N
N

N

HAL

open science

Kalman-based estimation of loading conditions from
ultrasonic guided wave measurements

Andre Luiz Dalmora, Alexandre Imperiale, Sébastien Imperiale, Philippe

Moireau

» To cite this version:

Andre Luiz Dalmora, Alexandre Imperiale, Sébastien Imperiale, Philippe Moireau. Kalman-based
estimation of loading conditions from ultrasonic guided wave measurements. Inverse Problems, 2024,

40, 115009 (44 p.). 10.1088/1361-6420/ad7edb . hal-04417270v2

HAL Id: hal-04417270
https://inria.hal.science/hal-04417270v2
Submitted on 10 Oct 2024

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépot et a la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche francais ou étrangers, des laboratoires
publics ou privés.

Distributed under a Creative Commons Attribution 4.0 International License


https://inria.hal.science/hal-04417270v2
http://creativecommons.org/licenses/by/4.0/
http://creativecommons.org/licenses/by/4.0/
https://hal.archives-ouvertes.fr

Kalman-based estimation of loading conditions from
ultrasonic guided wave measurements

Andre Dalmora'??, Alexandre Imperiale',Sébastien

Imperiale??,Philippe Moireau??

!Université Paris-Saclay, CEA, List, F-91120, Palaiseau, France
2Inria, Team-M=DISIM, Inria-Saclay Ile de France 91120 Palaiseau, France
3LMS, Ecole Polytechnique, CNRS — Institut Polytechnique de Paris, France

E-mail: philippe.moireau@inria.fr

March 2024

Abstract. Ultrasonic guided wave-based Structural Health Monitoring (SHM) of
structures can be perturbed by Environmental and Operations Conditions (EOCs) that
alter wave propagation. In this work, we present an estimation procedure to reconstruct
an EOC-free baseline of the structure from the only available Ultrasonic guided wave
measurements. This procedure could typically be used as a prior step to increase the
robustness of a more general ultrasonic imaging algorithm or SHM process dedicated
to flaw detection. Our approach is model-based, i.e. we use a precise modeling of the
wave propagation altered by structure loading conditions. This model is coupled with
the acquired data through a data assimilation procedure to estimate the deformation
caused by the unknown loading conditions. From a methodological point of view,
our approach is original since we have proposed an iterated Reduced-Order Unscented
Kalman strategy, which we justify as an alternative to a Levenberg-Marquardt strategy
for minimizing the non quadratic least-squares estimation criteria. Therefore, from a
data assimilation perspective, we provide a quasi-sequential strategy that can valuably
replace more classical variational approaches. Indeed, our resulting algorithm proves
to be computationally very effective, allowing us to successfully apply our strategy to
realistic 3D industrial SHM configurations.

1. Introduction

In various cutting-edge industrial fields, e.g. nuclear power generation, transportation,
or aeronautics, the safe and reliable use of critical parts of structures is of paramount
importance. To meet safety regulations in these areas, one must often be able to
assess the integrity of the materials or equipment that make up these critical parts. To
this end, numerous Non-Destructive Techniques (NDT) have been developed over the
years. They are means of examining the material in question and obtaining quantitative
information about its integrity without damaging it. Among them, Structural Health
Monitoring (SHM) is an approach that — compared to other NDT techniques — generates
a continuous stream of field data by incorporating actuators and sensors in situ. In other
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words, SHM systems monitor structures as they are used. One way to implement such
systems is to rely on ultrasonic Guided Waves (GWs) [28], [38] because of their attractive
properties, such as propagation over long distances to study a large volume of material,
or sensitivity to local thickness variations due to dispersion phenomena. Nevertheless,
there are a number of challenges in the actual implementation of GW-based SHM
systems in realistic structures. To name just two of them that drive the goals of our work,
let us mention that the monitoring system should be minimal to avoid overloading the
structure of interest, and that the Environmental and Operations Conditions (EOCs)
have a non-negligible impact on GW propagation [21]. Typical EOCs that can affect
wave propagation include temperature variations and the mechanical loading sustained
by the structure during its use. We focus on the latter because it is more general in
terms of mathematical formulation and can indeed lead to a change in wave velocities or
even induce anisotropy. These effects are often referred to by the term “acoustoelastic”
propagation [40, [I]. These acoustoelastic effects can alter the data registered by
ultrasonic sensors, potentially affecting the precision of GW-based monitoring systems.
In this context, the main objective of our work is the following: using the available data
— the ultrasonic measurements — we aim to remove the bias caused by the mechanical
loading conditions in order to reconstruct an EOC-free baseline. This objective solves
the above two problems since the influence of mechanical loading is captured without
additional sensors. This EOC-free baseline can then be used to find evidence of potential
defects or damage within the structure in the ultrasonic signals — assuming here that
the contributions of the defects and the EOCs are separable in the time or frequency
domain.

In essence, our goal is to reconstruct a pre-deformation of the structure using only
the GW measurements. From the wave propagation point of view, this is an inverse
problem that we solve as a minimization problem of a fidelity-to-data functional under
the condition that wave propagation dynamics is satisfied. An important feature arising
from our EOC context is that the propagation model is in fact the one obtained by
linearizing the nonlinear elastodynamics model around the sought pre-deformation, as
presented in details in previous works [12] and recalled later in this article.

Solving this non-linear optimization problem can be carried out through different
approaches. A first one is to resort to gradient descent iterations or quasi-Newton
processes [20], [11]. At each iteration, the gradient of the cost function can be obtained
by solving the so-called forward and backward adjoint problems. This approach is
arguably the most common one to address this type of problem, it is referred to as
the variational approach (4D-Var) [14] [§] in the data assimilation community with now
extension to mechanical systems [22], while in the geophysics community, it has been
labeled as Full Waveform Inversion (FWI) [44] with adaptation to tomography [7]. A
strong advantage of FWI is its robustness w.r.t. the size of the parametric space, i.e.
the space in which lies the (discrete) solution of the minimization problem. In fact,
numerous successful applications of this method have led to the reconstruction of wave
velocity maps over large propagation domains. However, one significant difficulty of
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this approach is managing the adjoint dynamics, which contains the tangent of the
propagation model around the forward trajectory. In the context of our work, this
tangent model is intricate. In particular, it entails the third derivative of the hyperelastic
potential ruling the constitutive behavior of the material. Also, storing the forward
trajectory to evaluate this tangent is prohibitive, since the state space is very large
in the context of high-frequency time-domain wave propagation. Note that however,
in the case of inviscid wave propagation, one can save storage space by simply back-
propagating the forward trajectory — a technique exploited in other wave propagation
inverse problems [37, [13]. However, this is done at the cost of yet another call to the
wave propagation solver.

A second approach is to resort to sequential methods and, in particular, to Kalman
filtering approaches that can be developed in a stochastic or a deterministic context
[5, 41]. The term sequential stems from the fact that the main building blocks of
this approach are (exclusively) forward problems, where the dynamics are modified by
the addition of a feedback loop. This feedback loop is proportional to the discrepancy
between the synthetic data generated from the model’s current trajectory and the actual
measurements. The resulting modified dynamics is often referred to as a sequential
estimator (in the stochastic context) or an observer (in the deterministic context) of
the target trajectory. In Kalman-based filtering, the gain operator in the feedback
loop is computed from a covariance operator satisfying a Riccati equation [3]. For
Linear-Quadratic (LQ) problems, i.e. linear state dynamics with linear parameter-state
coupling and a quadratic misfit functional, the observer at the final time corresponds
exactly to the solution of the minimization problem [30]. Also, in the special case
where the uncertainty is limited exclusively to the parameter space, this method
leads to a specific application of the Reduced-Order Kalman Filter [32, B0]. This
method can be generalized to cases with non-linear parameter-state coupling, leading
to the so-called Reduced Order Extended Kalman Filter (EKF) or its gradient-free
version, the Reduced-Order Unscented Kalman Filter (UKF) [32, BI]. One of the main
advantages of these sequential estimators lies in their ability to provide a solution to
the minimization problem in one pass, consisting of embarrassingly parallel forward
problems. Moreover, thanks to their tangent-free alternative, e.g. UKF, they are
easy to interface with legacy code used in parallel as a black box, propagating each
UKF sigma-point, also referred to as particle. Nevertheless, the usual computational
bottleneck of these sequential methods is to store and invert the (dense) covariance
matrix whose dimension corresponds to the size of the parameter space. This limits
the application of Kalman filters to relatively small parameter spaces compared to the
typical configurations handled by variational or FWI methods. Moreover, although
Kalman filters are exactly equivalent to the minimization problem L(Q problems their
extension to nonlinear minimization problems is either prohibitively expensive [29, 30]
or approximate when relying on Extended or Unscented Kalman filters [32] 31} [30].

In our work, we develop a new estimation procedure that combines elements of the
two approaches. Namely, we first apply a Levenberg-Marquardt (LM) algorithm [23], 4]
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to derive from the initial minimization problem a set of LQ subproblems satisfied by
parameter increments. Each of these LQ subproblems is then solved using a Kalman
filter approach, a sequential strategy already studied for wave or elasticity problems
[32, 27, 19]. We then revisit the UKF approach, to obtain a tangent-free algorithm
with increasing convergence at each iteration of the outer loop of LM descent. Thus, we
avoid the differentiation of the acoustoelastic wave propagation model and provide an
estimation algorithm that can be easily interoperated with black box industrial codes.
To be compatible with the dimensionality constraints of Kalman filtering, the parameter
space is built from a modal decomposition of the pre-deformation, which in practice leads
to the estimation of tens to hundreds of components on a modal basis. Moreover, the
number of LM iterations to achieve convergence is rather small, leading overall to an
almost sequential estimation approach. To illustrate the power of our approach, both in
computation efficiency and parameter estimation, we provide extensive 3D results with
synthetic noisy data in configurations associated with realistic SHM applications.

The structure of this article is as follows. In Section [2, we provide details on the
direct problem, 7.e. the time-domain acoustoelasticy propagation model. This leads us
to the definition of the inverse problem we consider. In particular, we give a precise
definition of the observation operator that generates the GW measurements and the
modal basis that forms the parameter space. In Section [3, we develop our new method
for identifying parameters using a combination of the LM algorithm and Kalman-based
filtering. In a first step, we provide meaningful insights into this approach by considering
continuous-time dynamics. In a second step, we give extensive details leading to the final
fully discrete observer. Finally, in Section [4] we give relevant numerical illustrations of
the estimation of the 3D pre-deformation with our approach and noisy synthetic data
in realistic industrial configurations.

