However, the availability of similar features is predicated on the
need for structures to have a related response to damage. Thus, prior to the application
of any transfer-learning strategy, domain similarity should be used to guide operators
on “when to transfer?”. The following chapter discusses the use of similarity measures
for predicting the outcomes of transfer and introduces another application of the MAC-

discrepancy.



Chapter 6

Predicting the outcomes of
transfer using a physics-informed

measure

A major limitation for the practical implementation of transfer learning is that im-
proved predictive performance is not guaranteed, and in the worst-case scenario, it may
result in negative transfer. In addition, given the lack of labelled target data, assess-
ment of prediction quality for transfer learning-based SHM models is challenging. Thus,
this chapter presents a regression framework for predicting the classification rates that
would result from performing transfer learning, given a specific source/target domain
pair. Since joint-distribution similarity is the key indicator of whether a classifier can
be generalised across domains, this regression framework leverages a joint-distribution
similarity measure that could be feasibly used without obtaining data relating to var-
ious health states in the target domain; in this chapter, the MAC-discrepancy is used

following the promising results presented in the previous chapter.

6.1 Introduction

Previous research has demonstrated the application of transfer learning in various health
monitoring applications [12], 15l 41} 135, 142, 153, [155], and the preceding chapters

[43

have presented a methodology to address limitations related to “what to transfer?” and
“how to transfer?” when target data are sparse. Another critical stage in a transfer-
learning pipeline is evaluating which source domains are suitable, such that the likelihood
of negative transfer is mitigated [57]. Previous applications of transfer learning have

largely addressed this stage by assuming that a suitable source domain can be selected
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using domain knowledge [48] 57, [I80]. However, in many scenarios discerning when
a population of complex structures will have a similar damage response is not trivial.
This issue motivates the development of methods able to quantify similarity to assist in
deciding “when to transfer?” in PBSHM.

In this chapter, the decision of “when to transfer?” is discussed with regard to the
probability of negative transfer. However, evaluating when negative transfer is likely to
occur prior to observing damage (and acquiring labels), is challenging since the target
risk cannot be directly evaluated [48] 57]. To address this issue, this chapter proposes

predicting the outcomes of transfer using similarity measures.

The core idea of this chapter is that if a similarity measure can be evaluated prior to
the acquisition of target labels, it could be used to predict whether transfer is expected
to reach a certain performance criterion for a given source/target pair. An example of a
performance criterion may be an acceptable probability of negative transfer. Following
the results of the previous chapter, the MAC-discrepancy is chosen as a similarity mea-
sure in this chapter. However, additional similarity measures may also prove informative
and provide additional information, such as AG-based similarity measures, and should

be considered in future work.

To the author’s knowledge, while many works exist investigating similarity measures in
relation to transfer learning [0, 44} [46], the only paper using similarity measures to guide
the selection of source/target domains in SHM is [I35]. This paper used unsupervised
data-based measures to select a similar source/target pair. However, as it uses unsuper-
vised data-based measures, this approach may not be robust in all scenarios, as discussed
in the previous chapter. In addition, the approach proposed in this chapter also gives
predictions for transfer outcomes, providing additional information to inform “when to
transfer?”. This capability offers a significant advantage over previous approaches that
rely on data-based distribution similarity measures, such as the method in [135], which
selects the domain with the highest similarity score, since it can also estimate more

interpretable measures, such as accuracy.

6.2 Predicting the outcomes of transfer

Negative transfer has potentially critical consequences on the decision-making process.
For example, if there is misclassification between a damage class and an undamaged
class, the transfer learning-based model may lead to increased costs by prompting un-

necessary inspections, or cause critical interventions to be missed, potentially resulting
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in more severe damage or, in the worst-case-scenario, structural failure. Therefore, be-
fore applying these methods, it is crucial to assess whether the chosen transfer strategy

is suitable for a given source/target domain pair.

To assess the potential outcomes of transfer in the absence of labelled target test datasets,
this chapter proposes predicting the outcomes of a given transfer-learning strategy 7T
(encompassing feature extraction, the transfer learning algorithm A4 and the method
used to select hyperparameters), using a similarity measure S that is correlated with a
measure of the quality of prediction, quantified via a quality measure Q. As discussed
in the previous chapter, obtaining a suitable similarity measure that can be computed
prior to testing a model learnt in itself may be challenging. To briefly summarise, it
is important that these measures can be applied without representative labelled target
datasets — particularly for unsupervised transfer learning — and it should capture struc-
tural properties that indicate when the damage response between two structures will

deviate, such that it is strongly correlated with quality measures, such as accuracy.

Assuming that such a similarity measure is available, past examples of transfer can be
used to learn a distribution over transfer outcomes, given the similarity between a new
source/target pair. Specifically, for a given transfer strategy, a predictive function could

be learnt to map the similarity measure to a quality measure as follows,

p(QIS, T) = f(S) (6.1)

where f(-) denotes a probabilistic regression function, which is learnt using previous

examples of transfer using a given transfer strategy.

While it may appear that obtaining training datasets consisting of many examples of
transfer would in itself be infeasible, as generally target domains have limited labelled
data, it is proposed that these tasks could be learnt using “pseudo-target domains”.
Specifically, pairs of available source domains could be selected, where the labels in one
domain are held out for testing, with this domain considered as a target domain. In this
way, results for transfer within a population of interest could be obtained. In addition,
since a transfer task can be constructed from any pair of source domains, the number of
transfer tasks grows exponentially with the number of source domains. For Ny source
domains, the number of transfer tasks Ny, is given by Ny = (Ns— 1)2, removing cases
where the source and target domains correspond to the same structure. Nevertheless, the
current methodology does require diverse datasets from multiple structures, which may
require available data from previous monitoring campaigns, which would be currently
challenging to obtain. However, it is becoming more common to embed sensors on

structures, meaning suitable datasets may become available in the future.
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Modal displacements are used as a structural representation in this chapter, which facil-
itates similarity quantification via the MAC as discussed in the previous chapter. This
measure was chosen because it was shown to address limitations of data-based measures,
providing a measure correlated to the outcomes of transfer without labelled target data.
However, any informative measure could be applied in this framework; for example, an
AG could be used to represent structures, allowing measures of graph-similarity, such
as the Jaccard index [6], to be used to quantify the similarity. The integration of the

proposed approach with other measures is left to future work.

There is also a range of quality measures Q, that could be leveraged to assess the per-
formance of a transfer learning on the target domain. Common examples would include
accuracy, F1 scores, rates of true positive/negative rates, and false positive/negative

rates; in this chapter, accuracy is used.

Regardless of the chosen quality measure, most quality measures will be bounded as
they represent rates of classification. Thus, the proceeding sections present a method
using generalised regression models with a beta likelihood to ensure predictions remain
within the bounded range. This generalised model leverages Gaussian processes (GPs),
which were chosen as they provide a non-parametric framework for efficiently modelling
complex functions and quantifying uncertainty in predictions through a Bayesian formu-
lation. The following sections provide the necessary background on standard GPs and

the beta-likelihood GP implemented in this chapter.

6.2.1 Gaussian process regression

Before outlining the beta-likelihood GP, this section provides a brief introduction to the
standard GP. For a more detailed explanation, the interested reader is referred to [20].
The GP was chosen because it provides a flexible, non-parametric Bayesian modelling
approach capable of capturing uncertainty in predictions [20]. A standard GP typically
assumes a Gaussian likelihood, assuming that the regression problem follows the form
y = f(x) + €, where f(-) maps X — Y, and € is independent additive Gaussian white
noise, i.e. € ~ N(0,0%). The GP can be seen as placing a prior directly over f(x); it is
defined as,

f~GP(m(x),k(x,x")), (6.2)

where m(x) represents a mean function, and k(x, x’) is the kernel function that encodes
the covariance structure. It can be seen that the GP is fully defined by a mean function

m(x) and a covariance function k(x, x’)]

Tt is common to assume that the mean function is zero, as it simply offsets predictions.
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A key consequence of the GP formulation is that kernels enable the specification of a
particular family of functions. Thus, rather than placing a prior over model weights,
as is standard in Bayesian machine learning, the GP can be viewed as directly defining
prior distributions over possible functions using the kernel function, conditioning only
on the training data. Kernels allow for the expression of various prior beliefs about the
function’s form — such as periodicity, the number of times a function can be differen-
tiated, or a functional form (i.e. a certain polynomial order) — or the kernel function
can be specified to encode limited prior knowledge by defining flexible models capable
of representing any smooth function [213]. Another key advantage of the GP is that the
posterior-predictive function can be derived in closed form, making it a computationally-

efficient method for small datasets.

The standard GP has two limitations in the context of predicting quality measures — it
assumes the output is Gaussian distributed and that noise is constant. The following
sections introduce a generalisation of the standard GP to instead assume that the output

is beta distributed.

6.3 Beta-likelihood GP

The formulation of the beta-likelihood GP implemented in this chapter was first pre-
sented in [214], and has been demonstrated in SHM applications for modelling wind
turbine power curves [2I5]. Furthermore, this model is able to capture heteroscedastic
noise, meaning that instead of assuming that noise is independent and constant, it is
able to estimate a changing degree of uncertainty in the input space. This model may
lead to more accurate uncertainty quantification, as it is hypothesised that predictions
near the bounds of the similarity measure are likely to be more certain than those in

intermediate ranges.

The Beta likelihood is a suitable likelihood function for predicting rates [216], as it is
a continuous probability distribution bounded in the interval [O,I]H The generalised
model, y ~ Beta(a,b), is defined by two parameters, shape a, and rate b, with a,b € R™,

and it can be defined by assigning independent GP priors on each parameter as follows,

y ~ Beta(a = /™) p = 90 (6.3)

where f(x;) = GP(0,k¢(x,%;)) and g(x;) = GP(0, ky(xs,%;)), which are defined by

independent kernel functions k¢(-) and ky(-), respectively. The outputs from each latent

2 Any bounded random variable can be represented in this range by using min-max normalisation.
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GP are exponentiated to ensure positivity of the shape and rate parameters. This model
form allows for the output to be modelled as a beta distribution which varies in shape
dependent on x;; thus, it can also capture variations in the beta distribution across the

input space, allowing for heteroscedastic noise quantification.

A major drawback of this model formulation is that there no longer exists a closed-form
solution for the posterior or posterior-predictive distributions. Fortunately, inference
can be performed via variational inference, which is a popular method for approximat-
ing intractable posteriors by minimising the KL-divergence between a set of candidate
distributions and the true posterior (for more details, the interested reader may refer to
[20]). In addition, variational inference can be performed using automatic differentiation
in several GP packages — this chapter utilises GPflow [217]. The posterior predictive is
obtained by sampling from the posterior. For more details on the beta-likelihood GP,

the interested reader may refer to [214].

6.4 Case study: predicting transfer outcomes in a hetero-

geneous numerical population

The numerical case study presented in the previous chapter (Section 5.4.1), was used
to demonstrate the proposed regression framework. To briefly review this case study, it
consisted of twenty heterogeneous structures, which were varied by randomly adding ex-
tra connections to ground. By considering each pair of structures within this population

of twenty numerical structures, 360 transfer tasks can be considered.

In this chapter, the same transfer procedure as outlined in the previous chapter was
applied (Section 5.4.2). Briefly, the transfer strategy 7 used NCA to estimate a map-
ping to project the target data into the source feature space, followed by training a
conventional supervised classifier (a kNN). This classifier, trained solely on source data,
was then used to classify instances into one of ten classes and accuracy was used as a
quality measure Q. This process was repeated for each unique transfer task to generate a
training dataset for the beta-likelihood GP; all transfer outcomes were used to train the
beta-likelihood GP. In addition, a conventional GP was also trained using the same data
to highlight the importance of constraining the predictions to a physically meaningful

range.

The training data, mean predictions and 95% confidence intervals for the conventional
GP and beta-likelihood GP are presented in Figure[6.1|(a) and Figure[6.1[(b), respectively.
While the mean predictions within the range of observed data appear reasonable, it can

be seen that the conventional GP led to results without physical meaning when data
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FIGURE 6.1: Predictions of accuracy given the MAC-discrepancy for a conventional

GP (a), and the beta-likelihood GP. The training data are shown by (x), the mean

predictions by solid blue lines and the 95% confidence intervals are given by the shaded
blue regions.

approach the boundaries. For example, at the lower ranges, the confidence interval
suggests accuracy may become negative, and at higher values that it may exceed unity.
In addition, when extrapolating outside of the range of the observed data, the mean
prediction suggests that accuracy will be above unity. On the other hand, the beta-
likelihood GP limited predictions to values with physical meaning ( Figure [6.1|(b)).

Prediction of the distribution of transfer outcomes given an informative-similarity mea-
sure S has the potential to facilitate informed reasoning about the feasibility of transfer
given a new target structure. The results in Figure (b) demonstrate that the beta-
likelihood GP presents a suitable model for predicting quality measures for two main
reasons. First, as mentioned, the beta distribution is a suitable candidate for predicting
rates as it is bounded between [0,1]; in Figure [6.1(b), this behaviour is reflected by the
mean prediction tending to one as the MAC-divergence reaches unity, and the confidence

intervals at the limits of the observed data reaching zero and unity.

Secondly, as the model uses latent GPs to directly predict parameters of the beta dis-
tribution over the quality measure, this model can accurately capture changing levels of
uncertainty, allowing for decision making to be more reflective of the complete range of
potential outcomes. For example, in Figure (b) it can be seen that that as the MAC-
discrepancy approaches unity, the confidence intervals contract, indicating increased
levels of confidences in the outcomes of transfer. In addition, it can be seen that the
probability distribution is skewed towards higher accuracy values, as shown by the mean

prediction.

In this case, the confidence intervals appear particularly wide at the lower range of
observed data. This result may be because only a few transfer tasks had such low

MAC-discrepancy values in this population, meaning only a few data were available in
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this region of the input space. In practice, obtaining many examples of transfer across
the entire range of a similarity measure may be challenging. However, it may only
be necessary to train a model capable of generalising to similarity values that produce
desired results (i.e. above a minimum threshold), if it is assumed that transfer outcomes
will have a monotonic relationship with the similarity measure. For example, if a model
were trained on a more limited range and it was determined that transfer was not feasible
for MAC-discrepancy values below 0.6, asset managers could be confident that values
below this threshold would also not lead to suitable predictive models.
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FIGURE 6.2: Examples for predicting the probability of achieving positive transfer (a)
and an accuracy greater than 0.9 (b), via the beta-likelihood GP.

