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"Whichever wine was within, it was decidedly not identical to
its neighbors. On the contrary, the contents of the bottle in
his hand was the product of a history as unique and complex
as that of a nation, or a man. In its color, aroma, and taste, it
would certainly express the idiosyncratic geology and prevailing
climate of its home terrain. But in addition, it would express all
the natural phenomena of its vintage. In a sip, it would evoke
the timing of that winter’s thaw, the extent of that summer’s
rain, the prevailing winds, and the frequency of clouds. Yes, a
bottle of wine was the ultimate distillation of time and place;
a poetic expression of individuality itself.”

— Amor Towles, A Gentleman in Moscow



Abstract

This thesis aims to investigate the feasibility of developing a successful unsupervised Structural Health
Monitoring (SHM) methodology to detect damage in structures, specifically bridges. Detecting dam-
age, especially in its earliest stages, is challenging, thus prompting the need for robust and effective
methods. The success of such a methodology could lead to timely inspections and interventions,
resulting in significant economic benefits and preventing further damage, including potential failure
of the structure in use.

The approach involves a literature review to establish relevant background knowledge and useful
concepts. From this, a methodology is developed utilizing unsupervised machine learning, specifically
Gaussian Mixture Models (GMM), to identify abnormal behavior indicative of structural damage.

A Finite Element Method (FEM) model of a simple bridge is created and monitored over a
three-year period, serving as a testing ground for the methodology and a primary source for data
generation. Temperature data and its effects on the natural frequencies of the bridge model are used
to establish a baseline for normal or healthy behavior. Synthetic damage, such as settlement and
stiffness reduction, is then introduced to the model to create anomalies or abnormal behavior. The
developed methodology is tested using three case studies, each with varying types of synthetic damage.
By using both the healthy and unhealthy data generated from the model, the healthy behavior of the
bridge is captured using GMM. The model then progressively incorporates unhealthy data into the
proposed anomaly detection algorithm. The algorithm evaluates the likelihood of each incoming data
point of belonging within the healthy distribution, resulting in data points being classified as either
healthy or flagged as abnormal.

The case studies presented in this research underscore the efficacy of the proposed anomaly
detection approach. In scenarios involving sudden or abrupt damage, the algorithm swiftly and
accurately labels abnormal points. For gradual damage scenarios, such as settlement, the algorithm
consistently identifies abnormal points, with the rate of abnormal point detection accelerating over
time. This detection rate is contrasted with the rate of erroneous abnormal point labeling when
processing an exclusively healthy data set through the anomaly detection algorithm. This comparison
reveals a higher rate of abnormal point identification when actual damage is present, affirming the
effectiveness of the unsupervised SHM methodology in pinpointing abnormal behavior within the
modeled bridge structure.

11
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Introduction

Civil infrastructure, comprising buildings, bridges, dams, roads, highways, and many other structures,
constitutes an indispensable element of modern society. Its crucial role lies not only in facilitating
economic growth and societal development but also in providing a safe and secure environment for
human habitation. Given the perpetual presence of external forces, particularly the environment,
civil infrastructure plays a vital role in safeguarding societies from the devastating impacts of natural
disasters and other hazards. Civil infrastructure is therefore subject to continual wear and tear, with
its lifespan often shortened by factors such as exposure to the elements and daily usage. As a result,
regular inspections, maintenance, and repairs are critical to ensuring the safety and longevity of these
structures. Failure to do so can result in the escalation of seemingly minor damages into significant
safety concerns or even catastrophic events, posing a risk to human lives and society as a whole.

In order to combat the potential degradation of civil infrastructure due to external forces and
aging, Structural Health Monitoring (SHM) has emerged as a valuable tool to better understand the
behavior of monitored structures. By continuously monitoring the structural condition, SHM enables
engineers and maintenance personnel to detect early signs of deterioration, allowing for prompt and
targeted repairs and maintenance. This not only helps to prevent small damages from escalating into
larger safety risks or catastrophic failures but also ensures that the infrastructure remains safe and
reliable for continued use. Elaborating on SHM, it can be said that it is the process of identifying
damage in aerospace, civil and mechanical engineering infrastructure. This process involves the regular
observation of a structure or mechanical system over time using measurements, extracting damage-
sensitive features from these measurements, and using statistical analysis to determine the current
state of the system's health. The output of this process is updated information on the structure's
ability to continue performing its intended function over time, considering the aging and damage
accumulation that occurs in operational environments [1].