2. Problem setting

The starting point of our study is a problem in non-linear elastodnymaics written in
Lagrangian coordinates. Defining by €2 the reference domain with Lipschitz boundaries
and the material position x in the reference configuration, we have

QoatQtUtot(X, t) — V . T(X, t) = Qoftot(x, t) (X, t) - Q X (0, T)7

ot (X, 1) =0 (x,t) € I'p x (0,7, ]
T -n(x,t) =0 (x,t) € 'y x (0,7, (1)
u(x,0)=0 x € Q,

where, for the sake of simplicity, we consider homogeneous boundary conditions defined
in the reference configuration. In the first Piola-Kirchhoff stress tensor T is
here defined from the derivative of an hyperelastic potential #', with respect to the
deformation gradient F'(x,t) = Id + Vu(x,t), namely T = Dp# (x, F).

Let K C V where V is defined by V = {w € H'(Q)® | w|r, = 0} be the space of
admissible displacements. The weak form of the equations above, also known as the
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principle of virtual work, reads

Yw €V, /Qoﬁftutot -wdx+/T :Vwdx = / 00f tor - w dx. (2)
Q Q Q

Regarding NDT applications, we assume that our system is inspected while being loaded
by external unknown forces. These structural loading forces f, are considered to be
volume distributed, for the sake of simplicity, and quasi-static — namely not depending
on time — albeit of possibly strong amplitude, as opposed to the ultrasonic excitation
f which is of high-frequency and low amplitude. In fact, the quasi-static assumption
is considered with respect to the time scale of ultrasonic excitation so the total loading
decomposes into

fiot(x) = fo(x) + 0f(x,t), (x,t) € Qx(0,T), (3)
where ¢ is a small parameter representing the fact that the amplitude of the ultrasonic

excitation is small compared to the external loading. This allows us to separate scales
and to consider that the resulting displacement is decomposed into

Ueor (X, ) = o (x) + du(x, t) + O(62). (4)

Injecting such anszatz into the principle of virtual work and identifying the zero
order terms w.r.t. ¢, we formally showed in [I2] that u, € K is a solution of a large
displacement static problem

Yw eV, /T(X,FO) :dex:/g0f0~wdx, (5)
0 Q

where Fg = Id + Vu, is the deformation gradient associated with ug. Then, identifying
the first order term in 0, we find that u should be a solution to the wave-propagation
problem given by, Yw € V,

/goﬁftu-wdx+/Vu:D%W(x,Fo) : Vw dx:/gof-wdx. (6)
Q Q 0

From a mathematical viewpoint, the existence of a solution for the general problem
formulation (|1)) is still an open problem. However, under suitable conditions, we can
consider that problem and @ admit one and only one solution. For , this is
typically the case when defining a hyperelastic law using a polyconvex potential [9],
giving the existence of a displacement ug in the space of admissible displacements.

Then, moving to @, this formulation can be recast into a general, second-order in
time, weak formulation. For conciceness, we define H = L*(Q)® as well as the scalar
products

Vu,w) € Hx H, (u,w)y= / oot - w dx,

Vu,w) eV xV, (u,w)y= /Vu : DA (x,1d) : Vw dx + (u,w)y.

Q
Note that D%# (x,Id) actually corresponds to the standard Hooke’s law in linear
elasticity. Then, we introduce the linear operator Ag(ug) € L(D(Ap), H) such that

V(u,w) € D(Ag) xV, (Ao(uwo)u,w)y = / Vu :D3# (x,Fy) : Vw dx
0
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The definition of D(Ag) is omitted for simplicity, but should be seen as a space of
functions with square integrable second-order derivatives. The weak formulation @

can be written in the following form
2

Yw € V, (;jth(u,’U))H + (Ao(’lLQ)U,’IU)H = (f,’LU)H (7)

We now make the following assumption: there exists A\ > 0 and o > 0 such that
Vw € D(Ag),  (Ao(uo)w, w)y + Allwll3, > allwlf3 (8)

Such assumption is satisfied for uy small enough whereas for large displacement uy, it
may be violated. This is however very dependent on the potential # that describes the
elastic behavior of the medium. Some choices tend to make the assumption above more
restrictive than others — see e.g. the examples in [I12]. Thanks to this assumption — see
for instance [16] — there exists one, and only one, variational solution of (7). Then, for
a given uy € K, by introducing the operator

Alug) = < —A(())(uo) I(()j ) with D(A) =D(Ag) x VC Z:=V X H,

we can rewrite the wave dynamics in the state-space form

{iZ:A(UO)Zer? in (0,T) withz:<u>,andr=<0>, (9)
v

2(0) =0, f
and v denotes the velocity unknown. In the sequel, we will denote 2 = %z. This

state-space form allows to define solutions using semi-group theory [6]. Namely for
r € L2((0,T), Z) there exists one and only one mild solution of (9)) in C°((0, T'), Z) which
is also a variational solution of . We here underline that the variational formalism is
necessary to further justify finite element discretization of @, whereas the mild solution
formulation in the sense of semi-group will simplify the presentation of the estimation
problem.

In this modeling context, we consider that we have at our disposal some recorded
measurements of a target wave field @ from d sensors occupying the subregions {w; }¢_;.
Typically we consider recordings y = (y;)1<i<a given by

1
|wil

0,T] 5 t — gi(t) = /ﬁ(t,x)-didxeR, 1<i<d,

where the fields d; represent the sensitivity of the sensors to a displacement field. In
fact, we do not have at our disposal [0,7] > t — ¢(t) € R but rather the perturbed
measurement y, € L2((0,7);Y) with J = R? such that for a given noise level v > 0,

T
/ i — yal3 dt S 42T
0

From a state-space point of view, this allows to define an observation operator C' €

L(Z,Y) by
=% ) ! x)-d;dx
€ ('v ) <|Wz|/wU( ) rdid >1§i§d' 1)
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Remark 1 We would like to point out that in an alternative modeling approach,
we could have considered that the measurements are recorded from the deformed
configuration as the sensors are operating in this configuration. When rewriting the
integrals with respect to the reference configuration, this should lead to the definition of
an observation operator C(ug) that depends on the deformation.

We can now introduce the inverse problem addressed in our work. We assume
that ug is unknown and we want to reconstruct it from the available measurements.
More precisely, we would like to specify the true wy from an a priori displacement
assuming that the true displacement is a regular perturbation with respect to the a
priori, typically there exists a constant M such that

[ — o[ < M.
Note that M~ actually represents the level of confidence in the given parameter prior .
In practice, we propose to decompose any uy € H on the basis made of the eigenvectors
(¢;)j>0 of the compact operator Ag = Ag(0)~* € L(V', V). We recall that there exists
()50 € (R%)N such that

Ao(0)g; = pyep; with [lg;]17, =1 (11)
and \; = \/;Tj_l tends to 0 as j tends to infinity. Therefore, we can decompose

ug(x) =) 06p5(x) (12)

Jj=0
and we can enforce
H2
J
u Ve, 2 < oo
j=0 "1

In practice, we may even want to consider that uy belongs to a more regular space V'

leading to increased convergence rate of the sequence (6,);>o to 0, typically

02

uogvm§2ﬁ<+oo7 (13)
j=0 77

which is equivalent to estimating § € P C ¢5(IR), equipped with a norm

Lifi =

”0”% = (Q,Aame)gz, with (AO)ij = )\?m&] and 5ij = { (14)

0 otherwise.

When discretizing ug, we will consider a finite-dimensional space corresponding to a
finite number N, of modes, hence § € RN» and Ay becomes typically a diagonal matrix.

Therefore, and to conclude our problem setting, our objective is to estimate becPp
from the available measurements, namely to invert the following operator

P = L1%(0,7);))

Uy t
g 0 — [t »—>/ CeAtO=9)y(s) ds]
0

where we replace the uy dependency by the 6 dependency in the definition of the operator
Ag. In the following, this inversion is based on a least-squares minimization using
Levenberg-Marquardt strategy.
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3. Identification method

3.1. From Levenberg-Marquardt minimization scheme to an iterated Extended Kalman
strateqy

Following [4], we approximate pseudo-inverse of W; with a Levenberg-Marquardt
minimization scheme [23] which consists of the following iterative procedure.

0k+1 — 9k 4 Oék
1

, -
= 6"+ | DW(6) DU(6) + 57| DU (6%) (3, — Ur(6")).

where the number of iterations of this scheme is finite, thus acting as a regularization,
and typically controlled by classical Morozov-like criteria, as advised in [4]. The
parameter J\% is a scaling parameter taking into account the prior over noise ratio,
while € will give us an additional degree of freedom for weighting the regularization
in the LM algorithm, see below and in particular Remark Then, we can see the

increment as
2

L2(<0,T>;y>}’ (15)

Remark 2 Note that by penalizing ||oz||?3 we penalize an incremental displacement

k_ . € 2 1 k k
o = argmin {QMzHosz + TVQH% — Up(6%) — DU (6%

Hﬁo(a)Him. Therefore, we can force the first increments of the seeking displacement to
belong to IC since a sufficiently smooth displacement with a sufficiently small amplitude
will necessarily be admissible. However, this may come at the price of too much
reqularization, which can only be compensated by a higher number of iterations of the
LM algorithm. This is illustrated in the numerical section.

Let us now specify the tangent operator

H — L*(0,7);)
VO e P, DU, (0) :
T() o = y:CCW,a

and (g, is a mild solution of

{ Goa(t) = AO)Goa(t) + B0, z(t))ar, te€[0,T]
Co.a(0) =0,

where we have introduced the linear operator representing the tangent of A(6) w.r.t.
the parameter 6

Ve P, VzeD(A), LMP,Z)>B0,2):P>3a— (DjAR)a)z € Z.
Therefore, we face a linear-quadratic optimal control problem, that can be
minimized using the following Reduced-Order Kalman Filter (ROKF) sequential
estimator reformulated from the initial design found in [32] — see also the more recent

review [30]. To this end, let us first introduce the set of sensitivity operators (Ljg(t))i>0
in L(P, Z) defined for all time ¢ > 0 by

Lyjg(t) : a — ((t) the mild solution of (16)

{ C(s) = A(B)C(s) + B0, z0(s))r, s €[0,1]

((0) =0, ()
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We easily verify that Ly € C°([0,77; L(P, Z)) the space of continuous mapping from
[0,7] to L(P, Z) endowed with the uniform convergence topology [6].