Once a suitable regression model has been learnt, principled analysis could be performed
to answer the fundamental question “when to transfer?”. In the context of PBSHM,
one way to answer this question would be to only transfer when the probability of
negative transfer is low. Figure (a) shows the expected probability of positive transfer
found using the beta-likelihood GP. Given that the prediction task contains ten possible
labels, a weak-random model would result in a 10% chance of correct classification, so
to evaluate the likelihood of positive transfer, the beta GP could be used to estimate the
probability that transfer would lead to an accuracy greater than 0.1. In this population,
it can be seen that MAC-discrepancy values above approximately 0.77 have an expected

probability of positive transfer of unity.

Another way of deciding “when to transfer?” may be to predict when transfer would
likely result in a required criterion for the quality of predictions. To illustrate this
idea, the probability of transfer yielding an accuracy above 0.9 is presented in Figure
6.2(b). For the given transfer strategy and prediction task, it can be seen that a high
probability of achieving an accuracy above 0.9 requires high levels of similarity, although
an accuracy of 0.9 may be challenging to achieve in general in a ten-class classification
problem. In practice, a more full decision analysis may consider the cost associated with

correct classification or misclassification of data; however, this is left to future work.
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6.5 Discussion and conclusions

Deciding “when to transfer?” is a fundamental question that must be answered before
allocating resources to train and deploy predictive functions using transfer learning.
Answering this question is particularly challenging without sufficient labelled target
data to validate the quality of predictions produced by transfer learning-based models.
As a proxy for directly evaluating the performance of each model learnt via transfer
learning, this chapter proposes leveraging a regression model to predict the range of
outcomes given an informative-similarity measure. To generate datasets to train such
models, it is proposed that source/target pairs could be generated from a set of candidate
source domains, where labels for the “target” domain would be hidden during training,
but could be used for obtaining a measure of quality for classification. In addition, the
results in this chapter suggest that using a beta-likelihood, such as in the beta-likelihood
GP, would be advantageous for this task, as it ensures that rate predictions are physically

meaningful and that uncertainty is realistically quantified.

This regression framework was demonstrated using the numerical case study first pre-
sented in Section 5.4.1. The MAC-discrepancy was used to predict the accuracy of a
classifier following NCA for a given source/target pair. These initial results showed
the beta-likelihood GP could effectively capture this relationship, while constraining
predictions to physically-meaningful values. In addition, it was found that as the MAC-
discrepancy increased, the beta-likelihood GP predictions tended towards unity, and
prediction uncertainty decreased, suggesting high certainty in positive transfer. It was
also demonstrated how such models could be used to estimate the probability of negative
transfer. These results demonstrate how informative-similarity measures, such as the

MAC-discrepancy, could be used to guide operators on “when to transfer?”.

While this chapter presents promising initial results for this methodology, there are
several key limitations of this study and many interesting potential directions for future
work. The main objective of this framework is to guide operators in relation to “when to
transfer?”. One limitation of the approach presented in this paper is that classification
rates were predicted only as an overall average across all classes using accuracy. In
practice, the impact of misclassification depends on whether the resulting misinformation
would lead to a suboptimal maintenance decision, and the associated consequences. To
address these limitations, this approach was incorporated into a decision framework
in Hughes et al [218]. In this paper, a constrained regression model using a Dirichlet
likelihood was used to predict true-positive, false-positive and false-negative rates using
the MAC-discrepancy, and the decision “when to transfer?” was framed in relation to
the value of information gained via transfer learning. Furthermore, in [172] 218], the

authors further validated this decision-based framework with an experimental population



Predicting the outcomes of transfer using a physics-informed measure 126

of eight experimental structures representing aeroplanes using a similarity measure based
on structural properties. These studies suggest that the expected value of information
could be a valuable means to justify “when to transfer?” to decision makers, motivating
further research to both develop and validate a framework for estimating the value to

be gained via transfer learning.

The proposed approach could also be extended by generating results for multiple transfer
strategies, offering a practical alternative to conventional model selection in unsuper-
vised transfer-learning scenarios. In this way, optimal feature sets and transfer-learning
algorithms could be selected for a given similarity level. Such an approach could be seen
as related to the multi-task hyperparameter selection scheme used in the previous chap-
ter, where instead of finding parameters that provide the best classification across the
entire set of source datasets, using this framework, transfer strategies and corresponding

hyperparameters could be selected given the degree of similarity of the transfer task.

Another important direction of future research involves the development of more infor-
mative similarity measures. In this chapter, the MAC-discrepancy was demonstrated as
a potential candidate for scenarios where there are no target labels. However, only using
this measure may result in high uncertainty predictions of transfer outcomes in some
cases, and it may be misleading in others, as it will not be indicative of all structural dif-
ferences relevant to damage prediction. For example, in the previous chapter, the MAC
indicated that a metal and composite helicopter blade were highly similar, allowing for
a damage classifier to be transferred. However, if the transfer task involved predicting
crack propagation, the difference in materials would be a more critical consideration.
An interesting direction for future research could be in considering additional structural
information to reduce variance in predictions; for example, the MAC could be used with

knowledge-based measures, such as those based on AGs [I71].

The beta-likelihood GP was shown to have beneficial properties for the prediction of
quality measures; however, it is also important to highlight several limitations. First,
this model requires the estimation of two latent GPs, meaning there are more hyper-
parameters compared to a standard GP. In general, GPs are known to be sensitive
to hyperparameters [213], meaning increasing the number of hyperparameters may re-
quire larger datasets to prevent overfitting. Second, inference must be performed by
approximate inference methods. Here, variational inference was used, which results in a
computationally-efficient inference scheme, but it only approximates the true posterior
and can be susceptible to convergence to local minima. In addition, predictions are also
more computationally expensive, as calculating the predictive posterior requires numeri-
cal integration via sampling. In the application presented in this chapter, computational

efficiency may not be a limiting factor, as the predictions only need to be made once per
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pair of structures in a population. However, it would be highly beneficial to further de-
velop methods that can robustly estimate constrained regression functions with limited

data.

While the framework presented in this chapter presents a potential solution to the issue
where labelled data relating to the target structure are not available for validation, it also
introduces the question — “would it be feasible obtain sufficient data from a representative
population, such that a model will generalise to unseen target structures?” This question
could be considered in three parts: “is it feasible to obtain a diverse source dataset from
a single structure representing each health state of interest?”, “is it possible to ensure
the training population is representative of new target structures?”’, and “could data

from many structures be obtained?”.

The first of these issues has been discussed in Chapter 4 and is further discussed in
Chapter 8. To briefly reiterate, it is not likely that a single real structure would experi-
ence every health state of interest, and methods such as multi-source transfer learning
or transfer from numerical models may be required. If future work finds these methods
necessary and feasible, these new transfer learning methods could still be used in the pre-
sented framework; however, if the source domains are numerical structures, additional
validation of the method would be required to ensure that the relationship between nu-

merical structures effectively captures the relationship from numerical to real structures.

The second issue is that these models must be trained on representative training popu-
lations. Thus, future work should focus on identifying the conditions under which the
training population can be considered representative of target structures. To ensure the
model has not over-fit, a typical approach would be to use a test dataset relating to a set
of “pseudo-target” structures. However, this solution would still require an understand-
ing of the variation within the population and a method to ensure the target structure
is well represented by the test dataset. This issue further motivates the further devel-
opment of principle similarity measures, with the aim of discovering what variations in
structures affect transfer for given transfer tasks. It may also be the case that investi-
gating all forms of structural variation is not feasible, and the proposed approach could
require some grouping of structures based on engineering judgement. Using the example
of the metal and composite helicopter blades from the previous chapter, a solution using
engineering judgement may involve restricting a population to only include structures

with similar materials.

The issue of obtaining data from many structures for training may also limit the ap-
plication of the proposed framework. In some cases, a single operator is responsible
for many similar structures, as in wind farms or national bridge infrastructure, while

in other cases, datasets may only be available across multiple organisations. This issue
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highlights the importance of methods to facilitate data sharing, which could include
methods to promote privacy of certain aspects of the data or to seamlessly share large
datasets, and might also need to represent a cultural shift in data sharing between organ-
isations for some industries. In addition, while sensing of structures is becoming more
common, there are limited historic monitoring campaigns that could be used, which
perhaps suggests these methods could not be applied using real source datasets before

more SHM datasets are collected.



Chapter 7

Active transfer learning for SHM
with an application to bridge

monitoring

An outstanding issue for transfer learning in SHM is that previously investigated meth-
ods assume that no labelled data are available in the target domain. Consequently, they
do not address how such technologies can be incorporated into an online framework
— updating as labels are acquired throughout the monitoring campaign. This chapter
proposes a Bayesian model for DA in PBSHM that enables continual improvement of
unsupervised mappings using a limited quantity of labelled target data. Furthermore,
the model is integrated into an active learning strategy designed to guide inspections to
select the most informative observations to label; therefore, further reducing the quantity

of labelled data required to train robust target classifiers.

7.1 Introduction

One of the core contributions of this thesis has been the development of a transfer
strategy to select features and perform DA where only data from the undamaged target
structure are available. This strategy addresses limitations with previous approaches by
addressing the partial-DA problem; thus, it could facilitate the use of labelled source data
to learn target classifiers from near the start of a new monitoring campaign. However, the
lack of information used to learn mappings by NCA may require high structural similarity
to mitigate the likelihood of negative transfer [57]. SHM data are typically acquired
online, meaning that as the monitoring campaign progresses, available target data will

gradually become more abundant, providing additional data to update DA mappings
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[56]. Thus, this chapter investigates how online data can be used to incrementally

improve a DA mapping.

In practice, SHM data would be sequentially observed and potentially labelled via in-
spections [I]. Consequently, DA algorithms that address two specific research challenges
must be developed for application to online SHM data. Firstly, at the onset of the mon-
itoring campaign, the target structure may only have data related to normal operation,
while the source dataset(s) should encompass a wider range of the health states of in-
terest, a situation requiring methods robust to imbalanced data scenarios [48]. Second,
these methods should be capable of adapting, as contextual information is acquired
during the monitoring campaign [2]; this may improve generalisation and reduce the
likelihood of negative transfer as the monitoring campaign progresses [57], when main-

tenance decisions become more critical.

Given the cost of acquiring labels, it would be beneficial to schedule inspections to
coincide with the most informative data. Active learning has been demonstrated to
significantly reduce the label requirements in SHM by using a predictive model to infer
which unlabelled data would provide the largest improvement if they were labelled [2]
191], 219-221]). In the transfer-learning literature, guided sampling strategies have been
proposed to leverage source data to improve the initial model [I67H169] and have been
demonstrated to mitigate the class imbalance issue in DA [I70]; these methods will be
referred to as active transfer learning methods. However, to the author’s knowledge,

these methods have not been investigated in SHM.

This chapter proposes the first online transfer-learning strategy for PBSHM by incor-
porating a novel Bayesian DA method into an active-learning framework. The core
distinction between previous DA methods and the active transfer learning method
presented in this paper is demonstrated in Figure Figure shows the conven-
tional unsupervised DA setting, where target data are unlabelled, but representative
of all classes in the source domain, and a single mapping is learnt to classify target
data, which represents the approach taken by previous DA methods applied to SHM
[12, 41, 135], [140|, [143], 144] 146, 147]. In comparison, active transfer learning assumes
that initial mappings must be estimated with limited initial target data, and mappings
will be updated with labelled data as it is obtained during the monitoring campaign
via inspections. To facilitate active transfer learning in sparse target data scenarios,
a Bayesian transfer learning model is proposed that addresses limitations with previ-
ous methods proposed in the transfer learning literature [I31H133], by allowing for a
probabilistic mapping, regularised using engineering knowledge, to be inferred in con-
junction with a flexible classifier trained using source data. The proposed approach is

validated using an experimental dataset consisting of three laboratory-scale bridges with
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FIGURE 7.1: A demonstration of the assumptions made by conventional unsupervised

DA (top), where a labelled source dataset and an unlabelled target dataset represen-

tative of all classes are used, and of the active transfer learning approach proposed

in this chapter (bottom), which assumes that initial target data are limited and not

representative of all classes in the source domain, and that target data will continue to
be observed and occasionally labelled, allowing for mappings to be updated.

varied support locations; these structures were subjected to a range of damage states

and environmental conditions using an environmental chamber.

This chapter is structured as follows. Section 7.2 outlines the necessary background.
Section 7.3 introduces the proposed DA methodology, and Section 7.4 presents the
experimental datasets and demonstrates the transfer of a damage classifier using the
proposed method. Finally, conclusions are presented in Section 7.5 and potential future

work is highlighted.

7.2 Towards an online framework for transfer learning in

PBSHM

Transfer learning is dependent on the assumption that structures will have a sufficiently
“similar” response to damage, such that ¢ can be learnt without labels; this assumption
is particularly critical for unsupervised transfer learning [57]. If this assumption is not
satisfied, unsupervised transfer learning can lead to negative transfer. Furthermore,
unsupervised transfer learning may be particularly challenging in SHM, as in many

cases only data from the undamaged, and perhaps a few damage states, will be available
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in the target domain, as illustrated at the start of the active transfer learning example

in Figure

Many of the previous applications of transfer learning to SHM and condition monitoring
have focused on unsupervised DA to transfer source labels in the absence of any target
labels [12], 41, 135], [140] [142), 143| 145, 147, 153-156]. However, these methods do not
address the two research challenges required for online transfer learning. First, they
assume there are unlabelled observations for each of the damage states of interest in
the target domain. Moreover, if damage in the target structure is detected, a few labels

could be collected; however, these previous applications do not incorporate any labels.