One major limitation of SHM is the frequent need to rely on data from damaged conditions,
which can pose significant challenges and costs. There are two possible approaches for acquiring
such data: through physics-based modeling or experimental testing. However, accurately modeling
complex structural geometries or material compositions can be difficult, while experiments can be
expensive and limited by the physical size of scaled specimens or components. Additionally, the
effectiveness of damage detection may be limited to the specific types of damage considered, leaving
novel, unconsidered types of damage undetected [2].

In light of these challenges, there is increasing interest in applying unsupervised learning to SHM
tasks. Unsupervised learning is a type of machine learning where algorithms discern patterns and
structures in a data set without the need for labeled or predetermined target outcomes. Rather
than focusing on specific outputs, unsupervised learning algorithms aim to discover inherent patterns,
groupings, or relationships within the data itself. Techniques commonly used in unsupervised learning
encompass clustering, dimensionality reduction, and anomaly detection.

These approaches are particularly beneficial in SHM as they can eliminate the need for damaged
condition data. By dispensing with this requirement, unsupervised learning provides a notable ad-
vantage, as obtaining damaged condition data can be extremely challenging and hard to come by.
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This thesis, therefore, seeks to investigate the potential of unsupervised learning in the field of SHM,
providing valuable insights and underscoring its possible advantages.

1.1. Problem Statement

The goal of this thesis is to develop a framework or methodology that employs unsupervised learning
techniques within the field of SHM. This framework aims to detect damages at the earliest possible
stage. The success of such a methodology could lead to timely inspections and interventions, resulting
in significant economic benefits and preventing further damage, including potential failure of the
structure in use. However, several challenges are associated with the implementation of unsupervised
learning in a civil engineering context, particularly in SHM.

One of the primary challenges is accounting for the operational and environmental variability
that can significantly influence the behavior and performance of civil engineering structures. Factors
such as temperature fluctuations, humidity, wind loads, and other environmental conditions can
cause changes in the structural response that may be unrelated to damage. Similarly, variations in
operational loads, such as traffic patterns or construction activities, can also impact the structure's
performance. Distinguishing between these influences and actual damage-induced changes presents a
significant challenge for unsupervised learning algorithms. In this thesis, one of the goals is to address
one of these environmental variability factors in such a way that it becomes a valuable asset instead
of a limitation, thereby contributing to the effectiveness of the proposed framework.

1.2. Research Question

After having discussed motivations for using unsupervised learning in the context of SHM and provid-
ing an overview of the scope of this thesis, the research question can be formulated as follows:

"How to develop a methodology using unsupervised learning techniques that can effec-
tively detect early-stage damages in structures under environmental variability?”

Detecting damage, especially in its earliest stages, is challenging. Therefore, the study will deter-
mine whether an unsupervised learning method can effectively identify abnormal behavior. To aid in
answering the above research question, a research methodology will be created and followed.

1.3. Research Methodology & Thesis Structure

After introducing SHM, unsupervised learning, and defining the research question, this section outlines
the methodology for conducting the research. The subsequent chapter, the Literature Review, will
explore critical areas pertinent to the proposed methodology. These areas encompass temperature
effects on bridges, damage detection in SHM, machine learning, unsupervised learning, and clustering,
all of which provide the necessary background for developing the unsupervised anomaly detection
methodology.

Using the information learned by the literature review, an unsupervised learning methodology for
anomaly detection will be formulated and applied. This application process will entail the creation
of a FEM model and the execution of three distinct case studies, each concentrating on a different
damage scenario - settlement, stiffness reduction, and a combination of the two. The FEM model
will supply the necessary data for conducting the case studies. The anomaly detection results from
these case studies will be presented, analyzed, and discussed, ultimately leading to a conclusion
regarding the effectiveness of the proposed anomaly detection method being drawn. In addition to
this recommendations for future work will be addressed and highlighted.