Then, we introduce the time-dependent Riccati operator (Ajg)i>o — which can be
interpreted as a parameter-covariance operator [6] — solution in C°([0, T]; 8% (P)), with
S (P) the space of symmetric positive definite bounded operators — of

{ Ajo(t) = =5 Np(t) Lip(t) C*CLig(t)Njo(t),  t € [0, 7]
Ap(0) = AP
We would like to underline the fact that here the adjoint operator Lis(t)* is defined

with respect to the £>-norm as 6 € P C (*(R).
We then define the sequential estimator

(18)

2k

() = AWBEH(E) + BO 40 (0)a(0) + L3 @), t e [0.7)

8" (1) = b (0" ) = Cor) = CEH0), £ 0T 1
¢H0) =

&% (0) = 0

which, ultimately, sequentially solves the minimization problem as recall in the
next theorem justified in [30].

Theorem 1 At every iteration k, the mild solution &F € C°([0,T];P) and C* e
Co([0,T1; 2) of (19) satisfies

a"(T) = of and CF(T) = (b or (T). (20)

In the previous theorem, we understand that we can sequentially compute ¢ — &* but
also t — fk which is interpreted as a sequential estimator of the associated trajectory
t > (gr or- Note that this estimator can be computed together with &* in only one
coupled forward dynamics.

In fact, instead of a parameter increment, we are more interested in reconstructing
the parameter itself, namely ¢ ~— 0(t) = 6% + @*(t), and its associated trajectory
t = ZM(t) = zguy(t). Ast — @*(t) is a time-dependent trajectory, application of a
chain rule yields

;k: d k
z dt |:Z‘6k( ] = Z|9k() + Dg( Z‘g( )‘ ()Oé s
and the sensitivity operator L., = Dg(.)2|9(.)’ __is nothing else than, for all time

6()=0"()
t>0,

Ligr(y(t) : = ((t) is a mild solution of

{ C(s) = A(B())C(s) + B(O* (). v (o) (), s € [0,1] (21)
¢(0)=0

Here note that in the previous dynamics, s — ék(s) is a function of time, implying a
time-dependent operator s — A(6*(s)). The existence of a solution for such dynamics is
fundamentally based on the study of evolution equation operator in general [35, Chapter
5].
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-k =k . . N B
As & =0 , and by approximating zgx + CF~ 2|k 4ok = Z¥ we could compute the
sequential estimator

k Ak = Sk

Z =AF) +r+ Lgd t € 10,17,

-k

0 = S Non(t) Ly (1)*C*(y, — CZY),  t€[0,T], (22)
ZF(0) =0

0*(0) = 0",

such that at final time 0%(T") ~ §*+1.

One drawback in solving is that it necessitates to propagate two sensitivity
operators L. — which implies storing the complete trajectory zjg. — and Lig. To
circumvent this drawback we propose to solve instead

. A ;\k

B AR ER 4 IR t€[0,T],

ok

0 = LAR@) LA CHy, — C2F),  te[0,T), (23)
£5(0) = 0

0%(0) = 6¥(T)
where, from now on, we simply use the notation L¥F = Llé’“ and A% = A|ék and we see

that the sensitivity and the covariance operator are updated through time. Indeed, A*
is an operator that should be seen as a mild solution of the dynamics

{ AF(t) = =L AR LE()*C*CLF (H)AR(t),  t€[0,T) (24)
AR(0) = Z=AT
while L* can be seen from as a mild solution in C°([0,T], L(P, Z)) of
{ LE(t) = A(B%)LE(t) + B(6*(t), 2%(t))  t €0, T] (25)
L*(0) = 0.

We here recognize in — combined with — — an iterated version of the
Reduced-Order-Extended-Kalman-Filter (ROEKF) estimator proposed in [32] for joint
state and parameter estimation for wave-like equations, here formally generalized to
infinite dimensional systems. One very strong advantage of such an estimator is that
it is fully sequential in the sense that it does not require storing any trajectory in the
iteration procedure. Note that the existence of a solution of is much more intricate
and is based on justifying that L* is well-defined even for time-dependent parameter
6%. This question is typically covered by the definition of stable families of generators
in evolution equation [35], see also [2] for similar questions when defining the Extended
Kalman Filter for infinite dimensional systems.

In this work, we call iROEKF the proposed iterated ROEKF. However, we must
warn the reader that in our case the iteration k is to be considered as an outer loop of the
LM descent. This iROEKF is therefore different from the classical iterated Extended
Kalman Filter presented in the literature [42].

Remark 3 The separation of amplitudes comes from the fact that most of the
ultrasonic experiments performed for NDT (and in particular guided-wave based SHM)
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are based on “low-amplitude” elastic wave propagation. Hence, it seems reasonable to
assume infinitesimal deformations for the ultrasonic beam. If this assumption is, in
fact, not verified (for instance in the context of high intensity focused ultrasound) then
a fully nonlinear model should be considered. This model would couple the quasi-static
deformation with the ultrasonic wave propagation, at the cost of a significant increase
in the computational load for solving the forward problem. Note that the presented
filtering approach could take this into account using a nonlinear state equation in the
LM fdterations, namely the first equation in would become

3k Ak

25(t) = A(GF (1), 2(t) + r(t) + L*(1)0 (¢), te0,T),

and using the tangent of the operator w.r.t. the state variable in the sensitivity dynamics,

namely would read
Lk(t) = DZA(ék(t), SR LF(t) + B(ék(t), 2R(t)), t€0,T).

3.2. Space-time-discretized version of the iterated reduced-order Extended Kalman
Filter

Since we ultimately solve a discretized version of , we now present a discretization
strategy based on a stable discretization of the Levenberg-Marquardt increment
estimator . Our discretization strategy is based on the fundamental principle
discretize-then-optimize, which means that we first discretize the direct problem and
then reapply the equivalence of Levenberg-Marquardt and dynamic programming at
the discretized level, as recommended in [30]. For (7)), we consider a finite-element
discretization based on the Spectral Finite Element Method (SFEM) [10] leading to the
formulation

Vwy, € Vi, (07un, wi)y, + (Aon(wno)un, wi)y, = (f,wp)y, - (26)

To construct the finite dimensional space V), we assume given a partition 7, of
quadrangles (in 2D) or hexahedra (in 3D) of the domain €2, namely
0= U K, Y(K,L)€TpxT, KNL=0,
KeTy,
without hanging nodes and with maximum diameter given by h. Then V, C V
is obtained using a Q4-Lagrangian basis on a set of nodes {¢; f\;hl, such that V), =

(span{i;}it)°, with
V1<i,j< Ny 901'(53‘) =05, VK €Th piyxoFx e Q.

where the mapping from the reference element to any element K € 7, is denoted Fk
— see [10] for more details. The nodes {&;} are obtained using Gauss-Lobatto integration
points on a reference square (in 2D) or cube (in 3D). One fundamental aspect of the
efficiency of the SFEM is that V), is equipped with a scalar product that — using a
quadrature formula on the nodes {;} — leads at the algebraic level to a diagonal mass
matrix. This is called a mass-lumping strategy and preserves a near-optimal accuracy
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[15]. The mentioned quadrature formula is also employed to compute the operator
Ap(ung), thus given by, for any pairs of test functions (uy,wy) € V2,

(A()h(uho)uh,’wh>vh = % V’U,h : D%W(X,Foh) : th dX,
Q

where ffi stands for an integral computed from the quadrature formula, and Fp, =
Id + Vu,g with uj,g an interpolation in V), of uq. Note that the operator inherits some
properties of the operator A(upg), in particular it is self-adjoint. However it is not
clear that it satisfies a positivity property of the form for at least two reasons, the
interpolation of ug, and the use of the quadrature formula. Therefore we are led to the
following assumption that is sufficient to have a well-posed discrete problem,

Vwy, € Vi, (Aon(uno)wp, wp)y, > 0.

The spatial discretization is then followed by an explicit time-discretization. Being
given a time step At, the solution wuy(t) is approximated at time t" = nAt by solving
for any test function w;, € V),

n+1 n—1

Uu —2u +u
(PR, + (Aon(no ) i)y, = (uf (), wh)y, (27)

where II,f is a projection of f in V,. Thanks to the mass-lumping strategy the

computation of u}*! involves — at the algebraic level — only the inversion of a diagonal
mass matrix. This discretization is stable for small enough time step At, namely the
time step must satisfy the CFL condition

Aop (upo)wy,, w -1/2
AtQ(SHp (Ao (o), hm)
whrEV), ||wh||vh

The CFL condition depends on the mesh size h (in particular At behaves like O(h))
and on the mesh quality, but also on the gradient of the displacement field u,o. We can
finally rewrite the time-discretization as

(28)

'U'ZH —u _ ,UZH
’U;LH_l B ’U;’Ll n n
AL + Aon(On)uy, = L f(t"),

where we replace the uyo dependency by the 6;, € P, ~ RN dependency such that

Np
uno = > Onspn;  with  Aon(0)@n; = finjPn;,
=1

namely the (up;,¢n;) are the eigenelements of the discrete operators Ag,(0)
(ordered increasingly with respect to the eigenvalues). Then, by defining 2z} =
(up, v})T€ 25 = Vi, X V), we rewrite in the following abstract state-space form

{ 2 = @ 0 (0) 20 + rzzlt, (30)
0_
zp =0,
where
Idy, — At2 A, (0,) Atld
NG ( Vi on(0) Vi )Zh,

At Ao, (0y,) Idy,
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and
o [(APILFEY )
st ALTL,f(t™)
Using the time-discretized system (30]), we propose to solve the Levenberg-Marquardt

procedure
OFtt =05 + af
-1
= 0 + [D\IJMN(H’“)*D\I/,L,N(H’“) + 8WAOh ] DUy n (05) (yy — Wan(65)),
where

Pn = C((1:N);Y)

N
O — {Zch@h,gt(eh)ri,m} 5
j=1 n=1

which can be equivalently rewritten in the following form

k
ah—argmln{2M2 v h||77 272 Hyv Wy (0%) — D\Ith(gh)ah 2((1:N )3))}'

Then, we define the fully discrete sensitivity operator, for all n € [0: N}, as

Lfﬂz ay, +— ¢} the solution of

{ I — ®y Ar(00)G 4 Buni(On, Z)an, G €[0:n—1]
¢ =0,

with

—At*Dy Aoy (0 0
Bh,At(eh,Zh)ah = ( 0 Oh( h)ah > o

AthAOh(Gh)ah 0
Moreover, we define the fully discrete covariance operator AZ’lZ satisfying the dynamics

{ (AQ\Z,T) (AZZ,)‘ AthH*CZChLZZHa n € [0:N]

k,0 M2
Ah‘eh == c Ag;l'
If we now choose to solve from ¢;° = 0, and &° = 0, for all k <0 and n € [0: N — 1]
Mkeyn41— Ak
h7n+1 - (I)h At(ek) + Bh At(eha Zh‘gk)ah "
~kn+l Ak k keynd-15 1 2k
&h,n+ =ay" + AtAh|Z:1Lh|Z;+ C ( s Chz}’:fg,} CnCpy e ) (31)
S+l Skntl— knt1/ akn+l Ak,
n =TT A Ly (6T — A"
where the “n—" and “n” exponents correspond to the two steps of a splitting time-

b}

scheme for f,lf" — where the “n—" step is often referred as the prediction (or forecast)

LL 2

step and the step is referred as the correction (or analysis) step — we have at the

discrete level the following equivalence proved in [30].