While in SHM it often unfeasible to obtain comprehensive labelled datasets because of
budget constraints and/or safety/accessibility issues, it may still be feasible to obtain
labels for a few health states throughout the operation of the target structure via peri-
odic, or guided, inspections. In such cases, supervised transfer learning could be used
to increase the available information to learn shared regularities between domains [57].
Generally, the likelihood of negative transfer is lower when labelled data are available
and it may have the potential to enable transfer between less similar structures [57]. In
addition, when labelled data are available, some issues related to class imbalance can be
mitigated by aligning data by class. One approach to supervised DA involves using a
shared classifier to perform DA [I31} [133]. Using a discriminative classifier for DA may
further reduce class imbalance issues, as it only estimates class boundaries rather than

the underlying distributions.

As discussed in Section 3.2.8, a few examples exist where target labels have been used
for transfer learning in SHM. However, most of these applications require labelled data
from all classes of interest in the target domain. In practice, damage will be observed
and (potentially) labelled sequentially throughout the monitoring campaign. Thus, to
transfer a classifier trained using data from multiple damage states in the source domain,
transfer must be performed using no target labels, or a limited set of target labels which
only represent a subset of all classes in the source, i.e )y € V,. As far as the authors
are aware, Gardner et al. [53] is the only example of supervised domain adaptation
for PBSHM. In [53], kernelised Bayesian transfer learning (KBTL) was applied to learn
a shared classifier and a shared feature space across multiple structures with different
feature dimensions. It was shown that this approach could classify damage states where
there were no labels in that specific domain; however, the case studies assume most

classes included labels.

To summarise: this chapter aims to propose a practical online framework for transfer
learning in PBSHM. To achieve this objective, a transfer learning model is proposed to

address the following two core limitations of previous methods:
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1. At the start of a monitoring campaign, a transfer learning method must be capable
of learning a mapping that allows for a classifier to generalise to the target domain
using limited data corresponding to the undamaged target structure. Given that
this mapping must be learnt with limited data, it is also proposed that this issue

motivates considering uncertainty arising from transfer.

2. As labels are acquired throughout the operation of a structure, a transfer learning
method should be able to update, to leverage this additional information. Fur-
thermore, it should be able to use this information to improve the prediction of

classes which have only been observed (and labelled) in the source domain.

7.2.1 Selecting informative labels: probabilistic active learning

As labels are acquired throughout the target structure’s monitoring campaign, it may
be possible to improve generalisation and mitigate the likelihood of negative transfer of
a transfer learner. However, budget restrictions will limit the number of observations in
the target that can be labelled. Thus, it would be beneficial for inspections to coincide
with the most informative samples to label. One approach to guide inspections is to use
an initial model to classify (online) streams of data, and use the predictions to inform
which samples should be labelled; generally, this is the main objective of stream-based

active learning [222].

Active learning typically aims to develop approaches for two main settings: stream-based
and pool-based [222]. In stream-based active learning, data are acquired sequentially,
and the active learner must determine whether to label, or query, the current observa-
tion; generally, if the observation is not labelled in this instance, it cannot be labelled
retrospectively. Alternatively, pool-based methods aim to label the more informative
data from a previously obtained unlabelled dataset. In SHM, it is typically not pos-
sible to obtain labels of previously obtained data; only the current condition can be

investigated. Thus, stream-based methods are the focus of this chapter.

The specification of the sampling strategy is crucial, as it determines which data are most
likely to be selected for labelling. One of the most widely used approaches is uncertainty
sampling [222]. For example, maximum-entropy sampling (MES) selects data with the
highest entropy, prioritising queries for observations where the current model yields
the most uncertain or “confused” label probabilities [222]. Commonly, uncertainty is

measured using the Shannon entropy [223] of the posterior-predictive-distribution,

c
H(gi) = — >, p(§i = c|xi, Dy)log p(§: = c|xi, D) (7.1)

c=1
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Entropy-based sampling typically results in labelling samples that lie close to the bound-
aries of the classifier, which, intuitively, should be the most informative data for defining
classification boundaries between previously observed classes. A weakness of this ap-
proach is that for most classifiers, observations at the extremities of the model will not
be queried, meaning it may not query data corresponding to novel classes. When using
generative models, another approach to uncertainty-based sampling is to sample obser-
vations with low-likelihood values [222]. These queries would appear more “novel” to
the model, rather than confused; thus, this query strategy is well-suited for novelty de-
tection. To combine the benefits of either approach, these measures can be incorporated
into a joint strategy to obtain more varied labelled datasets and reduce sampling bias
[2]. Other approaches aim to label samples that are expected to improve the model as
quickly as possible. These methods often select samples that would lead to the largest

reduction in entropy of the posterior distribution of a Bayesian model [222].

Labelling data based on a criterion has been shown capable of reducing overall labelling
efforts [222]; however, training datasets will not be representative of the underlying
distributions - a phenomenon known as sampling bias. For example, data may be over-
represented near boundaries using MES. This issue may lead to worse performance than
random sampling, particularly as larger datasets are obtained [221] 224]. In the worst
cases, poor initial models can cause suboptimal model convergence, where data relating
to the optimal model will never be sampled under the selection criterion [225]. This
issue is generally dependent on the labelling criterion used; development of criteria that

mitigate sampling bias is a major research focus in active learning [3], 222].

A few previous studies have demonstrated that active learning can reduce the number
of labels required to train conventional machine-learning models for SHM. For example,
generative mixture models have been used with a mixture of entropy- and likelihood-
based [2 [14] and decision-theoretic sampling strategies [191]. In addition, to further
reduce label requirements and mitigate the effects of sampling bias, the combination of
semi-supervised and active learning has been investigated [14, 221], as well as the use
of efficient discriminative classifiers (the relevance vector machine) [221]. Uncertainty
sampling has also been used with neural networks to classify images of defects [220] and
in [219], a Bayesian convolutional neural network was used for tool monitoring. Finally,
[226] proposed a probabilistic framework for active sampling for a damage-progression
model. However, active learning has only recently been considered in the context of
PBSHM for multi-task learning (using hierarchical modelling) for regression [227], and

has not been investigated in the context of classification or transfer learning.
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7.2.2 Active transfer learning

Active transfer learning can address the drawbacks of considering either transfer learning
or active learning separately. As previously discussed, from a transfer learning perspec-
tive, incorporating labels can reduce the likelihood of negative transfer and improve
generalisation where unsupervised transfer learning alone achieves insufficient classifi-
cation performance [57]. Using more informative labelled datasets selected via active
sampling could achieve these improvements with fewer labels [I69]; thus, facilitating the

application of supervised transfer learning with smaller labelling budgets.

From the perspective of active learning, leveraging source data has several advantages.
First, using transfer to initialise the active learner may result in a stronger initial model,
meaning that it can select more meaningful samples from the start of the process [167].
However, it should be noted that there is also a risk that important target samples will
not be labelled if initial transfer is poor; this will be discussed more in the following
sections. In addition, uncertainty-based methods will likely require fewer samples from
classes with abundant source data before they can be classified with low uncertainty —
leading to fewer samples overall [169]. Furthermore, while conventional active learning
allows for classifiers to be learnt without a fully-labelled dataset a-priori, observations
can only be labelled as classes that have been previously observed. However, using
an appropriate transfer learning strategy, classification of classes that have only been

observed in the source domain could also be attempted.

7.3 Classifier-based Bayesian domain adaptation

This section presents a novel Bayesian model for DA, the DA-RVM (domain adaptation
relevance vector machine), which aims to perform transfer by leveraging a prior DA
mapping and limited labelled target data. The model has two core components — a
classifier that is learnt using both source and (limited) target data, and a linear mapping
that aims to project the target data into the source feature space. To achieve a high
likelihood of classification in both domains using a single classifier, domain divergence
must be low [59]; thus, the latent mapping learns to minimise the domain shift between

domains. A graphical model depicting the proposed model is shown in Figure

It is also proposed that the prior of this mapping can be defined via unsupervised DA,
which assumes that suitable generalisation of a source classifier can be achieved by only
accounting for marginal-distribution shift. A consequence of the Bayesian formulation is,
as labelled data become more abundant in the target, the posterior mapping becomes less

influenced by the prior mapping, meaning it relies less on the strict assumptions made
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FIGURE 7.2: Graphical model representation of the proposed DA-RVM. Nodes cor-
respond to variables: shaded nodes denote observed variables, solid outlines indicate
random variables, and dotted outlines represent deterministic nodes. Arrows without
a connected parent node indicate prior distributions. Plates represent replicates over
dimensions for the mapping variables and classes for classifier weights.

by unsupervised DA. Furthermore, by performing adaptation via a joint discriminative
classifier, this approach does not rely on assumptions about the underlying generative

process of the data or require measures between the data distributions.

In this chapter, the main objective is to learn a general mapping using limited target
labels that minimises domain shift between the domains, allowing a classifier to gener-
alise to classes which have only been observed in the source domain. Thus, the mapping
is restricted to a linear transformation, which is decomposed into a scale s € R?, trans-
lation t € R¢, and rotation 0 € R, where k = %d(d —1). Compared to the nonlinear
mappings found by many popular DA methods, a less flexible mapping was selected as it
would likely require less data to prevent overﬁttingﬂ In addition, the mapping projects
target data into the source feature space, maintaining the interpretability of the original
feature space, i.e. in structural terms, increases in natural frequency values can still be
interpreted as a stiffness increase. In addition, decomposing the mapping in this way
promotes interpretability of the mapping itself, allowing for engineering judgement to
be used to define prior mapping uncertainty and verify whether posterior mappings are

reasonable.

In the context of MES, the ability to define prior uncertainty directly on the mapping
parameters also provides some control over the sampling process. For example, if there is
high uncertainty about the quality of initial transfer, prior uncertainty can be assumed to
be high, meaning that at the start of the active-learning process, predictions in the target

domain will be less certain, leading to more queries via the active-sampling procedure,

Tt should be noted that the proposed mapping does imply a strong prior assumption about the
form of the shift between domains; in many scenarios this assumption may be too strict and it could
be relaxed by kernelising the data prior to finding the mapping or including additional transformation
terms.
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even if the source classifier is able to predict most source data with high confidence. The

modelling assumptions for the mapping are given by,

s~ TN (g, 05, as,bs) (7.2)
t ~ N(py, o) (7.3)
0 ~ TN(“’G’U@aaeabG) (74)

where TN is the truncated normal distribution, with parameters p, o, as, bs, which
are the mean, standard deviation, lower- and upper-bound for the prior scale; py, o,
ag, by are the same parameters for the rotation angles and A represents a normal
distribution with p,, o+ denoting the mean and standard deviation for the translation
parameters. In this chapter, natural frequencies are considered as features, so the scale
is restricted to be positive (as = 0 and b, = o) and rotation is limited to [-7, ] to
reflect the assumption that their relationship with changing stiffness does not reverse
across domains. The rotation angles, scale and translation are assembled into matrix
form, denoted by ©, S, and T respectively; the target is therefore, aligned to the source
by,

X, =X;-0T.s+T (7.5)

where X; denotes the transformed target features. The classifier used in this model is
a relevance vector machine (RVM), a sparse vector learner first proposed by Tipping
et al. [228], and later extended to a multi-class setting in [229]. In the RVM, data are
projected into a reproducing kernel Hilbert space (RKHS) via a kernel embedding, and
sparse weights are learnt over the samples. Thus, test data are classified given their
similarity (via the kernel function) to the samples corresponding to non-zero weights;
these samples are referred to as relevance vectors. In this model, the kernel matrix is
found by,

K= [k‘(XZ',Xs’j)] (76)

1EN,JENS

where k(-) represents a kernel function and n is the total number of labelled samples
n = ns + ng ;. Note that the target data are projected into the kernel space after they
are mapped to the source feature space via equation (7.5). Thus, the mapping remains
linear, while the classifier can be specified as a flexible nonlinear classifier with a suitable

kernel function. The probabilistic modelling assumptions for the classifier are given by,

a. ~I'(a,b) (7.7)
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we ~ N(0,a.™t) (7.8)

where w, are the weights for class ¢ € C, and prior precision values are specified by a,
which are drawn from a Gamma distribution I'(-), with shape and rate parameters a and
b. By specifying a and b, so the gamma distribution results in an uninformative prior on
the precision, this prior promotes large precision values, effectively restricting the values
for irrelevant weights to near zero. Here, relevance vectors are restricted to the source
samples, which forces the mapping to align the data such that these relevance vectors are
representative of both the source and target domains, implying that divergence between
the domains must be low. This choice was to prevent the potential solution of finding
domain-specific relevance vectors, which may lead to an arbitrary mapping. Multi-class
classification is achieved via the softmax link function, given by,

e

C .
j=1¢"

Py = clk;) = where . = kywe! (7.9)
where k; represents a kernelised sample. For the target data, classification is achieved
via the same procedure, but features are first transformed via equation (7.5) before
being projected into the RKHS. Since both source and target data are used to learn a

classifier, this model is also related to multi-task learning [132].

While there are a variety of suitable classifiers that could be used in this framework,
the RVM was chosen for three core reasons. First, the RVM is a flexible nonparametric
classifier which has been shown to learn efficiently with sparse datasets [228, 229]. The

RVM also produces tight decision boundaries, and prediction probabilities converge to a

RVM

Logistic Regression

0.7

0.0

FiGURE 7.3: Toy example showing the entropy in label predictions produced by a
Bayesian logistic regression model (left) and an RVM (right).
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uniform distribution as samples get further from the relevance vectors (when a Gaussian
kernel is used). To demonstrate the behaviour of the RVM, a toy example showing the
entropy for a Bayesian logistic regression model and an RVM is presented in Figure [7.3
From the perspective of transfer, high classification likelihood would be achieved when
data are mostly distributed in low entropy regions, on the correct side of the classification
boundaries; thus, more restrictive boundaries restrict the possible mappings significantly
— potentially leading to better alignment when only a few classes are labelled in the target
domain. In the example in Figure[7.3] for the RVM, it can be seen that the region of low-
entropy is significantly more restricted compared to logistic regression. There is also an
additional benefit when considering this model for MES. As previously discussed, MES
typically leads to sampling near the boundaries, but often will not sample novel data at
the extremities of the model. However, the RVM only has high confidence in data near
the relevance vectors, as can be seen in Figure thus, it will also assign high entropy
to observations at the extremities of the model, combining the benefits of both MES

and low-likelihood sampling [221].