Literature Review

This chapter delves into the background knowledge relevant to the objective of developing an unsu-
pervised technique for detecting structural damage. Specifically, the methodology will be applied to
a FEM of a bridge. The impact of temperature on concrete and concrete bridges will be examined to
establish a correlation between temperature and natural frequencies in bridge structures. Additionally,
a brief section will be dedicated to various types of structural damage that will be simulated during
the application of the developed methodology. Furthermore, the concept of SHM is introduced, which
is closely related to damage detection. This section offers a concise overview of SHM and presents
common approaches utilized in the field, including both supervised and unsupervised methods. The
rationale for choosing an unsupervised learning approach is highlighted. To better comprehend the
difference between supervised and unsupervised learning, the topic of machine learning is introduced.
This section also introduces several key unsupervised methods.
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2.1. Temperature Effects

The daily variations in temperature can significantly affect the behavior and performance of bridges,
and it is essential to consider these fluctuations when monitoring and computing the natural fre-
quencies of these structures. Concrete bridges are subject to thermal expansion and contraction due
to temperature changes, leading to variations in the stiffness and damping of the structure. These
changes can have a significant impact on the natural frequencies of the bridge, which is a critical
parameter in its dynamic behavior and response to loads. Additionally, variations in temperature can
alter the elastic modulus and shear modulus of the material, which are key factors in determining
a bridge's vibration behavior. Changes in temperature, whether daily or seasonal, can also impact
the stiffness of expansion joints or supports, thereby altering the constraints and causing shifts in
the vibration characteristics [3]. Furthermore, fluctuations in temperature create substantial thermal
stresses or stress redistribution within a structure, potentially affecting the vibration characteristics
of bridges [4]. Studies have shown that temperature is a major contributor to modal variability, with
changes in modal frequencies due to temperature reaching 5-10% for highway bridges. This is often
greater than the frequency changes resulting from structural damage or degradation [5]. Keeping this
in mind, with change in the structural dynamic characteristics, the accuracy of damage identification
using vibration-based methods is greatly affected [6]. By considering daily variations in temperature,
engineers can gain a more accurate understanding of the natural frequency of the bridge and its
dynamic behavior, allowing for more effective monitoring and maintenance.

The impact of temperature variations on the vibration behavior of long-span bridges is complex.
Typically, temperature distribution and changes within a bridge are non-uniform and vary over time,
causing asynchronous changes in physical parameters among different structural elements [6]. Figure
2.1 perfectly displays the complicated manner of temperature in bridges. It can be seen how countless
parameters play a role in the actual temperature inside the concrete. Some of these parameters can
be listed as:

= Shape of cross-section

= Solar radiation & inclination
= Wind speed

= Air temperature

= Thermal irradiation

= Convection

» 7 4
Convection ~Thermal
irradiation

22777 %

— Solar radiation

Eﬂr—tgrﬁ}; e_rz_lt_u;e_: m Wind speed <w>

HI 8

Figure 2.1: Typical cross-section of a concrete bridge showing the heat exchange between the boundary and the
environment [6].

.

This thesis concentrates on creating a methodology for real-time anomaly detection using unsuper-
vised learning, so a simplified approach will be employed regarding the consideration of temperature
effects in the constructed FEM model. This approach will take into account the influence of temper-
ature on both the elastic modulus and the size of the structure, i.e. the structural members in the
model.
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According to [7], the impact of temperature on the elastic modulus of concrete is much greater
than on a reinforced elastic modulus. When considering a simply supported beam, concrete is the
primary material, so the effect of temperature on the reinforcing bar is disregarded. The calculation
of the effect of temperature on the elastic modulus of the simply supported beam is performed using
the formula provided in the European Concrete Specification CEB-FIP Model Code 2010 [8]:

By = By [1 = 9(T — 20) (2.1)
where,

E; . Elastic modulus [MPa] of concrete at temperature T,

T . Temperature of concrete [°C],

E,pc @ Elastic modulus [MPa] of concrete at 20°C,

g . Temperature coefficient of elastic modulus, with a value of 0.003.

As it relates to the structure size, [7] asserts that the effect of temperature on the dimensions of a
simply supported beam primarily manifests as a change in the beam’s length and the modification of
the section’'s moment of inertia, which is related to the material properties. For a rectangular equal
cross section of a simply supported beam, the change in beam length can be calculated using the
following formula:

I, =04 aAT)l (2.2)
where,
l . Beam length after temperature change,
o . Linear expansion coefficient with reinforcement of 1.2 x 10~% and concrete of 1.0 x 1072,
AT : Change in temperature,
l :Initial beam length.