Theorem 2 At every iteration k of the Levenberg-Marquardt minimization, we have

~k,N k *~k,N N
Gy = and Ch = Ch|9k,ak (32)
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The last theorem helps to understand that we keep at the discrete-time level the same
equivalence between the least square minimization of a discretized criterion and the
sequential approach. Therefore pursuing the same strategy than for the continuous-time
level leads us to defining the Discrete-Time iterated Reduced Order Extended Kalman
Filter (DT-iIROEKF) as an approximation of the Levenberg-Marquardt minimization
strategy for discrete-time dynamics. The resulting joint state-parameter sequential
estimator based on this DT-IROEKF is initialized from 2§ = 0,07 = 65N if k > 1
and 0,° = Oy, while L0 = 0, AR0 = e='M2A7 . Then the recursive dynamics reads for
all k > 1 and for all n € [0: N — 1]

— Prediction / Forecast:
skn+1— nk,ny sk.n n+1
2h = Oy ae(03") 2" + T A
kn+1 kN 1 kn nk.n skn
L™ = @nac(037) Ly + Baar(0y™, 2,7).-
— Correction / Analysis:
kn+1y—-1 kmny—1 At 1 kn+1% vy kn+1
(A") = (A" 4+ H Ly T CRCR LT
hkn+1 _ pkn At A kn+1l rEn+1s ~vxr ntl ~kn+1—
0" =07 + S AT Ly T CR(yy T — Gy ),

skn+1 _ skn+1— kn+1/Hkn+1 hk,n
2R = 4 + Ly (0, = 0,7,

Here again, the approximation relies on the fact that the sensitivity and the covariances
are computed sequentially from the current estimation éflj”, 2’;"

Remark 4 Note that, in our work, we omit the effect of numerical errors and, in a
larger scope, modelling errors. Taking these into account could typically be done by
adding, in addition to the paramater-reduced optimal Kalman filter, a state observer.
Due to the large dimension of the (discrete) state space — inherent to any finite element
discretizations of problem (@ — Kalman filtering is prohibitive due to the dense Ricatti
operator. This is often referred to as the “curse of dimensionality” in the literature. To
overcome this difficulty, in the specific case of wavelike problems, a potential strategy
proposed in [32, [24] is to resort to a Luenberger observer. This filtering strategy
bears significantly lower computational cost compared to Kalman filters, and could be
incorporated in our filtering procedure. Note however that, by doing so, a fine balance
between parameter sensitivity and corrections of numerical or modelling errors should
then be sought.

3.3. From a square root to a tangent-free formulation

We are now ready to formulate a practical implementation of our DT-iIROEKF. In
this respect, we recast the DT-iIROEKF formulation into a so-called square-root form
as commonly done in data assimilation for the robust implementation of the Kalman
approaches [41]. Then we show how we can replace, up to second-order terms, the
tangent computations by finite difference scheme over wave solution, hence leading to
an original tangent-free approach.
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The SEEK algorithm for parameter identification. In this section, we start by
formulating a square-root approach of the reduced-order Extended Kalman filter that
we are going to apply to our state-parameter decomposition. This strategy is an
adaption to parameter estimation of the square root algorithm initially presented in
[39]. Following their strategy, we choose to store not L}™ but Sy™ := Ly"Dy™ and
SErH = Ly DR with D" a Cholesky factorization of Ay™. Therefore, by
equivalently representing Df’” as a collection of N, members
{Dyi 12 € Pa,

that can be seen as the “columns” of the matrix representations of the operator, each
member is then comparable to a parameter increment around the observer trajectory
éi” Hence, each member is associated with a reconstructed displacement

ﬂghn = Z (an + th )Phis

1<i<N,

with ¢j; the normalized eigenvectors of the operator Agyy,. In the same manner S’,f’” and

S,’f’"“f can be equivalently represented as a collection of N, members

{S;:gn}?]iﬂ € 2.

Each member is comparable to the variation of a wave solution for the specific parameter
increment Dﬁ;‘ Let us now show that a SP"" and D" can be sequentially computed
instead of L™ and A}"

Theorem 3 For all k > 1 From S = 0 and D = chol(A}°), we compute
sequentially for alln € [0: N — 1],

— Prediction / Forecast:
SR = O (OF)SES + Buad 05, 2D, Vi € [1:N,]. (33)

— Correction / Analysis: introducing the Gramian operator G*"1 and Q%" the
Cholesky decomposition of its inverse by

At

Gk,n—i—l — Id’Ph Skz n+1— *Chc Sk n+1—’ (Gk,n+l)—l — Qk’n+le’n+l*7
fy

and defining
DZ,nH — DZ,”Qk,n—i—l’ and Sli-f’nﬂ — S}l?n-i-l—ka—‘rl. (34)
Then, we have the following identities :
Vn € [0:N]. A" =DP"Dy™, and SP" = Ly" Dy (35)
Moreover, we have

VYnel0:N —1], Sy =L prn (36)
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Proof: We proceed by induction. At n = 0 D} := chol(A}°) and L;® = 0 implies
. Assuming that (35]) is valid at iteration n, we have for all j € [1:N,],
=, At(e )Lk”Dk" + By, At(e,‘j”, gt )Dz;;?
kn 1 k,n
- L " Dh] )
so that is satisfied. Then from Woodbury inversion formula, we have that
At
(GEmH ™ = (Idp, + 5 Sy CrCRSy )T
ok
= Idp, — At SP" O Idy + At G Sy T S T O T O S
— Qk,n—&-l@k,n—l—l*.

Therefore, definition of D™ yields
Dk TL+1D/€ n+1x D§7an,n+1Qk,n+1*DZ,n
_ Ak,n

. AtAk nLk n+1*C;<L[ QIdy + AtChL n+1Ak: nLk n—H*C;;]_lC Lk,n—l—lAZ,n

1 1 1
which, with a second use of Woodbury inversion formula gives D™ Dyt — Afntt,

Finally, we have that
kn+l _ gknt+l— knt+l _ 7kntl nknknt+l _ 7 knt+l nkntl
Glntl - ghntl=gkntl _ phntl pnokntl . phntd plntd

which concludes the proof. [ |

Note that in practice, one can use the component-wise expression of the Gramian matrix,
namely

At
G%n%*l 611 + (C SkTH*lf C Skn+1 )y7 V1 S Z’j S Np.

In the same fashion, we have
kn+1 Z Qk n—l—lsk n+1— and Dk n+1 Z Qk n+1D
1<i<N, 1<i<N,
From the previous theorem, we then easily verify that the DT-IROEKF estimator can
be computed using only Sy, Sy™ and D} with

— Prediction / Forecast:

Ak,n+1— o Ak, /\k? n n+1
Zh = Ppae(0,")2" + o ars (37)
— Correction / Analysis:
Akl Hk knt1 gkl skl
ot =00 A'fD ML g O yott — Crzy™ ), (38)
~kn+1 ~kn+1— At k n+1 k ;n—41x 1 ~rkn+1—

And again in practice, evaluating (38]) is performed using the component-wise expression
pkon+1 _ pkn At k n+1 n+1 skn+1— kn+1
O =0+ . (ChSyTT s = Gy JvDyi T,

1<j<Np
skn+1l skn41— At k: n+1 n+l Ak n+l— kn+1

1<5<N,
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A tangent-free alternative. Ultimately, (| can be seen as the tangent equation of
SEIT = g ad 03V SET + Buoad 03", 20" DY

= Dy ae(O) )(Ak "t SpY 4 Broad03 ) DR — pad(01) 20

= By (07 + DET)EE™ + ShT) — Buan( B2 + O(| Dy HQ)

= P67 + D;j TYER SR A — s oo )

Therefore, by computing the forecast of each member Sk "1 1y a finite difference
between two wave equations, we do not need to compute the operator By At(eh ) QZ "+1)
This means that the forecast step can be performed by simply forecasting zﬁ and each

k
member S,’7.

3.4. The Reduced-Order UKF alternative

In the DT-iROEKF approach, we have seen that we can propagate the estimator QAZ”
ghn Sk KA s N and {Dk’"ﬂ_}?ﬁl. These increments give the
sen51t1V1ty direction around the estimator 9h , zl,jn Revisiting [36], B1], the Reduced-
Order Unscented Kalman alternative (ROUKF) to ROEKF, we are going to replace
the computation of the increment sets by sets of so-called sigma-points around é,’f"

and the increment set {

" so that the estimator is computed by an averaging formula like in a finite

and 22
difference stencil. In essence, while EKF' propagates a point-estimator and N,, directions
around this point-estimator, UKF computes a stencil of sigma-points such that the
point-estimator is a resulting average of this point. In practice we will need at least
Ny = N, + 1 sigma-points when using a simplex stencil, but more complex stencils with
Ns > N, + 1 can also be proposed with additional trajectories to be computed. Note
that our presentation clarifies the generalization of ROUKF to general complex stencil
initially proposed in [31) [33]. This may be of particular interest since increasing the
number of sigma points results in a potentially more precise sampling and rendering of

the sensitivity directions around the estimator.

Empirical mean and empirical covariance. Let us introduce a set of strictly positive
weights 3 = {8;};=; € (R%)N* such that

1<j<N,
From this set of weights, we introduce the strictly positive diagonal matrix Dg of
dimension N, x N such that

Vi,j € [0: Ny, (Dg)ij = Bidij,

and the following weight averaging operator defined, for all sample set {s; }?I:Sl c xNs
of elements of a Hilbert space X (typically Z,, P, or ), b

Eﬂ({sy}g 1 Z Bjsj € Z.