The model was implemented in a general-purpose probabilistic programming language
— NumPyro [230]. The parameters of the model are inferred via MCMC using the no-
U-turn (NUTS) implementation of Hamiltonian Monte Carlo [231]. The parameters
for the RVM were initialised using only the source data with the RVMjy expectation-
maximisation algorithm outlined in [229]. Weights with values below 10~° were pruned
from the initial model to reduce the computational complexity of learning this model

via sampling.

7.3.1 Related transfer learning methods

Performing DA via a joint classifier has been investigated in a few previous studies
[I31HI33]. In [I33], a shared feature space was found via a joint binary support vector
machine (SVM). This approach differs from the proposed method since it cannot learn
a shared space common to multiple classes, so it cannot be used to predict classes that
have previously not been observed in the target domain. Hoffman et al. proposed the
first approach to learn a shared feature space common to multiple binary SVM classifiers,
to predict classes in the target domain which have not been previously labelled [I31].
However, this method requires both the mapping and classifier to be learnt in an RKHS,
and does not use a probabilistic model. The most similar approach is KBTL [132], which
finds a projection into a latent space shared between multiple domains in a Bayesian
framework. The main differences to the proposed approach are that KBTL learns a

nonlinear mapping (via a kernel mapping), and does not maintain the interpretability of
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the original feature space. This mapping is powerful in scenarios where feature dimen-
sions differ between domains, or where dimensionality reduction is required. However,
the flexibility of the mapping may lead to overfitting to observed target classes, it does
not result in an interpretable feature space, and defining an informative prior mapping

may be challenging.

7.3.2 Inferring a prior mapping with distribution alignment

In practice, to learn a discriminative classifier, it is required that the underlying condi-
tional distributions of the training and testing data are the same, i.e. ps(y|x) = pi(y|x).
However, the lack of labels and limited samples of data means that learning a mapping
that directly aligns the conditional distributions is often not possible. As previously
discussed, unsupervised DA generally assumes that the underlying conditional distri-
butions can be aligned by minimising a distribution-distance metric between a sample
of data — often these approaches aim to minimise a marginal-distribution distance, as-
suming that labels are unavailable or sparse [48]. Such mappings will only result in
invariant conditional distributions if both the domains are sufficiently related, and there
is a suitable DA method to find a mapping with the available data [57]. In addition, as
discussed in the previous chapter, testing the outcomes of transfer is challenging, as in
many cases labelled data will not be sufficient in the target domain to perform conven-
tional validation, such as cross-validation. As such, current approaches to DA may need

to be applied to testing data prior to direct validation.

Determining when these assumptions apply, without traditional model validation, is a
critical challenge for the practical application of DA. Without validation, assessing the
reliability of predictions becomes even more challenging, highlighting the importance
of research into validation and prediction of transfer outcomes for PBSHM [218]. This
chapter proposes that these mappings can be treated as a “prior mapping” in the DA-
RVM, where prior uncertainty is defined to ensure that the reliability of predictions
is reflected in the label probabilities. In this way, assumptions made when estimating
the initial DA mapping can be considered as prior assumptions, where the posterior
mapping parameters are updated with data directly relating to the quantity of interest

— the likelihood of classification in the target domain.

In this chapter, the mapping is defined by scale, translation and rotation parameters.
Thus, an appropriate set of DA techniques would be statistic alignment [48]. Since
engineering datasets are prone to class imbalance, normal condition alignment (NCA)
was used to mitigate issues related to class imbalance. NCA was used to define the prior

expected translation and scale, and prior rotation was assumed to be zero.
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7.3.3 Active sampling scheme

While incorporating labels into a DA framework may be beneficial, it is pertinent that
the number of samples are minimised to reduce the associated cost of the monitoring
system. To this end, an active-sampling strategy is proposed to ensure that the most
informative data are labelled. This chapter utilises an MES strategy first proposed in

[14]. Sampling is performed in a stream-based setting following the procedure outlined
in Figure [7.4]

To decide when to query a sample, first entropy is obtained for test data using equation
(7.1). To constrain the mapping prior to the acquisition of damage labels, additional
classes that are not critical for maintenance decisions could be considered; in this chapter,
the probabilities of all classes related to the undamaged structure are added to prevent
unnecessary labelling at this boundary (see Section 7.4.2 for more details). A more
general approach would be to use different weightings for each class to reflect their
importance to decision making [232] — this approach should be a focus of future work.

The information efficiency [223] is then used to normalise entropy between zero and one,

) = o) (7.10)
The information efficiency 7(x;), reflects the confidence in the label prediction compared
to a uniformly distributed label prediction. Following [I4], n(x;) can be treated as a
pseudo-probability that observation ¢ should be labelled. An observation is then labelled
if a random draw ¢ from a uniform distribution ¢ ~ ¢(0,1) is less than 7(x;). Since
the probability of sampling any observation will never be zero, this sampling scheme

provides some protection against sampling bias.

Label and
retrain
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FI1GURE 7.4: Flow chart to illustrate the active learning process with DA.
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7.4 'Transfer between laboratory-scale bridges

This section presents an experimental dataset collected to investigate the active transfer-
learning approach for damage classification using a population of laboratory-scale beam-
and-slab bridges. Specifically, data for three bridges with varying span lengths were

obtained across changing temperatures and the same four pseudo-damage states.

The inspection and maintenance of populations of bridges presents a major challenge,
and there are significant safety concerns as bridges are operated towards the end of their
design life. In addition, the scale and cost of these structures will often limit available
SHM data to streaming data obtained throughout the operation of the structure. While
it is uncommon for two bridges to have a nominally-identical design, there exist many
examples of large heterogeneous populations with slight variations in geometry (i.e.
with different lengths and support locations), managed by a single asset manager. For
example, the main highways agency in the UK, National Highways, was responsible for
managing 9,392 bridges in 2020 [I8]. This motivates the application of the proposed

active transfer-learning framework to bridge-monitoring applications.

7.4.1 Experimental dataset

(b)

FIGURE 7.5: The experimental set-up to perform modal testing for one configuration
(B1), showing the full bridge (a) and the connection between the deck and supports
via roller bearings (b).

A population of three bridges, each with three spans, was constructed using a bespoke

modular bridge kit that facilitates changing of the deck length, number of supports and
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support locations; thus, allowing for controlled variation between structures. Figure
m(a) presents an example of one of the configurations used in these experiments. The
kit consists of a set of four supports and a deck, supported by two I-beams, which are
connected via a pair of roller bearings at each support, shown in Figure (b) The
bearings at one end are locked, such that they behave as pin joints. The location of
the supports was varied between bridges to produce a heterogeneous population. The
locations of the supports for each bridge are presented in Table The bridges are
referred to as B1, B2, and B3; this abbreviation will be used for the remainder of the

chapter.

The bridges were attached to a six-axis shaker table via bolts at the base of each support,
within an environment chamber, as can be seen in Figure [7.5(a). The bandwidth of
excitation from the shaker table is approximately 90Hz; therefore, a set of masses was
uniformly distributed along the underside of the deck, shown in Figure (a), to reduce
the natural frequencies and aid modal identification. Modal testing was conducted by
applying a continuous white-noise random excitation via the shaker table. Data were
collected via twenty uniaxial 100 mV /g accelerometers, organised in two rows of ten on

each edge of the underside of the deck, and the response was measured at a sample rate
of 256Hz.

To investigate challenges presented by changing environmental conditions, the first two
bridges, B1 and B2, were subjected to a range of temperature effects; B3 was only tested
at ambient temperatures. Specifically, the response of the bridges was measured across
two temperature cycles: from 15°C down to -15°C for B1, and from 15°C to -5°C for
B2. A thermocouple was attached to the deck surface to monitor its temperature. To
emulate a bi-linear stiffness relationship, which can be observed in concrete bridges [185],
a fabric sheet was attached to the surface of the deck and saturated with water for the
second temperature cycle, such that when frozen, its stiffness would sharply increase.
Data were also acquired at ambient temperatures (between 23°C and 31°C), as well as

for four pseudo-damage states which correspond to two masses (damage extents), 21.6g

TABLE 7.1: Summary of the configuration for each experimental bridge structure.
Support locations indicate the position of the bearings connecting the deck and the
supports.

Support 1 Support 2 Support 3 Support 4
Deck length (m) location (m) location (m) location (m) location (m)

B1 3.00 0.14 0.725 2.28 2.86
B2 3.00 0.14 0.82 2.19 2.86
B3 3.00 0.14 0.86 2.15 2.86
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TABLE 7.2: Number of samples available after SSI per class for each bridge.

Ambient Freezing 21.6g 21.6g 64.4g 64.4g
off-centre centre off-centre centre
B1 179 138 10 9 10 10
B2 129 54 5 5 7 10
B3 36 0 5 5 10 10

and 64.4g masses, placed in the centre of the central span in two locations, indicated by
the red circles in Figure

To obtain natural frequencies for use as features, output-only modal analysis (OMA) was
performed using covariance stochastic-subspace identification (SSI); natural frequencies
were extracted, based on a reference set, selected via an automated pole-selection algo-
rithm, using the software presented in [233]. Several samples were unidentified, and a
few visually obvious outliers were removed from the normal condition; however, more
robust modal analysis and principled approaches for removing outlying data from the
training datasets should be a focus of further work. Table shows the number of
samples per class for each dataset following modal analysis. As is often characteristic of

SHM datasets, the data are imbalanced, with larger quantities of undamaged data.

The full experimental dataset is openly available
(https://doi.org/10.15131 /shef.data.27732792.v1). For more details, the interested reader
may refer to [234].

FIGURE 7.6: Visualisation of the MAC scores between each pair of structures used as
a source/target pair.

7.4.2 Transfer tasks and methodology

Four transfer tasks were investigated in this chapter, which are split into two case studies.
The first case study investigates transfer between structures under changing tempera-
tures using the B1 and B2 datasets, considering each structure as a source and target,

resulting in two transfer tasks; these tasks will be referred to as B1—-B2 and B2—B1.
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The second case study investigates transfer from datasets with comprehensive temper-
ature data and a target with limited data, considering B1 and B2 as source domains,
and using B3 as a target, resulting in another two transfer tasks, referred to as B1—-B3
and B2—B3.

The results from modal analysis were used to select features for transfer via the MAC
[204], following the results of the previous chapters. The MAC matrices for the first
four identified natural frequencies are presented in Figure In this chapter, the first
two natural frequencies were selected as features, as they have high MAC scores for
each pair of structures; however, the third mode also has a high MAC value between B2
and B3, and may be utilised for transfer in future work. It should also be noted that
this comparison was facilitated by the homogeneous sensor networks on each bridge; to
perform this analysis using heterogeneous sensor networks, future work is required, as

discussed in Section 5.6.1 and Section 5.7.

In each transfer task, the objective was to transfer a damage classifier capable of pre-
dicting the normal condition, and the four mass-states. The location of the 21.6g masses
was not discriminative using the identified natural frequencies; thus, these two locations
were considered as a single class, resulting in three damage classes. Furthermore, to
constrain the mapping in the initial model (before damage is observed), the healthy
data were split by ambient (T' > 0°C') and freezing temperatures (7' < 0°C'). Therefore,
the classifier was trained to discriminate between five classes - ambient and freezing
normal-condition data, pseudo-damage caused by adding a 21.6g mass (Damage 1) and
pseudo-damage resulting from a 64.4g mass placed off-centre (Damage 2) and at the

centre (Damage 3) of the central span.

To emulate an active-sampling process for SHM, with the structure’s state gradually
transitioning from undamaged to damaged states, the target data were presented to the
model as follows. First, data were split into training and testing datasets at a ratio of
80:20 using stratified sampling to ensure that the proportion of damage and undamaged
data was consistent; the dataset was randomly shuffled and 100 training/testing datasets
were generated in this way to test for differences in initial data used to learn the NCA
mapping and the effect of presenting streaming data in different orders. The damage
states were organised into two damage scenarios, where in a single location, damage is
initialised with minor damage (the 21.6g mass) and progresses to more severe damage
(the 64.4g mass). Data were then ordered so as to present undamaged data collected at
changing temperatures, followed by undamaged data collected under ambient conditions,
and subsequently by a damage scenario. Thus, each target domain includes two cycles of
normal-condition data, followed by a damage scenario. Figure [7.7] presents an example

of a single repeat of the training data (the first two natural frequencies), for each target
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domain considered. It can be seen that the expected range of values for both the first and
second natural frequencies does not overlap between domains, motivating the application

of mapping-based DA for transfer.
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FIGURE 7.7: Example of the ordered training data used for the active sampling process
when B1, B2, and B3 are considered as target domains, presented in panel (a), panel
(b) and panel (c) respectively.

At the start of the active-sampling process, the model was initialised using the source
training dataset and only a subset of target training data, representing data correspond-

ing to the undamaged structure. In each case, the initial data used for NCA were
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selected to correspond to similar temperatures to account for class imbalance, following
the results in Chapter 4. Specifically, for B1—-B2 and B2—B1, 70 initial data were
used, and the ambient undamaged class was used to estimate the NCA mapping, as Bl
contains data corresponding to lower temperatures. For B1-B3 and B2—B3, only 14
initial data were used as there were fewer normal-condition data. In addition, data in
B3 were only collected at room temperature; therefore, NCA was learn using data above
23°C in both domains.

The remaining data were presented sequentially, being labelled using the probabilistic
sampling strategy discussed in Section 3.3; uncertainty between the ambient and freezing
classes was not considered to prevent unnecessary sampling of normal-condition data.
Since there is significant class imbalance, the macro F1-score was used to assess classi-
fication performance on the entire test data, which included data from each class (for
details see [12]).

The Gaussian kernel was utilised in the RVM as it is flexible and well-studied [20)], 229].
Following [221], 229], the bandwidth was defined as . To demonstrate the benefits of
incorporating transfer into the active-learning procedure, results were obtained for an
active learner, using the RVMjy algorithm from [229], trained solely with target data.
Since the target-only RVM requires multiple target classes to be initialised, three ran-
dom samples from the first damage scenario were selected to initialise the classifier. In
addition, the RVMy algorithm was used with labelled target data to provide a compar-
ison to supervised learning, and using no DA and source labelled data to demonstrate

the requirement for transfer learning.