The change in beam width b and beam height h can be obtained by:

by = (1+vaAT)b (2.3)
hy = (1 +vaAT)h (2.4)
where,
v . Poisson’s ratio (concrete v = 0.2 and reinforced concrete v = 0.31).

At last, by using Equations 2.3 and 2.4 when computing the moment of inertia of the section,
one obtains the variation of the moment of inertia as,

(1 + vaAT)*bh3
12

In the study conducted by [7], it was found that for every 1°C rise in temperature from -40°C to
60°C, the natural frequency of their simply supported concrete beam decreased by 0.148%. These
results were found after having used an acceleration sensor and dropping a steel ball onto the testing
beam from three different landing points in order to obtain three waveforms. The testing of the
beams in this experiment was done at -40°C, -20°C, 0 °C, 20°C, 40°C, and 60°C.

I= (2.5)
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® Simulation value : y1=-0.6181x+429.1838:R*=0.99943
® Theoretical value: y2=-0.6637x+460.8030;R*=0.99943
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Figure 2.2: Results from [7]. Relationship between temperature and the first three frequencies.

From Figure 2.2, a clear linear relationship between the temperature and the natural frequencies
can be seen in both the experimentally obtained values and the theoretically obtained values. However,
as is stated by [7], the derived theoretical natural frequencies of the simply supported beam was only
applicable to the 1% frequency, not higher-order frequencies. It is therefore safe to conclude that
potential future research in relation to this thesis can certainly include a more complex approach
when including temperature effects. This would mean taking into account the impact of uneven
temperature distribution on the natural vibration characteristics.

Having established a straightforward linear relationship between temperature and natural fre-
quency, it is noteworthy to observe a frequent phenomenon in bridge monitoring. An example of
this phenomenon appeared after continuous monitoring of the Z24 bridge, a classical post-tensioned
concrete box girder bridge located in Switzerland. The goal of this monitoring system, operating
from November 11, 1997 to September 11, 1998, was to gather both environmental and vibration
information. With this monitoring conducted by [9], a bilinear behavior was observed between the
frequency and the temperature. This behavior is seen in Figure 2.3, where a sharp increase in the
frequency occurs as the measured temperature goes below 0°C.
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Figure 2.3: Bilinear behavior observed around the freezing point. Relationship between temperature and the natural
frequency [9].

In [10], it is demonstrated that the bilinear behavior is due to the asphalt layer. While during warm
periods, the asphalt does not have any impact, it significantly contributes to the bridge's stiffness
during cold periods. [11] confirms that the stiffness of asphalt has been found to significantly change
near the freezing point. To further reinforce the occurrence of this phenomena, the monitoring by
[12] of the Dowling Hall Footbridge located on the campus of Tufts University, shows similar results.
Figure 2.4 shows the first six natural frequencies versus the western abutment temperature T(o;. For
all six modes, a knee-like observation can be made around the freezing point. This observation is
also attributed to the asphalt layer on the bridge.
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Figure 2.4: Bilinear behavior observed around the freezing point. Relationship between temperature and the natural
frequency [12].

While studying the seasonal effects on the stiffness properties of a ballasted railway bridge in
Sweden, [13] observes the same bilinear relationship, as can be seen in Figure 2.5. The figure aims
to illustrate the shift from warm to cold periods and from cold to warm periods.
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Figure 2.5: Bilinear behavior observed around the freezing point. Relationship between temperature and the natural
frequency [13].

In conclusion, incorporating temperature effects into a finite element model presents a significant
challenge, but it is a worthwhile endeavor. As previously stated, it is advisable to keep things simple
and adopt the Equations 2.1-2.5 for the constructed FEM model used in this thesis. However, when
working with real data, the use of synthetic data is no longer a concern, as it is not employed in that
situation. Finally, the utilization of temperature information is crucial for the current project. By
taking into account temperature effects, a correlation between temperature and natural frequency can
be established, thereby providing a benchmark for what is considered normal behavior in the modeled
structure.
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2.2. Structural Damage in Bridges