1<5<N;
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This can be understood as an empirical mean of the {s; ?I:Sl. In the same fashion, we
define the empirical covariance as the following linear operator
Ps({s;}je1) : X — &
s = Y Bi(ss—Es{sen) (55— Es({s10),
1<5<N;
where (-,-)x is the scalar product in X. As soon as we are considering a finite-
dimensional Euclidian space X = R+, then

Ps({s;j}jz0) = > Bilsi — Ea{s;};20))(s; — Ea({s;}20)"-

1<j<Ng

Sampling around the observer trajectory. Let us now introduce a scaling factor o € R,
and define a particular finite sequence of sigma-points {e; }?1251 in the parameter space
Py, such that

Es({e;}721) =0 and Pg({e;}}=,) = Ldp,. (39)

Note that in this case, if all the sigma-points are roughly at a distance ¢ from 0, then

N, = TT(PB({SJ'};\IQ)) ~0 Z Bi = 0.
1<j<Ns
Therefore, |le;]|, = O(N, %) which implies that the sigma-points can be relatively far
from 0 as the parameter dimension increases.
Again, defining D" such as AP™ = DP"DP™ and using LP™ at iteration n, we
define the sampling operation as constructing the following set of trajectories

~k,n ~k,n k,n
vj € [1:N], {Z*” — g el Dy

4
97 —Gk"+QDh e, (40)

such that, by construction,
Ak Ak Akv s Ak’
Eﬁ({zh? j= ) = 2" and Eﬁ({eh,? ?:‘1) =0,"
while
1 ~
~k kg kg k, K, s\ — Ak
<{Zh§L j= ) = Ly ALy and E]PB({eh,}l ?I:1> = A"

Different kinds of sigma-points can be used to perform this sampling operation — see for
instance [31]. In Figure [I| we illustrate three different (albeit standard) sets of sigma-
points, and we compare it with the sampling strategy derived from the tangent-free
EKF approach presented in the previous section.

Prediction step of the reduced-order UKF. The prediction step of the reduced-order
UKF is simply obtained by propagating 2,’:? using the discretized dynamics, namely

knt1— N

Zh,;‘H_ = o At(ghj )25 + ZE-
Using the empirical average operator, we can derive the state and parameter sensitivity
around the estimator trajectory, namely we define the predictions

kol shatl- NN
Vj € [1:Ngl, { Zij - Zhj - ]Eﬁ({zh] }':1),

n hk (41)
Azi] - 0 h,j Eﬁ({e 7]) ]:1‘
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i
i sk.n
k | 27 ~kn ~k,n
8 ! h,2 Zh,3 Zh.2
2 1 [ J [ J ® 1.
k ! O(e) / oG
S o ______‘f__ 1/4 ,
I o o o g
A/c n+ 1 Ak,n ~k.n
Zh 1 %h.3 Zh,1
X ° .
1 AR, AIC,’I’L
: Zh.a 200, B=1s
Tangent-free | Canonical Star shaped Simplex
EKF ' N, = 2N, N, =2N, +1 Ny=N,+1
Figure 1: Definition of standard sigma-points for the simple case of P = R? and

comparison with the state and sensitivity trajectories associated with the tangent-free
EKF approach.

The next lemma shows that the quantities defined in are actually consistent with
SEMH and D™ except that N, > N,,.

Lemma 4 The predicted state sensitivity defined in satisfies

Vj e [1:N)], SpitT = oLyt Dite; + O(o?), (42)
while the parameter sensitivity satzsﬁes
Vje[1:Ny], AR =oDp"e;, (43)

Proof: From its definition, and using the definition of the sampling operation , one
can easily verify the expression satisfied by the parameter sensitivity. Concerning the
state sensitivity, on the one hand, the state prediction of each sigma-point satisfies for
any j € [1:Ny],
~k —
Zh,;LH =P At(ehj)zh] + Zth
= BB+ 1+ a0 — 2
+ Brat(0,", 20375 — 0,") + O(0°):
On the other hand, we can introduce
Akn41— 21— 11N,
Z," =E (Zh;1 ) = Es({®n,at(0 h])zhj +r}?+At j:1)>
and a Taylor expansion gives
& = Qa5 i+ 0().

Using the sampling operations defined in (40]) we obtain

kn+l— _ sknt1— ~kn+1—
> = Z1.j -z

= Bpae (05" BT = ") + Brae (057, 257 ) (64 — 63) + O(0%)
= o(®Pp, Atw )Lkn + Bi,ae( hn7 2]/-3 n))Dh ej + 0(02)
= oLy DY e; + O(0%).
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In the following, we denote by El,i’"ﬂ_ : RNs — Z the operator defined by

ST RN s a s Y anpitt ez

1<i<N,
and similarly for A", Namely a matrix representation of 25!~ and AP™ corresponds
to the column concatenation of the state and parameter sensitivity as
keyn41— keyn1— keyn+1— k, k, k,

ST = (ST IZRRTT) AR = (AR ] IARR,), (44)

which are matrices with dimensions dim(Z,) x Ny and N, x N respectively. These

matrices satisfy the following properties, which will enable us to derive the correction
step of the reduced-order UKF.

Lemma 5 The state sensitivity matriz defined in satisfies
1

kn+1— kn+1-—%* kn+1 A kn rknt+1*

while the parameter sensitivity matriz satisfies
1N k,n* k
?Ah’nDBAh7n - Ah,’fl

Both matrices are linked through the identity
1

o

SEnHE D AR — LRt Ak L O(p).
Proof: Starting with the parameter sensitivity matrix, we have
k ot ko Ak P k k b [ 2 ke,n*
,n n _ ,n n _ s s * n * ,n
AV DRYAV _ZﬁjAh,jAh,j =0 Zﬁj(Dh e;)(Dy"e;)" = Dy, (Q Zﬂjejej)Dh .
=1 =1 =1

Furthermore, using the properties satisfied by the sigma-points combined with
the identity D" D™ = A" yields the desired results. Following the same line of
arguments, one has

N
Zi,nﬂ—Dﬁxz,nH— _ Li,n-ﬁ-lD}klz,n (92 Z 5]‘6]‘6;)17];?" ng,nﬂ + O(0?),
j=1
= LA LT 4 O(0%).

For the last relation, we combine and to obtain X" T = LEmTIART L O(2),
and conclude using Q—éAZ’”DgAfL’” = A", |
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Correction step of the reduced-order UKF. We can now provide the main result for
deriving the correction step of the reduced-order UKF observer.

Theorem 6 For all k> 1 and n € [0: N — 1], defining the Gramian operator by

7

and an alternative Cholesky decomposition of its inverse by
(ék,n+1)—1 — Qk‘,n—&—lDﬁQk,n—H*
along with A" = Ak’"()k’”“ yields

Ak n+1 Q Ak n+1 /BA’}?n—H* _|_ O(Q) (45)

Proof: To start with, let us remark that applying Woodbury inversion formula yields

At
(Gk,n+1)fl — (Dﬁ—)l 7 Ekn-H *ChC Zk n+1— )

= Dy — AtDaSp" T Cr(421dy + AtC, ST DS T ) T O S T Dy
— Qk,n+1D6Qk,n+1*.
By definition, we have
kn+1 k,n+1x% k,n Ak.n Nk,n+1% A k,nx
Ay " DAy, = Ay Qk +1DﬁQk i AR,
which, using the relations in Lemma [5] entails

Lk
n+1 kn+lx _ Akn

— AtAFT LI O 2 Idy 4 ALC), LT AR L O L O, LR AR 4 O(o),
which gives us the desired result Q—IQAZ’"HDBAI;’"H* = AP L 0(p). [ |

Then, following the definition of the correction (or analysis) step of the SEEK algorithm,
namely , we define the corrected stat sensitivity operator as X" = prti-Qhntl,
Component-wise, the state and parameter sensitivity reads

k 7“L+1 Z Qk n+12k TL+1 and Ak n+1 Z Qk‘ n+1A

h,i >
1<i<N, 1<i<N,
where for all n, Q" € My, (R) is given by the alternative Cholesky decomposition of
(GFm)~1 = Qk’“Dgc?k’"*, and G*™ reads
,n A n— n— . .

G = 5716, + —— e S(CRSyT T, ChSy )y, Vi, j € [1:N].

ij
The corrected estimator then takes the following form
é}/?n-ﬁ-l ek n At2 Z (ng”?—i_l, yjy"ri-l 02§7n+1_)yAz:?+1,

o=
1<j<Ns

skn+1l Aknt+1— At knJrl n+1 ~kn+1— kn+1
h = Zn + 2z > (CETT Lyt = Oy AR A
1<j<N,
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Resampling around the observer trajectory As a final step of our iterated UKF
algorithm, we derive relations that enable us to rewrite the sampling operation (40)
exclusively in terms of the computed state and parameter sensitivities for the subsequent
time step n + 1.

Lemma 7 The corrected state and parameter sensitivity matrices satisfy

Vi€ [1:Ny], { i . J ’ 46
[ ] Ak +1 Dk +16] + O(QQ). ( )

Proof: Using the definition of Ek’"ﬂ and the relation we obtain
E;ﬂl:?-{-l _ Z Qk n-‘rlzk n+1— Q Z Qk n+1Lk 7’L+1Dh e; + O(QQ)

1<¢<Ng 1<i<Njy

:QLfL,nJrl{ Z an+1Dh ez} +O(QZ)-

1<i<Nj
:Lﬁ,nJrl[ Z an+1Akn} +O(Q2)
1<i<Nj

_ Lk: n—f—lAk n+1 +O(Q2) Lkn+1Dkn+1 e +O(Q2)

In the same manner, using the definition of Afl’"ﬂ and the relation yields
Ak = oD e + O(0). |
Thj " and Ay

kn+1 k,n+1
Sh Dh

Hence, and are consistent with and , up to second order
terms, as for the prediction step. Once again, the only — but fundamental — difference
compared to the EKF version is the fact that the Gramian is defined in My, (R) instead
of My, (R). Note that, one important aspect of the relations (46)) is that it enables us to

recreate the sample at n + 1 by discarding second-order terms in the following relations
gt = et L S L0, and 00 = 00" + ARt L0607

We provide in Figure [2| an illustration of its main steps, in order to fully apprehend the
various unknowns appearing in the algorithm.