The specification of variances on the prior mapping parameters reflects the confidence
in the NCA mapping, given the initial quantity of data. Thus, variances for all mapping
parameters were set as 0 = g5 = gg = 0.1 in the first case study, and the variance for
translation and scale were increased to oy = o5 = 1 for the second case study, since only
very few data were used to learn the NCA mapping, leading to large discrepancies in

mean and scale between domains, as discussed in Section 4.5.

7.4.3 Case study: active transfer learning under changing tempera-

tures

Figures [7.8(a) and [7.8(b) show the F1 scores across the test set after each unlabelled
observation was presented, with solid lines representing the mean F1 scores from 100
repeats and the shaded region indicating the 10th to 90th percentiles. It can be seen
in both cases that naively applying a source-only classifier led to poor generalisation

in the target domain, indicated by the orange line. This motivates the application
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FIGURE 7.8: The test F1 score vs the number of unlabelled samples presented to the
active learners for B1—B3, shown in (a), and B2—B3 presented in (b). Mean F1 scores
are shown by solid lines, and the region between the 10th and 90th percentiles is shown
by the shaded region, with the DA-RVM given in blue and the target-only RVM in red.

of transfer learning; it can be seen that applying NCA improves generalisation of the

source classifier to the target domain (the mean F1 score is indicated by the green

line). However, NCA still exhibits significantly worse performance compared to a fully-

supervised classifier learnt using target data, indicated by the black line in Figure [7.8

motivating the incorporation of additional information to further improve the initial

NCA mapping.
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In both cases, updating the NCA mapping with the DA-RVM using labelled target
data significantly improved the F1 scores. While, before any damage was observed, the
DA-RVM produces similar results to NCA (the expected initial mapping), after a few
observations from the first damage scenario (green and magenta regions on the colour
bar), the mean F1 scores improve significantly. In addition, the DA-RVM consistently
produces better classification than the target-only RVM prior to observing all classes,
indicating that leveraging both an informative initial mapping and a few labels, the DA
method is able to learn a classifier that can extrapolate to yet to be observed classes in
the target. Moreover, the 10th percentile does not generally produce lower F'1 scores than
the mean result of the target-only RVM, demonstrating robustness to negative transfer.
Finally, after all data are presented to the DA-RVM, it achieves a mean F1 score close
to the fully-supervised RVM, matching the target-only RVM in B1—-B2 (Figure (a))
and exceeding it in B2—B1 (Figure [7.§|b))

Although the DA-RVM achieves similar performance to the fully supervised target model
at the end of the active-sampling procedure, it is able to achieve this result using fewer
labelled observations, as shown in Figure The DA-RVM used 10.2% and 12.0% of
samples for B1—-B2 and B2—B1, respectively, compared to 23.4% and 31.5% for the
target-only RVM. While both methods reduce the number of labels required compared
to a fully-supervised RVM, the DA-RVM results in fewer queries and a smaller reduction

2The dashed line indicates the samples used to initialise the target-only RVM; these were not selected
during the sampling process.
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FIGURE 7.9: The number of observations queried via active sampling using the DA-

RVM (blue) and target-only RVM (red), for B1—B2, shown in (a), and B2—B1 pre-

sented in (b). The black lines indicate the range of samples, showing the 10th and 90th

percentiles, while the red dashed lines above the 21.6g mass bar represent additional
samples used to initialise the target-only RVM.
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FIGURE 7.10: An example of the sampling probability for one test repeat (training and

testing data), with the target data and sampling probabilities mapped to the source

domain via the expected posterior mapping after the DA-RVM was presented with all
data. For B1-B2, shown in (a), and B2—B1 presented in (b).

in classification performance. In addition, the DA-RVM resulted in far fewer normal-
condition data being labelled by increasing confidence in predictions of the undamaged

state by leveraging source data, which in practice would reduce unnecessary inspections.

Compared to conventional active learning, leveraging source data not only presents the
opportunity to classify data in yet to be observed classes, but also facilitates more
efficient querying behaviour. This improvement can be explained by inspecting the

sampling probability of the DA-RVM; an example of the sampling probability in the
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initial classifier for the B2—B1 task is given in Figure a), with the target data and
entropy mapped to the source feature space via the expected posterior mapping. It can
be seen that there are already regions where sampling probability is low when the DA-
RVM is initialised, particularly for samples from the largest cluster, which represent the
undamaged data. As such, it appears that the source data allow for the initial model to
have better-defined boundaries, guiding the labelling process to prioritise damage classes,
where classes are less separable and there are fewer data in the source domain. It can
also be seen that by using an RVM as a classifier, the model would effectively sample
novel data, as the DA-RVM effectively produces low-entropy regions near observed data,
whereas the extremities of the model have a sampling probability near unity. The
sampling probability for the DA-RVM after the active sampling process is shown in
Figure [7.10b), where it can be seen that obtaining labels in the target has led to a
further reduction in sampling probability in some regions. This reduction in sampling

probability is particularly evident for the damage classes — the three smaller clusters.

Source: Bl
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FIGURE 7.11: An example of the data (training and testing data), after the NCA

mappings, which resulted in the highest and lowest JMMD values. The NCA mappings

for B1—->B2, shown in (a) and (c), and B2—B1 are presented in (b) and (d) for the
lowest and highest JMMD values, respectively.

A core advantage of the DA-RVM over conventional DA is its ability to incrementally
correct poor initial alignment using labels, which is particularly useful when sampling
bias prevents accurate estimation of distribution divergence or when domain similarity

is insufficient for unsupervised DA. This advantage is demonstrated in this case study,
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FIGURE 7.12: An example of the data (training and testing data), after the final DA-

RVM mappings for the same test repeats, which resulted in the highest and lowest

JMMD values after the NCA mapping. The DA-RVM mappings for B1—>B2, shown in

(a) and (c), and B2—B1, presented in (b) and (d), for the lowest and highest JMMD
values, respectively.

since the small initial random sample across various temperatures used to learn the NCA
mapping resulted in varying alignment quality. To demonstrate this impact, the JMMD
was used to identify the “best” and “worst” NCA mappings, corresponding to the lowest
and highest joint distribution distances, respectively. Features from the “best” mapping
for B2—B1 (Figure (a)) show the target classes closely aligned with the correspond-
ing classes in the source domain. In contrast, the “worst” mapping (Figure [7.11|(b))
shows differences in scale, with source and target damage data occupying distinct re-
gions in the feature space. These differences in initial alignment quality potentially
contribute to the higher variability observed in the DA-RVM results compared to the
target-only RVM (Figure .

The features found following the active-sampling process for these same “best” and
“worst” repeats are presented in Figure It can be seen that alignment could be
improved in both cases, resulting in shared classifiers that can predict samples from
both domains, indicated by the classification boundaries shown in black. This result
supports the idea that labels from a few damage classes can be used to improve poor
initial mappings, mitigating the likelihood of negative transfer later in the monitoring

campaign. In addition, in the final feature space, the freezing temperature data for
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both bridges can be observed as an increase in the values of these features, following an
increase in stiffness, and each damage (mass) class produces a reduction in the value of
these features, showing the features derived via this DA process maintain their physical

interpretability, while also facilitating shared visualisation of both datasets.

7.4.4 Case study: active transfer to a target domain with limited data
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FIGURE 7.13: The test F1 scores for the DA-RVM against the number of labelled
samples selected via active sampling (shown in blue) and random sample (shown in
red); B1—B2 is shown in (a), and B2—B1 is given in (b).
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The second case study presents a scenario where the target data to estimate initial DA
mappings are extremely sparse and not representative of the same environmental effects
as the source dataset. It can be seen in this case study, the initial classification rate of
the DA-RVM is worse than NCA in both cases, shown in Figure There are two
potential reasons for these results. First, in this case study, only one class is available at
the start of the sampling process, meaning there is limited information to constrain the
posterior mapping parameters. Second, the prior variance on the translation and scale
parameters was increased to oy = o, = 1. Thus, since the initial information available
to reduce the posterior variance is limited, this choice of priors seems to have increased
the uncertainty of prediction for all the damage classes to near uniform; this can been
seen by the initial sampling probabilities in Figure (a), where it can be seen that
the regions of the feature space away from the normal condition (the large cluster at the
origin), have a sampling probability of near unity (corresponding to a uniform labelling
probability). This behaviour would often be desirable, and it highlights the importance
of considering both classification and mapping uncertainty, as this increased prediction
uncertainty could limit the impact of incorrect classifications on decision-making in
scenarios where trust in initial transfer is low. Note that in B2—B3, the target-only
RVM achieves a slightly higher initial F1 score, likely because of being initialised with
three data points from the 21.6g mass state, enabling classification of this class prior to
observation of these data during the active-sampling process; however, in practice, such

data would be unavailable at this stage.
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F1GURE 7.14: The number of observations queried via active sampling using the DA-

RVM (blue) and target-only RVM (red) is shown for B1—-B3 in (a) and for B2—B3

in (b). The black lines indicate the range of samples, showing the 10th and 90th

percentiles, while the red dashed lines above the 21.6g mass bar represent additional
samples used to initialise the target-only RVM.

Similarly to the previous case study, it can be seen that observing small quantities of

labelled target data allowed for significant improvements in the F1 score, as shown in



Active transfer learning for SHM with an application to bridge monitoring 155

Figure [7.13] Following only a few observations of the 21.6g mass-state, the rise in mean
F1 score for classification of all classes is particularly pronounced in this case study, and
the target-only RVM only achieves similar F1 scores after observing data from all classes.
This result provides further evidence that by using only data from a minor damage extent
in one location, the mapping parameters can be updated to allow for classification of
classes where labelled data are only available in the source domain. Furthermore, after
only observing a few observations from the 21.6g mass-state, the 90th percentile reaches

an F1 score of unity, showing that in some cases, only a few data from a minor damage
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FIGURE 7.15: An example of the sampling probability for a single test repeat (training

and testing data), with the target data and sampling probabilities mapped to the source

domain via the expected posterior mapping after the DA-RVM was presented with all
data; for B1—B3, shown in (a), and B2—B3 presented in (b).
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state allow effective transfer of the labelled data in the source domain. In addition, at
the end of the sampling process, both the DA-RVM and the target-only RVM achieved
similar mean F1 scores, which are approaching the result of a fully-supervised RVM, as
shown in Figure while using far fewer labelled data, as shown in Figure
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FIGURE 7.16: An example of the data (training and testing data), after the NCA

mappings which resulted in the highest and lowest JMMD values. The NCA mappings

for B1>B2, shown in (a) and (c), and B2—Bl1 is presented in (b) and (d) for the lowest
and highest JMMD values respectively.

Examining the “best” (Figure [7.16|(a)) and “worst” (Figure [7.16{b)) NCA mappings,
selected using the JMMD as in the previous section, it can be seen that there are sig-
nificant discrepancies between the initial mappings. While visually the “best” mapping
(Figure (a)) appears to align the target such that classes in the source are close to
the corresponding target class, the “worst” mapping seems to have a large difference
in scale — visually, this discrepancy in scale appears to be larger than the “worst” ex-
ample from the previous case study (shown in Figure b)) This result is perhaps
caused by the small sample of normal-condition data used to estimate the target mean
and standard deviation being insufficient to produce unbiased estimates of the statis-
tics. However, following observation of all data, the DA-RVM was able to correct the
poor initial mapping, as shown by the expected DA-RVM posterior mapping found after
observing all data shown in Figure
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FIGURE 7.17: An example of the data (training and testing data), after the final

DA-RVM mappings for the same test repeats which resulted in the highest and lowest

JMMD values after the NCA mapping. The DA-RVM mappings for B1—>B2, shown in

(a) and (c), and B2—B1, presented in (b) and (d), for the lowest and highest JMMD
values respectively.

It is worth noting here that the specification of the prior variance has an important effect
on the final mapping. Given the small number of labelled data, if the mapping variance
is assumed to be small and large-scale differences are present (as seen in Figure (a)
and Figure (b))7 the DA-RVM may struggle to learn the large-scale values needed
to correct this misalignment, as such values are unlikely under the prior. Appendix
B.1 presents the same examples where the variance of the mapping parameters was
chosen to be oy = 05, = 0.1, to demonstrate this issue, showing that the worst mappings
are unchanged, even with labels. This highlights the important balance when defining
the prior variance: it must be high enough to avoid over-constraining the mapping
parameters, yet low enough to prevent the mapping from overfitting to the limited

target data.

As with the previous case, the variation in results for the DA-RVM is higher than the
target-only RVM. Furthermore, while the DA-RVM introduces the potential of increasing
the test F1 score beyond the maximum possible F1 score for a target-only model; in
contrast to all other case studies, in B1—B3 the 10"" percentile of the DA-RVM also

drops below the target-only RVM at some stages of the active-sampling process, as
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shown in Figure (a). The few test repeats producing worse F1 scores with the DA-
RVM suggest that the negative effect of poor initial mappings can persist even after
the inclusion of labels. This result is likely caused by poor initial NCA mappings, and
shows that even though leveraging labels may reduce the likelihood of negative transfer,
it may still be a critical issue, and the selection of a suitable source structure, features,

and data preprocessing are crucial considerations.

7.4.5 A comparison between random and active sampling

A final consideration is that the active sampling procedure should select a more infor-
mative label set compared to a random sample; to demonstrate the effectiveness of the
active sampling procedure used in this chapter a comparison with random sampling is

presented in this section.
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FicUre 7.18: The test F1 scores for the DA-RVM against the number of labelled
samples selected via active sampling (shown in blue) and random sample (shown in
red); B1—B2 is shown in (a), and B2—B1 is given in (b).
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To verify the effectiveness of the active-sampling strategy in the first case study, a com-
parison with random sampling is presented in Figures [7.18(a) and [7.18|(b), for B1—B2
and B2—B1, respectively. Random sampling results were generated by selecting sam-
ples at random from the entire target training dataset, selecting the number chosen
by the active-sampling strategy for the given test repeat. In both cases, uncertainty
sampling caused a sharper rise in F1 score and higher performance in the final model.
There is a significant increase in the F1 score with random sampling and a reduction in
the inter-percentile range at the higher end of the labelled sample count; however, this
occurs because only a few test repeats led to this many queries, and these test repeats

correspond to those with high F1 scores.
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FiGURE 7.19: The test F1 scores for the DA-RVM against the number of labelled
samples selected via active sampling (shown in blue) and random sample (shown in
red); B1—B3 is shown in (a), and B2—B3 is given in (b).