Most engineering structures are subjected to loads which can lead to damages or cracks in areas
where excessive stress occurs. Cracks in structural members, such as beams, can result in changes in
stiffness that primarily depend on the crack's location and depth. These cracks can alter the physical
properties of a structure and affect its dynamic response behavior [14]. Studies, like the one carried
out by [14], demonstrate that cracks in beams result in a decrease in natural frequencies, particularly
when the crack is located where the bending moment is at its peak. In a study conducted by [15],
it was shown that relatively simple beam models with a limited number of degrees of freedom can
effectively simulate the effects of an open crack. Despite the complex geometry of cracks, [15] argues
that for low frequency vibrations, only a significant reduction in stiffness is necessary to accurately
represent its effects. As shown in the study, more complicating approaches can be adopted.

In the created bridge model for this project, structural damage is purposefully incorporated to the
model as a way to give rise to the detection of anomalies. Three different scenarios are implemented
into the model:

= Settlement of bridge pier
= Reduction of stiffness in the bridge deck
= Combination of settlement and reduction of stiffness

Regarding the incorporation of damage in the FEM model developed in this thesis, a simple
approach is favored. To simulate the settlement of one of the bridge piers, one of the supports
will be linearly displaced vertically over the course of a year, and new natural frequencies will be
continuously calculated to detect any abnormal behavior. To simulate cracking, a straightforward
method is adopted that involves reducing the stiffness of an element at the point where the bending
moment is highest. Additionally, a combination of these two damage scenarios will also be explored.

2.3. Damage Detection in SHM

Structural health monitoring (SHM) is the process of identifying damage in civil engineering infras-
tructure. It involves observing a structure or mechanical system over time with periodically spaced
measurements, extracting damage-sensitive features from these measurements, and statistically ana-
lyzing these features to determine the current state of the system’s health. With this in mind and the
aim to identify damage in infrastructure, damage has been defined as changes that negatively affect
a system'’s current or future performance, including changes to material and geometric properties,
boundary conditions, and system connectivity. However, the term "damage"” does not imply a total
loss of system functionality, but rather that the system is no longer operating optimally. As dam-
age grows, it reaches a point where it negatively affects the system's operation to an unacceptable
level, which is referred to as failure. Damage can accumulate gradually over long periods or occur
suddenly due to scheduled or unscheduled events [1]. As structures inevitably degrade over time, it
is of paramount importance to utilize SHM methods to make sure that they are up to all necessary
safety and service standards to keep its users safe from catastrophic failures and events.

Within SHM lies vibration-based methods. Vibration-based techniques can be broadly classified
into two categories: model-based and data-driven. In the case of model-based SHM methods, they
are generally implemented using system identification and model updating approaches [16]. Methods
for model updating involve using physics-based models of structures, which are calibrated using real
measurements obtained from the monitored structure. By detecting, localizing, and quantifying
deviations in the updated system parameters, these methods can identify damage. Updating the
parameters can be achieved through various approaches, such as sensitivity-based updating [17] and
iterative optimization updating [18, 19]. Bayesian model updating methods are another option, where
system parameters are represented as probability distributions based on information gathered from
measurements of the structure [2, 20]. Using model-based SHM for long-term monitoring of structures
can be expensive. Finite element model updating for large-scale structures can be computationally
demanding, which could make it challenging for real-time SHM applications [21]. In addition, model
updating methods are prone to errors that arise from modeling, including complex joint behavior,
complex materials, and boundary conditions [22].

Data-driven SHM techniques utilize statistical learning methods that extract damage-sensitive fea-
tures from structural measurement data, often from acceleration time series. The statistical learning
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approach can be supervised or unsupervised. In supervised learning, both undamaged and damaged
condition data are used for training, which can provide information about the location, type, and
extent of damage. However, obtaining damaged condition data can be challenging and costly. Un-
supervised learning is a more practical option for SHM, as it relies on novelty detection methods
that are trained on data extracted from the structure under normal conditions only. This eliminates
the need for damaged condition data and makes it more feasible to acquire training data from field
measurements [2, 23].

Unsupervised learning methods offer several advantages over traditional approaches, including
lower costs and less complexity. In the next section, machine learning will be discussed in greater
detail, including supervised and unsupervised learning. Concepts such as principal component analysis
and clustering, which are examples of unsupervised learning, will also be introduced and explored.