Final algorithm. We can now summarize the complete algorithm used in this work,
here named the Discrete-Time iterated Reduced-Order Unscented Kalman Filter (DT-
iROUKF):

» Choice of the UKF sigma-points {6]’}‘17'\1:51 and the associated weights {3, ?,1
» Initialization of the parameter prior from the modal decomposition
> bongpi(x)
1<j<N,
» For all £ > 1 until convergence:

e Initialization at n = 0:
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sk,n ® . k.n
“h3 .o Zh,1 skontl— O o
) bl k,n “h3 . 12h1
(\h Ehvl 5 - I|| 3
AN i
L Pp At N
~k.n \\I
Zh2 .k
Sampling Prediction 2Pt~
\./2]}?711“1* —_e
~k,n+1
“h

Correction 1/2 Correction 2/2

Figure 2: Illustration of the main steps of the reduced-order UKF algorithm in the

specific case of P = R? and focusing specifically on the state estimation part.

— Parameter initialization:

éz,o = éf;l’N it k>1, é}L’O = 0o, otherwise.
— Parameter and state particles initialization:
. 0,0 = 05 + 0 D*e;
Vi € [1:Ng], { Agﬂj h o €
Zh,j - O,
with D¥0 = chol(AD).
e For 0 <n < N:
— Prediction step:

ket 1—
grnt

= PG5 4T
\V/j € [1:NS]7 E%”?+ — 223;’4’ - _ Eﬁ]g 2h:;7,+ 7}?]:81)’
b ) b ) b NS
Anj =0, — Eg({03] };21)-

— Correction step:

— Compute Gramian matrix and alternative Cholesky decomposition
w.r.t. Dg of its inverse:

At ntl— ntl1—
Glntl (5[1(Sij+¥(0h2’;iji+l ,Chzlf{,jﬂ )¥)1<ij<N,
Qk,n—H — ChOlDﬁ((Gk’n—i_l)_l).

— Compute corrected sensitivity matrices:

23
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k,n k,n kn —
EhJ‘Jrl _ Z Q +1Z +1
. 1<i<Np
VJ c [].INS]J Akz n+1 _ Z Qk n+1A

1<i<Ny,

— Compute corrected state and parameter:

nkn+1  _ pkn At kn+1  n+1 skn+1— kn+1
On =0, + 55 > (O% T = O )pAL]

1<j<N;g
sknm+1l skn41— At kn—l—l n+1 ~kn+1— kn+1
1<j<Njg

— Sampling step:

ek n+1 — ek n+1 Ak n+1
Vj e |1:Ng|, h R ,{ ’
j el ] {ZIZ +1 an+1+zk sy

Additionally, for output purposes, we can re-define up to second-order terms the
parameter covariance operator from the stored {AI;?} and {Z+1" }

n 1
A" Pu3 00— > Bi(AYD 0)pART € Py

1<j<N,

In the same fashion, the parameter sensitivity operator reads

Lyt P50 = Z Bi((AR™) 710, AR p (2T — 2"y € 2,
1<5<Ng
Remark 5 (Scaling factor) The scaling factor o is here defined to relate the reduced-
order EKF with the reduced-order UKF' showing that EKF is an asymptotic version of
UKF with o tending to 0. But in practice, the UKF' algorithm can be used with any o as
it was initially designed to avoid relying on tangent operator when finite difference can
produced better statistical estimates [25, [31]

Finally let us give some implementation details, see also Figure 3] We implemented
the DT-iIROUKF algorithm in a specific Python library called AKILLES]] based on the
message passing library @MQ§l The objective of this library is to couple the estimator
library with any model, written in any language that can receive and send vector
quantities through @MQ. In AKILLES, the Gramian, Cholesky decomposition, corrected
states and parameters are computed by the main process of AKILLES called Agamemnon
who communicates through ©MQ with Achilles’ army of Myrmidons — here they represent
wave solvers built upon the SFEM kernel of the commercial software CIVAM]. The physical
outputs are finally processed after the correction step by the process Achilles, a specific
Myrmidon wave solver in CIVA in charge of extra output computations. Note that

1 https://gitlab.inria.fr/AKILLES/AKILLES
¢ https://zeromq.org
| https://www.extende.com
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Initialization Sampling Wave propagation of each sample Wave outputs Structure outputs

k <= k+1

Figure 3: Parallel implementation of the DT-iROUKF in AKILLES.

the non-linear mechanical deformation and the corresponding modal decomposition
are initially computed using the Finite Element Library MoReFEMY] for solving large
deformation mechanical problems.

4. Numerical results

In this section, we illustrate the use of the presented algorithm for estimating the
deformation caused by the mechanical loading in structures using GW measurements.
Three different cases are presented in increasing order of complexity. The first case is
a small-scale problem with the objective of testing the robustness and analyzing the
estimation results of the proposed strategies. The second case is an aluminum plate
under traction forces inspired from [20], and done in the context of acoustoelasticity to
retrieve the material third-order elastic constants. The third case is a pipe subjected
to a 4-point bending test inspired from [43], and related to the detection of welding
defects under operational conditions employing ultrasound. All the illustrated cases are
presented with the structure described below.

Noisy synthetic data generation. First, let us describe the numerical parameters
for generating noisy synthetic data, and comprising mechanical loading, ultrasonic
excitation and signal acquisition. A quasi-static structural problem is defined to
compute the structural deformation caused by mechanical loading. For all the cases,
the constitutive behavior of the material is modeled by the Compressible Neo Hookean

€ https://gitlab.inria.fr/MoReFEM
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(CNH) hyperelastic law. With A and p being the Lamé parameters, its hyperelastic
potential reads

A
W ONH §(\/E 12y g(h — 3~ log(ly)),

with [; = tr C and I35 = det C being invariants of the right Cauchy-Green deformation
tensor C = FTF. The mesh, type of forces and boundary conditions configuring
the quasi-static problem are given for every configurations considered in the following.
After defining the configuration for the structural deformation problem, we define the
configuration for the excitation, propagation and measurement of ultrasonic waves. A
force acting upon the outer surface generates a wavefield radially with respect to the
structure surface. It represents a force f defined in a sufficiently thin layer on the outer
surface. Its ring geometry has an inner radius of 10mm and an outer radius of 20mm.
The excitation signal is a 5-cycle cosine Hanning windowed at a specific frequency for
each case. We consider zero initial conditions for the wavefield. The observation data
are generated by using the operator in ([10)) with the domain w; defined upon the outer
surface as a sufficiently thin layer in which the wavefield does no vary in the thickness
direction. This amounts to modeling a point or surface probe with specific sensitivity.
One may note that during the estimation procedure, as the estimated deformation
changes while the wave propagation problem is running, the CFL condition also
changes. However, the time step is computed once at the initialization and this changes
may cause numerical instability. To avoid such an issue, the time step is computed to
satisfy the CFL condition for the expected deformation extrema.

To emulate signals obtained from an acquisition system in real scenarios, we
generate synthetic observation data using the target deformation and the wave
propagation solver. Gaussian noise is added to the simulated data to represent potential
electronic and environmental noise. The Gaussian noise is added to the simulated
measurements as

Vo= 0+ =il
where x? is a realization of a random variable with distribution A(0,1). The noise level
is set by adjusting ~.

Reducing the parametric space using mode decomposition. To represent the parametric
space on a reduced basis, we use the eigenmodes of the quasi-static problem as defined
in . First, we compute a finite set of eigenmodes Z ordered in ascending eigenvalue
order, i.e. from the lower to highest spatial frequency. A reduced parametric space for
reconstructing the deformation is selected as a subset Z* C Z. This selection is made by
having a guess uf, of the deformation decomposed in the eigenbasis of Z and selecting
the smallest subset Z* that satisfy a representation error criterion. More precisely, by
decomposing u§ in the eigenmodes of Z we select a set of modes associated with the
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components ¢ that have a minimum relative ¢s-error 7* defined as

o= Syer 00
3]

To better visualize the relevance of the selected modes we plot the representation error
for the first m modes in Z, namely 1 — 7,,,, where

ug = Xjez, 05 @il
T = .
|ug

and Z,, being the set of the m lowest frequency modes in Z.

Initializing the estimator. To initialize the estimator, we must give an a priori
parameter and its covariance. Even though one could use 8* as an a priori parameter
value, we set é}ll’o to zero in order to test the robustness of our estimator with respect
to the initial guess. Regarding the initial covariance, we consider that max;cz« 07 is a
relevant estimation of the standard deviation of the lowest frequencies, assuming that
the lowest frequency is the most relevant for reconstruction. Then, the initial covariance

Ag is computed as, based on ,

A2 .
(AO)ij = T’(max ‘9;)251']‘, VZ,] € I*,
min €L
where the subscript min is associated with the lowest-frequency component in Z*. The
constant M used to normalize the regularization term is computed as
M=> )‘ign.
iezr N
Finally, the constant ¢, which weights the regularization and misfit terms, is adjusted
for each case. The parameter m appearing in the parametric space norm is set as m = 1.

Presentation of the estimation results. At each outer iteration k of our estimator,

fh—1,N -
0, " is used as an initial parameter for the next one

the last estimated parameter
0y° while the initial covariance restarts at Ag. We plot for each case the evolution in
n € [1: N] of the estimated parameters ézn and a region representing an estimation of
the associated standard deviation |/ (A®"+1),;. Regarding the later, the initial covariance
is propagated through the estimation process while retrieving information from the
observations. It provides qualitative information about how the uncertainty evolves,

although a quantitative interpretation of this uncertainty must be considered carefully.

Sensitivity analysis. Instead of using the subset Z*, the estimation could be done using
a larger set of eigenmodes, Z for instance, eliminating the need for uf. However, the ill-
posedness of the problem combined with the potential instability of the forward model,
as the estimated pre-deformation varies in time, makes it unviable. To circumvent this
difficulty, we assume to know a set Z* of eigenmodes that best represents the target
deformation. Nonetheless, one may like to gather Z* directly from the measurements,
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instead of using uj. As an attempt to do so, we perform a sensitivity analysis using one
Levenberg-Marquardt iteration of the proposed estimator and the set Z. As we run the
estimator in the whole set Z, we must avoid instability by constraining the trajectory
HA,ll" This can be done by setting the covariance as

(Ao)ii =~*=10"°

with a parameter ¢ = 1, initially. Although at the end of the iteration the estimated
0,1Z’N have no quantitative significance, it still retains qualitative information relating the
parametric space to the observations. To visualize and assess this relation, we plot the
normalized estimated parameters at the end of the estimation,
oy

#Al]\” Viel,

max;ez 0),;
as well as the estimated parameters é,llf over time. Additionally to the estimated values,
the covariance matrix is also an output of the estimation process and can be used for
this purpose. We plot its normalized inverse,

(A0 ) ((AM)™ = A7) (A5 ),

representing the normalized Gramian matrix, related to the system’s observability [34].