The active-sampling strategy is also benchmarked against random sampling for the DA-
RVM in the second case study, as shown in Figure [[.I9] As with the previous case,

active sampling results in improvements in the F1 scores with far fewer samples. In
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addition, the sudden changes in mean F1 scores seen as the number of labelled samples

increases were caused by the small number of repeats that queried above 20 samples.

7.5 Discussion and conclusions

A critical limitation of conventional data-driven approaches to SHM is that supervised
machine-learning methods require a fully labelled dataset with examples representing
each health state of interest; this is often costly and/or unfeasible. One technology for
reducing data requirements in a target domain is transfer learning. However, in scenarios
where data are sparse, issues such as class imbalance make many unsupervised transfer

learning methods prone to negative transfer in certain scenarios.

In this thesis, methods have been proposed to transfer, where only normal-condition
data are available. However, SHM data are typically acquired online, and data to
learn mappings will increase incrementally. Thus, this chapter developed a method
for updating a prior DA mapping, specified using unsupervised DA, and limited labelled
data. It was shown that NCA mappings could be treated as a prior, allowing for a
classifier to reflect the prior uncertainty in these mappings and providing a method to
incrementally update these mappings. Furthermore, this model was incorporated into
an active-learning framework to further reduce the label requirements of this model by

guiding the labelling process.

Four transfer tasks were used to demonstrate the proposed framework by transferring a
damage classifier between laboratory-scale bridge structures subject to various temper-
atures and pseudo-damage states. In all cases, leveraging labelled source data enabled
the DA-RVM to classify health states that had not been observed in the target, even
when the target dataset only contained data corresponding to a subset of the classes
in the source dataset — showing robustness to class imbalance. On the other hand,
conventional active-learning approaches can only classify data from previously observed
health states. Specifically, an initial DA mapping, estimated using limited data from the
undamaged target structure, was shown to be able to improve target classification even
before any labels were obtained. By labelling a few samples, the DA mapping could
be updated, improving the likelihood of correctly classifying target classes for which
labelled data were only available in the source dataset. The ability to classify health
states prior to their observation in the target domain has significant implications in
SHM, as predictions about health states critical to decision making could be achieved
before these health states are observed in the target structure and without repeating

labelling efforts. Furthermore, the active transfer-learning approach resulted in fewer
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overall queries compared to conventional active learning, which in practice would result

in a reduction in inspections; hence, lower costs for the SHM systems.

There are several interesting potential directions for future work. One of the main
limitations of the current approach is that the number of observations labelled is not
directly related to a labelling budget. In practice, an operator would have a limited
budget for inspections; thus, the current approach may exhaust the budget prior to
observing all data. Ensuring the labelling budget is not depleted early in the sampling
process is a common challenge in stream-based active learning [222]. A potential solution
would be to ensure that labels correspond to health states useful for decision making,
i.e. using a decision-based sampling procedure as in [191] 221]. While this approach can
still request more labels than a budget allows, it could result in fewer queries overall, as
typically data corresponding to minor damage states are labelled less, since they are not
critical for decision making. In addition, it would provide a more interpretable output
based on the expected value of information (EVOI), allowing decision makers to make

informed decisions about when inspections are appropriate.

This chapter assumes that labelled data are available for all classes in the source domain.
In practice, however, obtaining such comprehensive source datasets could be challenging,
and a more feasible approach might be to assume that data are distributed across mul-
tiple source domains. Previous DA methods are often prone to negative transfer when
aligning datasets with only a subset of shared classes, whereas the presented framework
can effectively align data using a limited number of shared classes. This capability sup-
ports the extension to a multi-source scenario, which could allow for the aggregation
of class information from multiple source monitoring campaigns by aligning the target
domain to each source domain using a shared subset of classes. Even with data from
multiple structures, novel classes may still arise in the target domain. Given that the
proposed approach assigns high sampling probability to unexplored regions in the fea-
ture space, it should facilitate querying and inclusion of new target classes, though this

requires validation in future studies.

In this chapter, the data corresponding to the undamaged structure were split into am-
bient and freezing temperature classes to constrain mappings learnt with limited target
data, encouraging mappings to also ensure temperature effects are consistent across do-
mains. Learning a mapping using temperature labels is an initial example of leveraging
EoVs to increase the available contextual knowledge to learn mappings. This approach
could also be extended to include more granular information about temperatures or
other environmental effects; for example, the DA-RVM could be extended to a multi-
task approach, which could include a shared damage classifier and regression model

to predict temperature, using a single mapping for both tasks. This approach also
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motivates investigation into methods for data normalisation in the context of transfer;
specifically, it would be interesting to investigate whether the influence of EoVs should
be removed prior to transfer, as is in common in SHM [2§], or whether measurements
relating to EoVs should be used to provide additional information for transfer, with

perhaps methods being developed to jointly remove their influence after transfer.

In addition, this chapter presents an example of transferring information between distinct
bridges with multiple spans. A related approach would be two consider individual spans
as domains. An initial case study with the modular bridge dataset is presented in [198],
demonstrating a single class classifier categorising added mass data being transferred
between the short and long spans of the bridges presented in Table The idea of
transferring between sub-structures could be a rich area for future research, as it would
be applicable to a wide range of structure with multiple components. In addition, it may
also allow the availability of data to be increased without operators requiring information
from multiple different structures, which could lead to challenges with data sharing when

these assets are operated by different organisations.

Active learning in the context of transfer learning presents several interesting considera-
tions. In some cases, source domains may represent structures still in operation meaning
that sampling strategies could consider querying data from multiple structures. An ad-
ditional extension could involve a multi-task approach with a latent DA mapping, where
multiple structures stream data with the objective of enhancing performance across all

structures.

Finally, this chapter applies strict assumptions about the mapping form to minimise the
risk of overfitting more complex mappings when limited labelled target data are available.
A drawback of this approach is if these mapping assumptions are too restrictive, it may
not be possible to learn a suitable mapping to facilitate label sharing. Further work
could investigate ways to extend the proposed approach to accommodate more complex
mappings while minimising the risk of overfitting; for example, perhaps a number of
transformation operations could be selected from a set of candidates using sparsity

inducing priors.



Chapter 8

Conclusions and future work

SHM systems have the potential to enhance both the safety and efficiency of the oper-
ation of structures. However, a critical challenge to the practical application of data-
driven SHM models is the availability and/or cost of data, particularly informative la-
belled data. The cost and sparsity of data are core motivations of PBSHM, which seeks
to extend the value of data from a single structure by leveraging it across a population

of structures.

Data acquired from distinct systems invalidates the assumption made in conventional
machine learning — that training data are representative of testing data. Consequently,
PBSHM introduces several key research challenges. These issues may be categorised
into three areas. First, to ensure that transfer between a given source/target pair is
viable, methods must be developed to quantify the similarity between domains (“when
to transfer?”). Second, feature extraction for PBHSM must develop methods to ex-
tract relevant damage-sensitive and transferable features (“what to transfer?”). Finally,
transfer learning algorithms that can be applied in sparse-data situations need to be

implemented and adapted for specific PBSHM applications (“how to transfer?”).

The core objective of this thesis was to develop transfer strategies for training damage
classifiers with a minimal label budget for a target structure. As such, methods relating
to each of these key areas of research for transfer learning have been investigated. A

summary of the core contributions of this thesis is given as follows:

1. Statistic alignment (SA) methods were developed to allow for the generalisation of
multi-class classifiers when only data from the undamaged structure are available
in the target dataset. Thus, these methods address limitations with previous DA
methods applied to SHM that require target datasets to be representative of all
damage states[12, [41), 135], 140, [143], 144, 146, [147].
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2. The MAC between the source and target mode shapes was formulated into a dis-
crepancy measure for transfer learning — the MAC-discrepancy. It was shown to
be strongly correlated with transfer outcomes when transferring damage localisa-
tion labels; meanwhile, unsupervised distribution-divergence measures were found
to not always indicate when transfer is possible. Thus, this measure presents a
potential solution for justifying transfer learning, where previous methods from

the transfer learning literature cannot [59, [60} [136].

3. A transfer feature selection criterion (TFC) was developed, implementing the MAC
and source loss to select vibration-based features that are more likely to satisfy
the similarity conditions between source/target features assumed by unsupervised
DA methods. The TFC presents the first principled approach to answer “what to
transfer?” in PBSHM, whereas previous approaches either do not discuss feature
selection in relation to transferable features [12], 135, 140} 144, 146l [147], or use
engineering judgement [41], [143].

4. A framework for predicting classification rates resulting from transfer was pro-
posed, using a similarity measure between data and/or structures as an indicator
for the success of transfer. The MAC was demonstrated as one potential similarity
measure for this application, and a beta-likelihood GP was demonstrated to con-
strain rate predictions to physically-meaningful values. This framework addresses
limitations with previous data-based similarities, which are challenging to inter-
pret, and presents the first approach to provide task-relevant predictions to support
decisions relating to “when to transfer?” in SHM, where previous approaches have
assumed source and target domains can be selected using engineering judgement
[12, 141, (140}, 143, 144, 146l 147] or using unsupervised measures [135].

5. SA methods presented earlier in the thesis were extended to be incorporated into
an online framework, allowing for the mappings to be updated with labelled data,
obtained sequentially throughout the monitoring process. In addition, an active-
learning procedure was implemented. Results showed the proposed transfer learn-
ing method can result in better classification accuracy, while using fewer labels
compared to conventional (target-only) active learning. The proposed approach is
the first to allow for mappings to be improved online with labels, where previous
approaches can only utilise unlabelled target data and estimate static mappings
[12, [41], 135, 140, [144], 146, 147]. Furthermore, the proposed model (the DA-RVM),
addresses limitations with previous methods proposed in the transfer learning lit-
erature [I31HI33], by allowing for a probabilistic mapping that can be effectively
regularised to be used in conjunction with a flexible classifier trained using source

data.
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6. The thesis also presents two experimental datasets collected to validate the devel-
oped methods. As far as the author is aware, these case studies allowed for the
first examples of successfully transferring a multi-class damage classifier between
heterogeneous populations of blades, as well as bridges, using experimental data

and corresponding damage states.

8.1 Summary

Statistic alignment for transfer with sparse target data

During a typical monitoring campaign, it is likely that only a few damage states of inter-
est will be observed, and these will mostly occur towards the end of a structure’s design
life. Thus, target data for learning transfer-learning methods will often be restricted
to data relating to the healthy target structure. To transfer multi-class source dam-
age classifiers between domains in these scenarios, Chapter 4 investigates using statistic
alignment methods. Issues relating to class imbalance were addressed by selecting data
acquired directly after inspections, under the assumption that data during these periods

were generated by the undamaged structures.

These SA methods were initially investigated using a population of numerical multi-
storey structures and datasets collected from two real bridges — the Z24 Bridge and
KWh51 Bridge. Initial results found that in sparse data scenarios with a large shift in
the mean of the features, the proposed methods, NCA and NCORAL, were able to fa-
cilitate generalisation of a source classifier to target data. Meanwhile, previously used
DA algorithms were shown to provide limited improvements under this mean shift, par-
ticularly in the partial-DA scenario. Furthermore, when mean shift was high, previously
applied DA methods required the use of NCA/NCORAL as a preprocessing step to
provide consistent improvements, even under conventional DA label-space assumptions.
The results presented in this chapter have since been built-upon, suggesting that NCA
is capable of improving transfer in various additional applications, including transfer be-
tween FE models and real monitoring data [197], lab-scale bridge [196], full-scale bridges
[198], masts [195], aircraft wings [I35], and lab representations of aircraft [199].

Unsupervised DA has the potential to leverage rich source datasets to deploy SHM
systems in scenarios with sparse target data, enabling the classification of common
failure modes using source knowledge alone. This lack of target information motivated
the estimation of linear mappings in Chapter 4. A major implication of relying on these
linear mappings is that they may only be suitable for application to similar structures.

Further research should investigate when these linear mappings are appropriate, and
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how to apply more complex mappings when required; these issues are discussed further,
using BDA in Chapter 5 and labels to update NCA parameter estimates in Chapter
7. A related challenge involves developing ways of representing structural information
and quantifying similarity to guide when similarity between sets of source and target

features is “sufficient”; this issue was discussed in Chapter 6.
Physics-informed transfer learning via feature selection

Considering the requirement for domains, and their corresponding features, to have
related joint distributions, the preceding two chapters focused on identifying methods for
determining similarities between source and target features using limited observations.
One of the main objectives of Chapter 5 was to develop a data-based similarity measure
to address “what to transfer?” and “when to transfer?”. A potential treatment of these

questions is discussed in Chapters 5 and 6, respectively.

Initially, a numerical population was investigated with the objective of transferring a
damage classifier. The results of transfer between each pair of structures were used to
evaluate several popular unsupervised and supervised data-based metrics — the MMD,
the PAD, and the JMMD. Additionally, a MAC-based measure was proposed for similar-
ity quantification when only limited data from the target normal condition are available.
Among the investigated data-based metrics, the JMMD was found to be the only metric
strongly correlated with the accuracy of classifiers transferred using NCA. This limita-
tion presents a critical challenge for similarity quantification in PBSHM, as the JMMD
cannot be estimated without labelled target data. Fortunately, for damage localisation,
the MAC-based measure was also found to be a strong indicator of transfer outcomes.
This finding motivates the application of the MAC to PBSHM, as it may provide in-
sights comparable to the JMMD while requiring only measurements from the undamaged

target structure.