2.4. Machine Learning

Machine learning is a subfield of artificial intelligence that deals with the development of algorithms
and statistical models that allow computers to perform tasks without explicit instructions. Several
definitions arise when the topic of machine learning is brought up. One definition, given by [24], is
when "a computer program is said to learn from experience E with respect to some class of tasks
T and performance measure P, if its performance at tasks in T, as measured by P, improves with
experience E". In other terms, machine learning involves training systems on large data sets, enabling
them to make predictions or decisions based on the patterns they have learned from the data. The
versatility of machine learning allows it to be utilized in various fields, including image recognition,
speech recognition, natural language processing, and predictive analytics. In particular, its application
in Structural Health Monitoring (SHM) is relevant to the current thesis.

Machine learning can generally be classified into three categories: supervised, unsupervised, and
reinforcement learning. In Figure 2.6, [25] shows how machine learning can be divided into these three
main groups. From the figure it is seen how supervised learning includes classification and regression
methods, while unsupervised learning deals with clustering. The training data is represented by
colored points and triangles, and new data that can be predicted by the trained model is represented
by yellow stars.
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Figure 2.6: The main types of machine learning [25].

A key distinction can be made between supervised and unsupervised learning. When dealing with
supervised learning, the algorithm is trained on a labeled data set. This is not the case for unsupervised
learning. Labeled data is a type of data that includes both input variables and corresponding output
variables, while unlabeled data does not include corresponding output variables. Figure 2.7, illustrates
the difference between unlabeled and labeled data using a data set consisting of images of dogs and
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cats. Here the input variables are the images of dogs and cats and the corresponding output variables
are the labels, or tags, associated with each image. It can be seen how for the case of the labeled
data set on the far left, each image has been labeled correctly, either as a dog or a cat. In addition
to this, a separate labeled data set can be seen with the same input variables, however in this case
the data set has the corresponding weight of each animal as its output variable. Comparing these
two data sets to the data set marked as unlabeled, the input variables remain unchanged but there
are no corresponding output variables.

Labeled data Labeled data Unlabeled data
Y Yo
5| 8 &
18 pounds 14 pounds

12 pounds 9 pounds

Figure 2.7: Example of labeled data and unlabeled data [26].

Tying this information together with the objective of this thesis, the choice between using super-
vised learning versus unsupervised learning is clear. In the context of structural health monitoring,
supervised learning requires extensive data from the sensing system and physical models. This means
that both damaged and undamaged information is available. Since this data is seldom available, un-
supervised learning is the more appropriate choice. This requires creating an initial baseline assuming
normal conditions of the bridge or structure. Then, the algorithm detects deviations from this baseline
by analyzing new data from the sensing system [27, 28, 29].

2.5. Unsupervised Learning

Having determined that unsupervised learning will be employed for detecting damage in the analyzed
bridge model in this project, it is of high importance to delve into and introduce an important
unsupervised method and approach that will be utilized to achieve this objective. One of the methods
being Principal Component Analysis (PCA) and the other approach being anomaly detection through
clustering. These techniques play a critical role in various applications such as image compression,
fraud detection, and fault detection. However, they can also be employed in the realm of SHM, which
is the present undertaking.

2.5.1. Dimensionality Reduction
Dimensionality reduction is a critical process in data mining and machine learning, particularly when
dealing with high-dimensional data. High-dimensional data, where the number of features can ex-
ceed the number of independent samples, is a common occurrence encountered by statisticians in
both academic and industrial settings [30]. Dimensionality reduction techniques aim to minimize
data dimensionality and expose the inherent data structure while forfeiting minimal accuracy and
information. These techniques can be either linear or non-linear. Linear methods transform data into
a lower-dimensional feature space through linear combinations of the original variables. Conversely,
non-linear methods come into play when the initial data space encompasses non-linear relationships
and structures. Non-linear dimensionality reduction techniques, including kernel PCA (kPCA), man-
ifold learning methods, and autoencoders, generally create a lower-dimensional data representation
while preserving inter-data point distances.