4.1. Results and discussion

4.1.1. A test case on robustness to noise To illustrate and test the estimator robustness
to noise, we model an aluminum cube of dimensions 60 x 60 x 60 mm?3. The
configuration for the quasi-static problem is shown in Figure[dal The target deformation
shown in Figure [4b| is computed by solving the quasi-static problem for a body force of

50N/mm?® in the Y direction.

Displacement Magnitude (mm)
0.0 02 04 06 08 1 12
|

L)

y

\ | | | | |

(a) Configuration of forces the quasi-static (b) Target deformation (visualization scaled
problem. 10x).

Figure 4: Quasi-static problem configuration for the illustration on the cube.
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From zero initial conditions, the wave field is excited at one of its faces at 100kHz in
a ring region as described previously. The configuration for the wave propagation model
is depicted in Figure [al where the characteristic Gauss-Lobatto points of the SFEM
discretization are represented. Examples of extracted signals are plotted in Figure [5b]
In this case, the observations are point measurements at ten positions, where the three
components of the displacement field are obtained. Considering the definition of the
observation operator ([10)), w; is a sufficiently small volume for which the displacement
field is considered constant. The three components are taken as sensitivity d;, resulting
in d = 30, the number of measured signals. Each face, except the excited one, has two
measurement points on the surface at a distance of 15 mm from the edges. We run
the wave propagation solver up to 100us to generate the synthetic observation data. In
Figure [5b| we show the extracted field components for the point located at (15,15,0).

50 100

Time (ps)

0 50 100

Time (ps)

(a) Configuration of the wave propagation
problem. An example of the wave field is (b) Example of measured signals (three
illustrated. components) at (15,15,0).

Figure 5: Configuration and examples of measured signals for the wave propagation
problem. The measurement regions are represented in blue and the excited region in
red.

To test the effect of noise in the estimation, different sets of observed data are
constructed with different levels of noise v = [1074,0.01,0.1,0.2]. Examples of the
different levels of added noise are shown in Figure [0

The eigenmodes associated with the hundred lowest eigenvalues are computed,
embodying Z. We decompose a guess of the deformation generated by an axial body
force with low amplitude, uf, in the basis associated with Z. Using this decomposition
we plot 1 — 7, and the associated relevant modes in Figure [ Then, the most
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Figure 6: Example of different noise levels added to the synthetic data for the cube case.

relevant modes can be selected and are therefore highlighted, making, for 7 = 0.01,
I* ={3,15,19, 36, 39,47,90, 98}, meaning that with 8 selected modes we can reconstruct
99% of its deformation.

15 39 98
I [T T T

1
0.95  ————

0.5 |
' i #19
‘ l #47 '36

1 — 7

| | | [ [
3 19 36 47 90

Mode Number m

(a) Reconstruction error per number of (b) Deformation associated with the relevant
modes. eigenmodes.

Figure 7: Reconstruction of u* using the lowest frequency modes from which the selection
of the most relevant modes is done.

We run the estimation algorithm for the different noise levels v. We first use e = 1
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as the regularization and misfit terms in function are normalized. The iterative
process is shown in Figure 8 with the time evolution of the estimated parameters 95
To illustrate the evolution of the estimated deformation, we reconstruct it at given
iterations and time and compare it with the target deformation in Figure[d] for the case
with v = 0.2.

Discussion. At relatively low noise levels (7 < 0.01), the estimate converges in one
iteration, and at each subsequent iteration, the estimate deviates slightly from the
converged value and converges again. At higher noise levels (v > 0.1), a few iterations
may be required to converge with significant errors w.r.t. the target, although it presents
a good estimation of the reconstructed deformation, as shown in Figure[9] In addition,
the estimator updates the estimated parameter at a lower rate as < increases, as we
can see in the case of v = 0.2. This is due to the fact that v weights the mismatch
term, as can be seen in ([15]), and gives less credibility to the observed data when noise
increases. In such a case, the parameter € can be adjusted to increase the rate at
which the estimator updates the parameter based on the observed data. For example,
we set £ = 0.025 and show the corresponding estimate in Figure 10} We can see that
when the update rate is increased, the noise causes larger instabilities in the estimated
parameter during an iteration. The variable € can be adjusted on a case-by-case basis.
As discussed earlier, the tangent stiffness operator in @ can be ill-posed, i.e. the
coercivity assumption for the forward problem is not guaranteed. Therefore, ¢
must be adjusted taking into account the direct-problem stability issues due to strong
oscillations during the estimation.

As mentioned earlier, we can restrict the estimation to a reduced parametric space
without resorting to an initial deformation prior, but by retrieving information from the
observations. For this case, we evaluate the possibility of doing this through a sensitivity
analysis using a low noise level, v = 107 and ¢ = 1. The normalized estimated
parameters are shown in Figure and the quantity Z* is highlighted. Based on these
results, the most important modes cannot be completely distinguished, but one could
empirically set a threshold to select them. At the risk of overlooking some important
modes, an iterative selection process can be proposed but it is not discussed here. The
evolution of these parameters during estimation is shown in Figure [I1b] with the Z* set
highlighted. The main modes do not appear to exhibit any particular dynamic behavior
that could be used to distinguish them. Finally, Figure plots the Gramian for the
50 first modes in Z. The Gramian quantifies how observable and distinguishable the
different modes are from each other and information about the overall observability of
the inverse problem can be retrieved. High observability can lead to overestimation,
as in the case of the higher frequency modes, for example, mode 47. Inversely, low
observability can lead to underestimation, as in the case of mode 3. The diagonal values
quantifies the observability of the associated modes while off-diagonal terms quantifies
how indistinguishable the associated modes are from each other.
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4.1.2. Aluminum plate under traction We present here a case inspired from [20] to
model guided wave propagation in axially loaded structures. The specimen is an
aluminum plate of dimensions 610 x 305 x 6.35 mm?® under traction forces. The
configuration for the quasi-static problem is shown in Figure[12al We compute the target
deformation with an axial stress of 57.5 MPa, resulting in the deformation illustrated
in Figure [12h]

The ultrasonic excitation is done as previously described at the center of the
plate (upper surface) at 100kHz. The observation data are obtained by defining the
observation operator in twelve surface regions w; distributed in an ellipse as depicted
in Figure [13a] The mesh used in the wave propagation problem is also depicted. The
synthetic observed data are generated by running the simulation up to 200us. An
example of the obtained signal is shown in Figure

For the larger set of eigenmodes Z we compute those associated with the 120 lowest
eigenvalues. As the configuration has no essential boundary conditions, rigid body
movements are penalized and the first 6 eigenmodes, associated to them, are removed.
From a guess of the deformation uj generated by the traction surface forces with lower
amplitude, we can select a smaller set of eigenmodes by analyzing its decomposition on
a parametric basis. In Figure [14] we plot 1 — 7,, from which the most relevant modes
can be selected. For 7 = 0.05, we have Z* = {39,67,75,83,107,118}.

After acquiring the observed data from the simulated measurements on the target
deformation, we add different levels of noise, v = [0.01,0.1], as plotted in Figure [15]

Discussion. As in the previous case of the cube, a few specific modes are important to
the reconstruction of the deformation although the first relevant mode is of relatively
high frequency. This must be taken into account when computing Z as we risk not
including the relevant modes. The estimation shown in Figure required more
iterations to achieve apparent convergence, even with the lowest noise. As noise
increases, the differentiation between modes becomes more difficult although the most
important mode, 39, remains pronounced. For visualization purposes, the estimated
deformation is reconstructed at different times of the estimation and depicted in
Figure [I7 As previously done, by adjusting ¢ we can achieve a faster response of
the estimate by reducing the number of iterations needed until apparent convergence,
as shown in the estimation for this adjusted case, Figure

Regarding performance, the model for the quasi-static problem has 7750 degrees
of freedom (DoFs) and the computation of the first 120 eigenmodes takes 9 minutes.
Finite elements of order one is used for the quasi-static problem as numerical locking
is negligible in pure extensional deformation. The wave propagation problem has 420k
DoFs and a total of 2223 time steps. One run of the wave propagation problem to
generate the observations takes less than a minute and requires 180MB of RAM. During
an estimation of 6 mode components, 7 wave propagation problems are run in parallel
and each iteration of the estimation procedure takes 12 minutes. The computational
cost of solving a wave propagation problem is higher during estimation due to parameter
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change at each time step, requiring extra computations related to the update of the
tangent stiffness operator. We use a laptop computer equipped with a Intel 19-9880H
CPU and 32GB of RAM for computing the presented results.

Finally, the sensitivity analysis is done for a negligible noise v = 10™* and ¢ = 1.
The final estimated values for the sensitivity analysis are plotted in Figure [19a] In this
case, the relevant modes are well distinguishable. The observability can be analyzed in
the Gramian matrix, Figure [19¢, Due to its sparsity, we conclude that there are only a
few observable modes and the fact that the diagonal is not pronounced means that the
modes are less indistinguishable from each other. This can be seen in the results with
the reduced set of eigenmodes, where the estimation of less relevant modes are highly
affected by noise. The high observability shown in Figure is due to the fact that
the deformation of the structure is of relatively high frequency , hence more observable
according to the Gramian. Also, the relevant modes are not clustered around a certain
frequency, which helps their spatial differentiation. The evolution of the parameters
shown in Figure can be analyzed and provide some insights into the process of
estimation. Modes 67 and 87 present non-monotonic behavior since the deformation
related to these modes is concentrated farther from the center where the waves were
excited (see Figure , hence the wave takes longer to travel through these regions and
its carried information to be considered.