To guide the selection of both discriminative and transferable features, the MAC-discrepancy
was incorporated into a transfer feature selection criterion (TFC). Using the same nu-
merical population, consisting of structures with varying similarity, both NCA and TFC
were shown to consistently improve the generalisation of a source classifier. In contrast,
finding a low-dimensional feature space via TCA or BDA without first selecting transfer-
able features was shown to be challenging and led to a higher rate of negative transfer.
Additionally, an experimental case study was presented, including data obtained via
vibration testing of a composite and a metal helicopter blade. A damage classifier us-
ing FRF amplitudes as features was transferred using the TFC and NCA, facilitating
improved generalisation of a source structure using only normal-condition data. Fur-

thermore, following the application of TFC and NCA, additional transfer via BDA was
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demonstrated to be beneficial. This approach showcased a transfer-learning strategy ca-
pable of extracting transferable features and performing dimensionality reduction from
high-dimensional FRF data.

This chapter demonstrated that the MAC could be a useful tool for guiding the selection
of transferable features in vibration-based SHM. However, significant research is still
needed to improve similarity assessment between pairs of source and target features, and
further work should investigate the use of different types of damage-sensitive features.
Additionally, a prerequisite for selecting transferable features is that the source and
target structures have similar responses to damage. Thus, the following chapter discusses
the use of similarity measures to determine when structures are sufficiently related for

transfer, suggesting that the MAC is a candidate for one type of similarity quantification.

Predicting the outcomes of transfer using a physics-informed
metric

Fundamentally, the decision to transfer depends on whether the expected improvement
from transfer learning exceeds the costs associated with implementing it. However, the
absence of labelled test data makes directly evaluating the performance of transfer-
learning models challenging. This challenge motivates developing a proxy for direct
validation, which is the objective of the regression framework introduced in Chapter
7. Specifically, it was proposed that similarity measures could be used to predict the

expected performance of a given transfer-learning strategy and source/target pair.

A training dataset was obtained by generating accuracy values for multiple examples of
transfer between a population of numerical structures. To demonstrate the regression
framework, the MAC-discrepancy was used as a feature that is indicative of accuracy. A
beta-likelihood GP was used to ensure physically meaningful prediction and uncertainty
of classification rates, allowing for a beta distribution over classification rates to be gen-
erated. In the numerical case study, it was found that the expected prediction increased
monotonically, and uncertainty decreased as (MAC) similarity increased. Furthermore,
it was discussed how these predictions could be used to estimate the probability of

negative transfer or achieving a certain performance criterion.

The main motivation of the work in this chapter was to provide information to guide
“when to transfer?”. A pragmatic way to view this decision would be to attempt to
quantify the reduction in costs resulting from improved maintenance decisions, compared
to the cost of developing and deploying a transfer learning-based SHM system. To
extend the work presented in this thesis, Hughes et al. quantify the consequences of
true positives, false positives, and false negatives in terms of cost, allowing the expected

value of transferred information to be quantified [21§]. Further work should extend this
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analysis to a wider range of applications and investigate the use of additional similarity
measures to encode knowledge about the structural similarity. Methods should also be
investigated to reduce the dependence on previous examples of transfer between real
structures from a specific population. For example, the use of FE models or related

populations could be investigated.
Active transfer learning for SHM

The preceding chapters mainly focused on the unsupervised transfer-learning setting,
motivated by the cost of each labelled datum. Chapter 7 extends the methods for transfer
developed in earlier chapters to incorporate label information, which was assumed to be
obtained sequentially online. To this end, a novel Bayesian DA model was proposed — the
DA-RVM - to learn with sparse target data, while considering the uncertainty resulting
from both a probabilistic classifier and DA mapping. This model was incorporated into
an active-learning strategy to demonstrate how transfer-learning-based models could
be used to guide the labelling process and produce more informative labelled target

datasets.

The DA-RVM offers two main advantages for active learning in PBSHM. First, it enables
the specification of linear mappings, allowing priors to be defined using SA. Meanwhile,
it still leverages a flexible nonparametric classifier, the RVM, which is well-suited for
learning with limited labelled data. Second, the DA-RVM quantifies uncertainty on
the mapping parameters. Consequently, classification uncertainty will be influenced not
only by the source training data, as in many previous deterministic DA approaches,
but also by uncertainty on the posterior mapping parameters. Modelling this mapping
uncertainty has significant implications for uncertainty sampling, as it helps mitigate

the effects of overconfident predictions.

To demonstrate the application of the DA-RVM, three experimental datasets were col-
lected via vibration testing of three distinct lab-scale bridges. Using these datasets,
the DA-RVM was shown to facilitate the classification of unseen damage classes in the
target, initially transferring using only normal-condition data, while improving extrap-
olation to these unseen classes by updating the mapping and classifier as labelled target
data were observed sequentially. In comparison, the same active-sampling scheme using
a target-only RVM required more samples to achieve the same level of classification per-
formance. It was also shown that by defining uncertainty on prior mapping parameters,

uncertainty in prior DA mappings can be reflected in classification probabilities.

The active transfer learning scheme presented in Chapter 7 aims to provide a framework
for DA in SHM, where an uncertain prior mapping is updated as additional information is

acquired from a target structure online. The DA-RVM was demonstrated to have several



Conclusions and future work 169

advantages for sparse data PBSHM scenarios; however, there are several limitations
which should be a focus of future work. The mapping form in the DA-RVM presented in
Chapter 7 enforces the strict assumption that a constrained linear mapping is sufficient
to align the domains. In practice, it may be challenging to know the ideal mapping
form; as such, different mapping forms and methods for constraining mappings should
be investigated. Several potentially interesting approaches include choosing mapping
forms using FE models, from data via sparsity-inducing priors or regularisation, or by

encoding physics knowledge.

Another potential drawback of the DA-RVM model for use online is that it cannot be
directly updated, and requires sampling procedures (MCMC) to infer a new model with
new labelled data. This drawback is a consequence of using a linear mapping prior to
kernelisation and the use of the softmax function to facilitate a multi-class formulation.
This formulation is beneficial for the presented application, and the computational cost
is not limiting in this low-dimensional problem, although methods that can be efficiently

updated should be investigated for scenarios where computational budgets are limited.

There are also several research issues related to active sampling in PBSHM. For example,
the approach presented in this paper is not directly related to an inspection budget,
meaning it may greedily select data at the start of the monitoring campaign and exhaust
the budget before observing more informative data. In practice, the active-sampling
scheme should be related to a budget, to ensure that it is well allocated across the
lifecycle of a structure. Furthermore, this budget may be allocated for a population of
structures in many cases; for example, a windfarm operator would typically have a shared
budget for maintenance of all wind turbines. A related challenge involves determining
a “threshold” to decide when a label should be obtained. Chapter 7 probabilistically
decides when to label data based on the information efficiency; however, a more realistic
approach may modify the probability of sampling such that it relates to the label budget,

and perhaps also enforces a minimum/maximum periodicity for inspections.

8.2 Limitations and future work

This thesis presents some of the first studies investigating “when to transfer?”, “what
(features) to transfer?” and “how to transfer?” when target data are sparse and presented
sequentially online in PBSHM. Nevertheless, there exist several limitations that must be
addressed before transfer learning can be applied in these sparse-data SHM scenarios.
As a result, there is a large scope for future work to extend the findings in this thesis;

this section aims to discuss a few key areas.
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8.2.1 Investigating the effects of structural variation

In the author’s opinion, one of the most pressing challenges for the practical implemen-
tation of transfer learning is the development of principled similarity measures. To this
end, research is needed to identify the structural information that influences transferabil-
ity and to determine how it can be represented to enable the computation of similarity

measures between domains.

This issue first motivates further validation of transfer learning across large populations
of structures, with the aim of investigating how specific types of structural variation —
i.e. material type/properties, geometry and boundary conditions — influence damage-
sensitive features in the context of transfer. Extensive studies are required to determine
“how similar” structures should be to produce reliable transfer. As part of this research,
data from multiple populations will need to be acquired experimentally, or via FE mod-
elling. For example, the modular bridge kit presented in Chapter 7 could be used to
investigate the effects of changing the geometry, boundary conditions, number/location

of supports, and materials for multiple bridges.

Future work should also focus on incorporating important structural information into
the development of novel similarity metrics to encode information related to these vari-
ations; these measures could leverage AG representations as in [172]. Similarly, other
representations of physics knowledge, such as high-fidelity FE models, could be used to
compare structures and inform what features are likely to result in robust generalisation

with transfer learning.

A related issue involves discerning how these similarity measures could be interpreted, as
it is challenging to interpret a similarity measure in terms of it’s effect on a decision mak-
ing process. One solution proposed in this thesis suggests that classification rates could
be predicted, given that previous examples of transfer are available to train a regression
model. In addition, Hughes et al. extended this framework to enhance interpretabil-
ity by quantifying the expected value of information (EVOI) when applying transfer
learning [218]. These frameworks should be further extended in large populations with

additional similarity measures.

8.2.2 Identifying damage-sensitive features and equivalent labels for

transfer learning

When considering transfer across structures with differences in geometry and mate-

rials, several considerations arise relating to “what to transfer?”. One issue relates
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to selecting corresponding labels. For example, two structures may have different ge-
ometries, meaning that direct comparison of damage location is not possible; however,
there may be equivalences that can be leveraged to allow for label transfer, such as
non-dimensionalised damage locations. This would be an example of using physical
insight to equate heterogeneous damage labels, converting absolute damage labels to
non-dimensionalised damage locations as demonstrated in Chapter 5 using helicopter
blades. In practice, these label shifts may arise for several reasons; additional examples
include transfer between cracks in different-width beams or different failure modes for
different materials. These label shifts motivate the development of methods to identify

equivalent label spaces in heterogeneous populations.

Another major consideration is the balance between transferable and discriminative
features. This issue is highlighted in Chapter 5, as lower frequency modes with higher
MAC values were found to correspond to more transferable features. However, it may be
the case that higher frequency modes carry important information relating to damage,
suggesting in some cases transfer-learning based SHM models may be less sensitive to
damage than conventional data-based models. This issue motivates the investigation of
a pool of SHM features that can be used with transfer learning, along with developing
associated criteria to select transferable features; these features could include strain,
transmissibilities, acoustic emissions, images etc. Furthermore, to further increase the
sensitivity of SHM models, it may be beneficial to investigate feature fusion [I] or multi-

view learning methods [52] to leverage information from several sensor types.

A related issue is that sensor networks may differ in their placement and resolution,
potentially introducing additional differences in the corresponding features. This vari-
ation may cause particular issues in signals that are sensitive to sensor location, such
as spectral lines, or features that reflect spatial information, such as mode shapes. In
the context of this thesis, natural frequencies could be robust features to sensor loca-
tion, assuming sensor placement allows the identification of suitable natural frequencies,
whereas mode shape comparison would not be directly feasible as it relates to modal
displacement at a given sensor location. Furthermore, in many applications, it will not
be feasible to ensure sensor networks are homogeneous. Thus, methods should be de-
veloped to transfer between heterogeneous sensor networks; for example, methods could
be developed to interpolate between sensors to obtain so-called “virtual sensors” [235],

either using data-based or numerical models.
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8.2.3 Transfer learning with sparse, incomplete datasets

In many engineering scenarios source and target data will be sparse, providing limited in-
formation to leverage with transfer learning. This limitation motivates the use of transfer
learning with strong inductive biases. Two interesting directions of research would be to
develop transfer learning methods that incorporate methods from multi-source transfer

learning [48], semi-supervised learning [34] and/or physics-informed learning [39] 236].

One opportunity to improve learning in sparse data scenarios would be to incorporate
physics to regularise or constrain transfer learning models. Chapter 7 presents an initial
example of constraining mappings to maintain an assumed relationship between temper-
ature and stiffness using a shared classification boundary. Future work could consider
additional contextual information relating to EoVs, such as temperature, loading and
wind speeds/directions to learn DA mappings. These data could be leveraged in a simi-
lar method to the DA-RVM, using a single mapping to jointly maximise the performance
across multiple classification and regression models. Another interesting direction would
be to use physics to identify appropriate functions for mappings. These mappings may
derived from simplified numerical models of the source and target structures. Similarly,
predictive functions could be constrained /regularised with physics, and population data
could be used to more robustly learn model parameters. For example, a model with
a predictive function derived from an SDoF system [237], or an extension to MDoF
systems, could naturally be extended into a multi-task framework to further regularise
population-level parameters, such as natural frequencies. Using physics-based models in
this context may also make the task of identifying related relationships easier as param-
eters relate to physical phenomena; thus, presenting a potential method to reduce the

likelihood of negative transfer.

This thesis has mainly assumed that the source dataset will be diverse and representative
of multiple health states of interest. In practice, obtaining such diverse source datasets
may be challenging, as a single structure will likely not naturally experience this wide
range of damage states. For some applications, the source dataset may be obtained by
choosing to directly damage one structure. While in conventional SHM, this approach
may be too expensive, if the obtained source dataset could be used to improve the
maintenance and operation of large populations/fleets, the value of this data would be
significantly increased. However, this solution would likely be expensive and/or infeasible

for large-scale infrastructure.

Another approach would be to leverage an FE model to generate a source dataset; a few
studies have demonstrated the possibility of using numerical source datasets [144] [198§].

However, generating realistic damage scenarios is often challenging and can demand high
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computational resources to solve high-fidelity models. Furthermore, realistic variation
caused by EoVs and sensor acquisition noise may be challenging to simulate, potentially

causing source models to misrepresent these effects.

An alternative approach would be to extend the approaches developed in this thesis to a
multi-source approach. Leveraging multiple source domains could allow for multi-class
classifiers, where damage-state data are sparse in each source domain, but more complete
across multiple source domains. Using multiple source datasets would facilitate the
application of transfer learning in populations where individual structures are unlikely
to have damage-state data, but a few structures may experience damage. This scenario
presents an interesting challenge for DA, as multiple domains would need to be mapped

to a shared space using datasets with limited and varied labelled damage-state data.

This thesis has focused on scenarios where no, or sparse, labelled target data are avail-
able, motivating the application of DA. These methods have been shown to facilitate
transfer between heterogeneous populations. However, using such limited information,
directly leveraging label information from the source via DA may require the structures
to be strongly related. However, this does not necessarily mean that other methods
for transfer would not be beneficial in scenarios where structures are not sufficiently
related to use unsupervised DA. As such, an interesting extension to the work in this
study would be to investigate transferring via various approaches to determine what
features and relationships can be transferred for given structural similarities and data

availability.