Linear techniques can be classified as either supervised or unsupervised. Unsupervised methods like
PCA focus solely on the input feature matrix to discern patterns. In contrast, supervised methods
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such as Partial Least Squares (PLS) and Linear Discriminant Analysis (LDA) take both features
and responses into account. Several linear supervised techniques include LDA, PLS, and active
subspace methods, while unsupervised linear methods include PCA, kPCA, and Factor Analysis. These
techniques train on unlabeled data and consider only input features when seeking lower-dimensional
representations [31].

As this thesis deals with linear data and employs unsupervised learning, PCA is the method
of choice for dimensionality reduction in this context. Techniques such as PCA, greatly simplify
the learning and training of regression and classification models for extracting patterns in the data.
This is achieved by transforming the original variables into a new set of variables, thereby reducing
the number of features while preserving the most important and sensitive ones. This process not
only simplifies the data analysis but also helps in identifying patterns in the data. The overall goal
of dimensionality reduction methods is to enhance the accuracy and efficiency of data mining by
reducing the data set and increasing data quality [31].

When a structure is monitored for a period of one or two years, a vast amount of data is collected.
However, analyzing and making sense of this large and complex data can be a daunting task, especially
when many data features are present. As previously stated, PCA aims to simplify large and complex
data sets by reducing the number of variables while retaining as much variation as possible in the
data. This is accomplished through the transformation of the original variables into a new set of
uncorrelated variables called principal components. The first few principal components are ordered
in such a way that they capture most of the variation in all the original variables. The computation
of these principal components involves solving an eigenvalue-eigenvector problem for a semi-definite
symmetric matrix [32].

The monitoring of structures involves the use of tens or hundreds of different sensors to collect
data. These sensors generate single or multi-feature data continuously with varying sampling rates.
Extended monitoring, lasting several years, can result in the generation of a massive amount of data.
However, not all of this data is necessarily used when it comes to the analysis of it. Additionally, as
it pertains to the increasing dimensionality of the features, external environmental and operational
factors play an important role [23]. Using PCA for dimensionality reduction would be highly beneficial
in this scenario. PCA reduces the number of features while preserving the most important and sensitive
features. It also retains the ability to identify patterns in the data [27].

In the field of SHM, PCA has been established as a valuable and essential tool. This thesis
involves generating vasts amounts of data with numerous features over an extended period of time.
Incorporating PCA into the project's methodology will be crucial. The methodology chapter will dig
deeper into PCA, covering its theoretical interpretation and implementation.

2.5.2. Clustering

Clustering is a popular unsupervised learning approach which is often related to the task of anomaly
detection. The goal is to identify data points that deviate from the normal patterns in a data set.
This technique is used in various fields of work and is especially useful in the field of civil engineering
as it relates to structural health monitoring.

One of the frequently used clustering techniques in anomaly detection is k-means. Other popular
clustering methods include Gaussian Mixture Model (GMM), Spectral Clustering, and Density-Based
Spatial Clustering of Applications with Noise (DBSCAN). These techniques group data points into
clusters based on their similarities using different algorithms and are able to detect anomalies by
recognizing data points that do not belong to any of the formed clusters. In the following sections,
these clustering methods are explored further.

K-means

The k-means algorithm is a widely used, iterative method in unsupervised learning that partitions n
objects into k clusters. The objective is to have data points within a cluster be as similar as possible
while being as dissimilar as possible to data points in other clusters. In Figure 2.8, [33] displays a
flowchart of the algorithm. k-means works by first randomly initializing a user specified k£ number
of centroids, and then iteratively reassigning data points to the closest centroid and updating the
centroid position until convergence.
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Figure 2.8: Standard k-means algorithm [33].

A pseudocode of the clustering algorithm is also supplied by [33], which gives a more compre-
hensive, step-by-step illustration of the algorithm's operation. In the first initialization step, N
represents the set of objects to be clustered. It is defined as N := {z,,z,,...,z, }, where 2, € R?
fori = 1,2,...,mn and d > 1 is the number of dimensions. The algorithm will attempt to divide
the objects in NV into k clusters, where k is specified as an input to the algorithm. M represents
the set of centroids and is defined as M := {pq, po, ..., 1.}, where g, pig..., p1), are the centroids for
each of the k clusters. The k-means algorithm starts by randomly selecting & objects from N as
the initial centroids, and then adjusts the centroids iteratively during the classification and centroid
calculation steps, until the algorithm converges. The final positions of the centroids will determine
the boundaries of the clusters.