Regarding performance of the sensitivity analysis, 115 wave propagation problems
had to be run in parallel, taking 5 hours to complete and requiring 271GB of RAM,
in total. The memory usage for each problem was significantly higher than when
estimating only 6 modes as each problem had to store the deformation gradient of
all 114 modes. Other strategies for accessing such gradients can be proposed, leaving
room for improvement. A desktop workstation equipped with 2*Intel Xeon Platinum
8276 CPU and 512GB of RAM was used to run these problems. Note that, although we
use only one workstation, our implementation with @MQ allows parallelization through
workstations and clusters.
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Figure 8: Evolution in time for the estimation é,’i for the cube case. The estimated
modes components are plotted with a highlighted region corresponding to the standard
deviation. The target values are represented as dashed lines. Different v noise levels are
tested with a regularization € = 1.
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Figure 9: Snapshots at given iterations k£ and time t of the estimated deformation

compared with the target deformation (transparent) for a high level of noise, v = 0.2.
From left to right, top to bottom we have (k=0, t=0us) (k=0, t=25us) (k=0, t=35us)
(k=1, t=25us) (k=2, t=75us) and (k=3, t=100pus).
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Figure 10: Evolution in time for the estimation HA,’i for the cube case. The estimated

modes components are plotted with a highlighted region corresponding to the standard
deviation. The target values are represented as dashed lines. A weak regularization,

e = 0.0025, and noise v = 0.2 is used.
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Figure 11: The estimation is done for the larger set Z to perform a sensitivity analysis
in the cube illustration. Different outputs of the estimation procedure are plotted and
the set Z* is highlighted.

Figure 12: Quasi static problem
illustration.

(a) Configuration.

Displacement Magnitude (mm)
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L |

(b) Deformation for an axial stress of
57.5MPa.

configuration and target deformation for the plate
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Figure 13: Configuration and examples of measured signals for the wave propagation

problem. The measurement regions are represented in blue and the excited region in
red.
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Figure 14: Reconstruction of w* using the lowest frequency modes from which the
selection of the most relevant modes is done.
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Figure 15: Example of different noise levels for the aluminum plate illustration.
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Figure 16: Evolution in time for the estimation é,’j for the plate case. The estimated
modes components are plotted with a highlighted region corresponding to the standard
deviation. The target values are represented as dashed lines. Different v noise levels are
tested with a neutral regularization ¢ = 1.
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Figure 17: Snapshots at given iterations k and time ¢ of the estimated deformation
compared with the target deformation (transparent). Estimation for v = 0.1. From left
to right, top to bottom we have (k=0, t=60us) (k=0, t=130us) (k=0, t=180us) and
(k=1, t=200pus). Visualization is scaled 300x.
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Figure 18: Evolution in time for the estimation é,’j for the plate case. The estimated
modes components are plotted with a highlighted region corresponding to the standard
deviation. The target values are represented as dashed lines. A weaker regularization,
e = 0.1, is used.
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Figure 19: The estimation is done for the larger set Z to perform a sensitivity analysis
in the plate illustration. Different outputs of the estimation procedure are plotted and
the set Z* is highlighted..
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4.1.3. Case of a 4-point bending on a steel pipe To increase complexity, we consider
a configuration inspired from [43], where the authors use ultrasonic guided waves to
detect weld damage in a steel pipe while it was subjected to a 4-point bending test.
They assess the performance of traditional imaging techniques to detect the damage
while the specimen is subjected to mechanical load. To overcome the bias introduced
by the mechanical load to the ultrasonic signal, they perform signal acquisitions in
pristine conditions for different loads and use them as baselines to, through comparison,
detect changes in the signal due to potential damage. The baseline should be acquired for
every expected load condition, which requires manipulations and reduces the robustness
of a detection system. An alternative to acquiring several baselines is to estimate the
deformation of the structure using the already available signals. For that purpose,
we illustrate the use of our method in this more complex and application-related
configuration. The modeled pipe has a length of 2.94m, a diameter of 0.1973m and
is 8mm thick. The quasi-static problem is depicted in Figure For a total applied
force of 220kN, the target deformation is depicted in Figure 20D}

i
zt x \.
' - % 09 08 T 152 258 % 4 4
(a) Quasi static problem configuration. (b) Target Deformation (visualization 20x).

Figure 20: Quasi static problem configuration and target deformation for the pipe
illustration.

The excitation is done at the top outer-upper surface of the steel pipe at 30kHz,
the observations are obtained from applying the observation operator, as previously
described, with radial sensitivity in 48 regions distributed in 4 circular evenly distributed
sections as depicted in Figure Each section of transducers is rotated 15 degrees
with respect to each other. The synthetic observed data are obtained from simulating
the wave propagation problem up to 1000us. An example of the obtained signal is shown
in Figure 210

The set Z is embodied by the eigenmodes associated with the 60 lowest eigenvalues.
From a guess of the deformation uf generated by the bending surface forces, we can
analyze its decomposition in the eigenbasis. In Figure we plot 1 — 7, from which
the most relevant modes can be selected and are therefore highlighted, making, for
™ = 0.05, 7 = {0,1,2,4,6,7,8,9}. Differently from the previous cases, the relevant
modes are concentrated in the lowest frequencies and are poorly distributed.

Due to the stability issues associated with the potential non-coercivity of the wave
propagation problem, the estimation has to be adjusted with e = 10%, setting a relatively
low update rate for the estimation, hence avoiding instabilities during estimation. The
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(a) Wave propagation problem configuration,
mesh, excitation and measurement regions. (b) Example of measured signal.

Figure 21: Configuration and examples of measured signals for the wave propagation
problem. The measurement regions are represented in blue and the excited region in

red.
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Figure 22: Reconstruction error of u* using the lowest frequency modes from which the
selection of the most relevant modes is done.

evolution of the parameter can be seen in Figure for two different levels of noise,
v =10"* and v = 0.1. For both levels of noise, the estimation succeeds in differentiating
the modes. The estimated deformation are reconstructed at different steps of the
estimation procedure and is depicted in Figure [24]

Discussion. Using high regularization and a large amount of observed data, the
estimate is stable and shows good convergence to the target in a few iterations, even
when noise increases. By comparison with the plate case, we believe that this is
because sensors are well positioned and the acquisition time is long enough so that
this case benefits from rather strong observability, allowing it to well distinguish the
deformation modes. This illustrates the importance of a robust and well-designed
acquisition configuration for a correct estimation.
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Figure 23: Evolution in time for the estimation é,’j for the pipe case. The estimated

modes components are plotted with a highlighted region corresponding to the standard

deviation. The target values are represented as dashed lines. Different v noise levels are

tested with a strong regularization € = 10%.
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Figure 24: Snapshots at given iterations k and time ¢ of the estimated deformation
compared with the target deformation (transparent). Estimation for v = 0.01. From
left to right, top to bottom we have (k=0, t=60us) (k=0, t=130us) (k=0, t=180us) and
(k=1, t=200pus). Visualization is scaled 20x.

Regarding performance of the estimation, The model for the quasi-static problem
had 148k DoFs and the computation of the first 60 eigenmodes takes 8 hours to complete
using a Intel(R) Xeon(R) W-3245 CPU. Finite elements of order two is used for the
quasi-static problem. The wave propagation problem has 2M DoFs and a total of 4662
time steps. One run of the wave propagation problem to generate the observations takes
5 minutes and requires 1GB of RAM. During an estimation of 8 mode components, 9
wave propagation problems are computed in parallel and each iteration of the estimation
procedure takes 2 hours. A workstation equipped with a Intel 19-9880H CPU and 32GB
of RAM is used for the estimation.

Note, however, that while we obtain satisfactory results when the estimation is
performed in a reduced set of modes, the sensitivity analysis performs poorly when it
comes to selecting the relevant modes from a larger set, as can be seen in Figure [25a]
The high-frequency modes are overestimated because they are more observable, as seen
in the Gramian (Figure 25d). This overestimation of the less relevant modes due to
observability is a cause of instability when trying to estimate the deformation using the
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larger set of modes. The evolution of the sensitivity analysis in Figure [25b| shows that
some irrelevant modes compensate for each other when trying to minimize the misfit
because they are less distinguishable. Without the potential instability issue of the
wave propagation problem, the Gramian diagonal indicates that the modes are readily
observable. The Gramian diagonal can also be used to group the modes that conflict
with each other in minimizing the mismatch, allowing selection of distinguishable modes
and adaptive estimation. This is typical of ill-posed inverse problems, where estimation
is efficient once we accept a regularization that here comes from a reconstruction in a
parameter space with a small dimension.

Regarding performance of the sensitivity analysis, 61 wave propagation problems
are computed in parallel, taking 5 hours to complete and using 400GB of RAM, in total.
A desktop workstation equipped with 2x Intel Xeon Platinum 8276 and 512GB of RAM
was used. The same remarks done for the plate case regarding performance are valid
here.

5. Conclusion and perspectives

In this paper, we show how to reconstruct in nondestructive tests a baseline free of
environmental loading conditions using available SHM measurements. Our model-
based approach is inspired by Full-Wave Inversion (FWI) strategies, but here we take
advantage of dynamic programming principles to avoid multiple iterations of adjoint
minimization. In fact, we still rely on an iterative strategy, the Levenberg-Marquardt
algorithm, to transform the initial nonlinear inverse problem into successive linear-
quadratic estimation problems. Each of these linear-quadratic estimation problems is
then solved using a Kalman-based approach. By relying on the Unscented-Kalman
filter, we also avoid the computation of the tangent operator required by the Levenberg-
Marquardt algorithm. The final algorithm converges in a limited number of iterations
compared to standard FWI and is therefore mostly sequential and inherently parallel
with respect to the sigma-points covering the reconstruction space. As a result, our
algorithm efficiency remains comparable to solving the direct guided wave propagation
problem. The main limitation of our approach is that, due to followed dynamic
programming point of view, we are limited to a low-dimensional representation of the
estimated deformation, i.e., only about a hundred modes can be estimated. Moreover,
and this will be the goal of future developments, our approach first considers the
reconstruction of the displacement field, while from the identification perspective, it
might be better suited to reconstruct a strain tensor, for instance, the Cauchy-Green
strain or its invariants. In particular, we believe that this research direction will
help us to better control some deformation constraints related to a potentially ill-
posed wave propagation problem that limits the trust region neighborhood of our
current method. Moreover, our method now needs to be extended to more general
observational operators, some of which may depend on the estimated deformation,
making the presented approach more complex. Moreover, our approach suffers from the
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Figure 25: The estimation is done for the larger set Z to perform a sensitivity analysis
in the pipe illustration. Different outputs of the estimation procedure are plotted and
the set Z* is highlighted.

same limitation as the classical FWI method in terms of the choice of the discrepancy
measure between the model and the data. Recently, [17, [I8] has been shown that the
use of Wasserstein-based distances can overcome cycle-skipping effects in wave field

inversions.
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