8.2.4 Opportunities to incorporate transfer into decision frameworks

A final consideration related to how transfer learning models can be incorporated into
decision-making processes. Using model predictions to inform decisions is currently an
ongoing topic in SHM [232] 23§], and introducing the opportunities and risks associated

with transfer learning would require several additional considerations.

One potential avenue for research would be to develop a framework that provides an
expected value of information (EVOI) for PBSHM systems, as discussed in [239]. A
framework for using EVOI in SHM has been developed in [232], which proposes mod-
elling failure modes as Bayesian networks representing fault trees and assigning asso-
ciated costs or utilities to these failure events. This framework requires specification
of a damage classifier, a degradation model, a set of actions, and associated costs for
actions/taking no action. Extending this framework into a population-based frame-

work presents the opportunity to augment the classifier, and potentially the degradation
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model using data across a population. As demonstrated in this thesis, transfer learn-
ing could facilitate classifiers that can predict a wider range of health states of interest,
which presents the opportunity to address an outstanding challenge discussed in [232], as
decision-frameworks often assume knowledge of all relevant health-states a-priori. How-
ever, negative transfer could have detrimental impacts on decision processes, meaning
it would be important to incorporate the probability of negative transfer, as discussed
in [218].

The degradation model should provide insight into the progression of damage, given
a certain damage state has been identified via the classifier. These degradation mod-
els present an important challenge for these decision frameworks, as modelling damage
degradation is challenging, and if these models are inaccurate, decisions will be poor.
Transfer learning/multi-task learning may also increase the feasibility to learn these
models with a data-based approach; for example, in [240], a meta-learning approach
was use to improve the prediction of crack progression. However, even when consid-
ering population data, many scenarios obtaining data relating progressive damage will
be challenging; therefore, numerical models may need to be incorporated for modelling
degradation. In addition, transfer-based damage progression models would also require
an associated probability of negative transfer to safely include them in a decision frame-

work.

When considering a operation of population, a natural extension for EVOI decision
frameworks would be to consider how resources can be allocated to optimise the prof-
itability /safety of an entire population [239, 241]. Extending these frameworks to con-
sider costs and utilities across entire populations may align more closely with common
decision processes that are constrained to maintenance budgets defined for an entire

population, which is often the case for wind farms or national infrastructure.



Appendix A

Chapter 5 - additional material

A.1 Motivating example: relationship between mode shapes

and damage

To illustrate this relationship, a 100 degree-of-freedom (DoF) chain of masses connected
with springs and dampers was considered. The mode shapes and natural frequencies
were found via the eigenvalue problem for the undamaged structure, as well as the natu-
ral frequencies for a given stiffness reduction (damage) at each DoF. The absolute value
of the mode shapes were compared to the difference between damaged and undamaged
natural frequency (wWq normal —Wd,damage), €ach normalised such that = € [0, 1]. The com-
parison of the first two modes (blue) and the scaled discrepancy of the associated natural
frequencies (orange) are shown in Figure It can be seen that the deviation of the
natural frequencies is inversely related to the modal displacement, suggesting that they
could provide an indication of which damage locations will correspond between struc-
turesE]. This example shows the scaled discrepancy; thus, it suggests that if the modal
displacement for a given location corresponds between structures, the only differences
will be caused by the scale of the features and differences in damage extent; the former

problem can be addressed via unsupervised TL [194].

1Only the natural frequencies are considered in this study, but more generally the mode shapes
indicate areas of sensitivity to damage for each mode, so may also be indicative of similarity of other
vibration-based features.

175
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FIGURE A.l: A comparison between the (absolute) mode shape of an undamaged

100DoF chain of masses (blue) and the relative discrepancy in the associated natural

frequency caused by a stiffness reduction at each DoF (orange) for the first (a) and
second mode (b); both are normalised between 0 and 1.

A.2 Supplementary case study: finite-element beams

To demonstrate the idea of using mode shapes to select similar damage-sensitive fea-
tures, an example consisting of two beams generated via finite-element analysis (FEA)
is presented. The task is to transfer between a simple one-dimensional beam, simulated
using Euler-Timoshenko elements, to a beam simulated with three-dimensional solid el-
ements with the same geometry; the node plots are shown in Figures and
respectively. Both beams were simulated with a length of 1m, width of 0.5m and thick-

ness of 0.1m.

This case presents a number of interesting considerations for transfer using the mode
shapes. Firstly, variation between the two beams will be present because the three-
dimensional beam can simulate varying displacement across the thickness and width of
the beam, whereas the one-dimensional beam cannot; thus, only pure bending modes
will be in direct correspondence. The first bending mode (in the z-direction) of the
source and target is given in Figures and Figure respectively, which are in
correspondence, as well as the first torsional mode in the target (in the z-direction); this
mode cannot be simulated by the source. In addition, the three-dimensional beam con-
tains a much larger number of elements (sensing locations), so direct comparison of the
mode shapes is challenging; this could be a prominent issue when transferring between
two real structures with different sensor arrays. Here, the line of nodes along the centre

line is considered, which should be able to identify pure bending modes.

In addition, a mismatch in elements presents a problem where the label spaces are het-

erogeneous, as damage can not be identified across the width of the one-dimensional
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beam; however, it is hypothesised that such a model could still be used to locate dam-
age along the length of the beams by using bending modes. As such, the transfer task
considered is a damage-localisation task, where damage was simulated as a 5% reduction
of Young’s Modulus in the elements along the width at 0.25L, 0.5L and, 0.75L, where
L is the length of the beam. Fifty samples for the undamaged beams and each damage
class were simulated, with variation being introduced by adding Gaussian noise to the
Young’s Modulus; the beams were assumed to have the material properties of steel, with
a Young’s modulus of 210GPa and density of 7800kg/m3.

4 5 6 T 8 9 W 00 01 02 03 04 05 06 07 08 09 10 00 01 02 03 04 05 06 07 08 09 10
Length (m} Length (m) Length (m)

(a) (b) (c)

FIGURE A.2: The first bending mode in the 1D (a) and 3D FE beam (b), as well as a
torsional mode in the 3D beam (c) in the z-axis.
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FicUure A.3: Node plots for the 2D and 3D FE models of a beam.

The mode shapes in the x,y and z coordinates were concatenated and the MAC matrices
for the source (1D beam), target (3D beam), as well as, between the source and target
are presented in Figures [A.4|(a), [A.4|b), and respectively. Initially, it can be seen
that two modes in the target are identified as almost identical (Mode 2 and Mode 4),

which is because target Mode 2 is predominantly a torsional Mode in z, whereas Mode
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FIGURE A.4: The MAC matrix between the first ten modes identified from the 1D (a)
and 3D beams (b), using a subset of nodes along the centre line for the 3D beam, and
between the 1D and 3D beams (c).

4 is the first bending Mode in y, but as only the centre line nodes are considered, the
contribution of this torsional mode is negligible in the MAC, as displacement in the cen-
tre is small. Here, potential misidentification of the mode shapes because of insufficient
sensor resolution illustrates a major challenge for selecting domain-invariant features, as
utilising source Mode 4 and target Mode 2 would introduce a dissimilar feature into the
set, potentially causing negative transfer, as shown by the kernel density plot (KDE; the
interested reader may refer to [20]), of the natural frequencies in Figure

0.8
MAC: 0.99
JMMD: 2.93
08 —— Source
%‘ --- Target
< 0.4 *  Normal
Q ® Damage 1.0
0.2 ® Damage 2.0
* Damage 3.0
0.0

FiGURE A.5: A KDE plot comparing the natural frequencies of the second source mode
with the fourth target mode, demonstrating the problem of comparing mode shapes
with limited sensor networks. Density is normalised for each class independently.

The TFC was applied to extract the related features; here five features were selected,
as there are five independent pairs of modes with MAC values above 0.8. In addition,
NCA was applied to reduce distribution shift. The selected features are visualised using
KDE plots, as shown in Figure By selecting corresponding bending modes, the
associated natural frequencies follow similar joint distributions, shown by the near-zero
JMMD values. The MAC discrepancy, accuracy for damage localisation and JMMD,
for all the features, TFC-selected features and the features not selected by the TFC are
presented in Table 2. While the original set of features could achieve perfect classifi-
cation for this task, the JMMD value suggests that the data were generated from two
distinct distributions, whereas the TFC features have a JMMD near zero, indicating

the opposite. Furthermore, the remaining features have a significantly higher JMMD,
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suggesting that the TFC was able to extract the shared information.

TABLE A.1: The MAC discrepancy (dyac), accuracy and JMMD values for the first
ten natural frequencies, GA-selected frequencies and the unselected frequencies for the
1D and 3D FE beams.

dyac  Accuracy JMMD

All features 0.49 1.00 1.52
TFC features 0.92 1.00 0.15
Unselected features 0.07 0.63 2.94
MAC=0.91, JMMD=0.0 MAC=0.81, JMMD=0.02 MAC=1.0, JMMD=0.0

—— Source

--- Target
¢ Normal
e Damage 1.0
o Damage 2.0
» Damage 3.0

FicUure A.6: KDE plots of the TFC-selected features for a beam generated as a 1D
chain of beam elements (source) and a beam generated with a 3D geometry (target).
Density is normalised for each class independently.
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A.3 Experimental case study: heterogeneous blades - ad-

ditional details

TABLE A.2: Table summarising sensor locations for the experiments on the blades,
where L* is the non-dimensionalised length and W* is the non-dimensionalised width.

The final two sensors in the composite blade change in location as the blade gets thinner

close to the root.

Sensor no. | 1 2

3

4 9

6 7

8

9

10

Force

L* 0.053 | 0.157

0.260

0.364

0.467

0.571

0.674

0.778

0.881

0.985

0.315

W* metal | 0.666 | 0.666

0.666

0.666

0.666

0.666

0.666

0.666

0.666

0.666

0.275

W* comp | 0.666 | 0.666

0.666

0.666

0.666

0.666

0.666

0.666

0.5

0.133

0.283

TABLE A.3: Table presenting the natural frequencies identified for the metal and
composite blades, for the normal condition and four mass states.

w1

w2

w3

wyq ws

we

wr

ws

Metal Blade: Normal

5.46

16.52

32.56

95.76 | 83.76

114.24

154.61

197.07

Comp Blade: Normal

4.28

12.70

26.83

45.95 | 69.26

96.84

127.13

160.37

Ratio: Normal

1.28

1.30

1.21

1.21 | 1.21

1.18

1.22

1.22

Metal Blade: Damage 1

5.44

16.55

32.64

55.63 | 83.51

113.82

154.14

196.04

Comp Blade: Damage 1

4.28

12.87

26.79

45.86 | 68.87

96.4

126.64

159.89

Ratio: Damage 1

1.27

1.29

1.22

1.21 | 1.21

1.18

1.22

1.23

Metal Blade: Damage 2

5.44

16.74

32.65

95.47 | 83.68

113.77

153.90

196.01

Comp Blade: Damage 2

4.24

12.85

26.81

45.75 | 69.09

96.52

126.36

160.04

Ratio: Damage 2

1.28

1.30

1.22

1.21 | 1.21

1.18

1.22

1.22

Metal Blade: Damage 3

5.46

16.52

32.49

55.44 | 82.97

113.55

154.03

195.77

Comp Blade: Damage 3

4.28

12.72

26.73

45.64 | 68.28

98.09

126.6

160.01

Ratio: Damage 3

1.28

1.3

1.22

1.21 | 1.22

1.16

1.22

1.22

Metal Blade: Damage 4

0.47

16.31

32.53

54.92 | 83.54

112.74

152.58

196.06

Comp Blade: Damage 4

4.24

12.67

26.81

45.30 | 68.89

97.15

125.74

160.29

Ratio: Damage 4

1.29

1.29

1.21

1.21 | 1.21

1.16

1.21

1.22

TABLE A.4: Table providing the sequence of experiments on the metal and composite

blades.

Test no. | Mass state | Repeats
1 Normal 15
2 Damage 3 | 10
3 Normal 3
4 Damage 4 | 10
5 Normal 3
6 Damage 1 | 10
7 Normal 1
8 Damage 2 | 10
9 Normal 3




Appendix B

Chapter 7 - additional material

B.1 Supplementary case study: Low prior mapping vari-
ance for active transfer to a target without changing

temperatures

This section provides the results for the second case study when prior variance on the
scale and translation is defined to be more restrictive: o; = o5 = 0.1. The F1 scores
throughout the active-learning process are presented in Figure It can be seen in this
case that, although the initial F1 scores are higher when defining lower prior variance,
the mean F1 score was not improved to the same extent after observing the first damage
scenario, and the final F1 score is slighly lower than the target-only RVM. This result
is likely caused by the low prior variance preventing the mapping from learning large
enough scale and translation values to update poor initial mappings found in some test

repeats.

The features found via the expected posterior mapping after observing all data for the
same "best” and “worst” test repeats as Figure are presented in Figure[B.2] It can
be seen that while the “best” mappings resulted in close alignment in the final feature
space, shown in Figure [B.2(a) and Figure [B.2(b), the "worst” test repeat for B2—Bl,
shown in Figure[B.2|(d) remains largely unchanged from the original NCA mapping (Fig-
ure[7.16{d)). This result suggests that the prior mapping was too restrictive. It can also
be seen that there is only a boundary between the ambient and freezing data in Figure
B.2{(d); this is because high mapping variance means data in most regions of the feature

space were assigned a uniform label probability.
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FIGURE B.1: Mean test F1 score vs the number of samples previously presented to the

active learners for B1—B2, shown in (a), and B2—B1 presented in (b).
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e Source: Bl

x  Target: B3

e Undamaged - ambient

e Undamaged - freezing

e 21.6g mass

e 64.4g mass - off-centre
64.4g mass - centre

e Source: B2

x  Target: B3

e Undamaged - ambient

e Undamaged - freezing

e 21.6g mass

e 64.4g mass - off-centre
64.4g mass - centre

FIGURE B.2: Visualisation of the data (training and testing data), mapped via the
expected posterior mapping after being presented will all data, for B1—-B2, shown in
(a), and B2—B1 presented in (b).
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