Algorithm 1: Pseudocode of the k-means algorithm

// Input
N:=x,..,x,;
k: number of clusters;
// Initialization
Randomly select k objects from N and set them as initial centroids;
M= iy, o, g
// Classification
for z, € N do
Calculate the Euclidean distance from z; to each centroid;
Assign object x; to the closest centroid pi;
end
// Centroid calculation
for 1, € M do
| Recalculate the centroid as the mean of all objects assigned to p,;
end
// Convergence
repeat
if the sum of squared distances of objects to their assigned centroids decreases by less
than a predefined threshold then
| Stop the algorithm;
else
| Go to Classification;
end

until Stop the algorithm;

K-means is a partitioning technique and is well-suited for data that is spherical and equally sized.
Partitioning techniques group objects based on the proximity of the objects to one another. With this
in mind, k-means performs best when clusters are separated by clear, distinct boundaries and each
cluster has roughly the same number of points. When the data has clusters with different shapes,
sizes, or densities, or when the clusters are not separated by distinct boundaries, k-means may not
perform as well. In simpler terms, the algorithm struggles when it comes to uncover clusters of
complex shapes. Additionally, k-means is sensitive to the initial choice of centroids, so if the initial
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choice is poor, the final solution may not be ideal. In these cases, alternative clustering algorithms
such as Spectral Clustering, DBSCAN, or GMM, may be more appropriate [34].

Spectral Clustering

Spectral Clustering is a well-regarded and effective technique for clustering high-dimensional data.
Its foundation is rooted in linear algebra, graph theory, and eigenvalue decomposition, which allows
for the data clustering problem to be transformed into an eigenvector problem. The eigenvectors of
a suitable matrix representation of the data are then related to the cluster assignments. The steps
of Spectral Clustering are seen in Algorithm 2. In general, the procedure of the algorithm can be
summarized as [35, 36]:

1. Similarity Matrix Generation:
The initial stage involves generating a similarity matrix that depicts the relationships between
the data points. Typically, the similarity matrix is represented as a matrix of pairwise distances
between the data points, where higher distances indicate lower similarity.

2. Normalized Laplacian Matrix Calculation:
The next step is to compute the normalized Laplacian matrix, which is a graph representation
of the data. The Laplacian is calculated as L = D — W, where D represents a diagonal matrix
of node degrees and W is the weighted adjacency matrix.

3. Eigenvector Factorization:
The third stage involves performing eigenvector factorization on the Laplacian matrix. This
involves breaking down the matrix into its eigenvectors and eigenvalues. The eigenvectors of
the Laplacian are equivalent to the cluster assignments, and they serve as the feature vectors
for the clustering process.

4. K-means Partitioning:
The final step involves performing k-means partitioning on the eigenvectors, which serve as
the feature vectors for the clustering process. The k-means algorithm divides the data into &
clusters based on the similarities between the feature vectors.

Algorithm 2: Pseudocode of the Spectral Clustering [35, 36]

Data: Similarity matrix S € R™*™, number of clusters k

Result: Clusters A, A,, ..., A,

Construct a similarity graph with weighted adjacency matrix W;

Compute the normalized Laplacian matrix L;

Compute the first k generalized eigenvectors u;, u,, ..., u,, of the generalized eigenproblem
Lu = \Du;

Let U € R™** be the matrix containing the vectors u;, u,, ..., u, as columns;

fori=1,2,...,ndo
| Lety, € R be the vector corresponding to the i-th row of U

end

Cluster the points (y;), in R with the k-means algorithm into clusters Cy, C,, ..., Cy;
Define A; = j |y, € C; fori=1,2,... . k;

return the clusters A, A,, ..., A;

The Spectral Clustering method can perform exceptionally well in certain circumstances. However,
it has limitations in terms of scalability. The algorithm involves computing eigenvectors, which can
be a resource-intensive calculation, especially when handling large matrices [34].

DBSCAN

There are various clustering methods to choose from, many of which excel in identifying clusters
with spherical or elliptical shapes. As previously discussed, methods such as k-means and GMM can
struggle in identifying clusters with more complex shapes. Spectral Clustering is a good choice for
more intricate shapes, but its performance is limited by its computational cost and may not be suitable
for large datasets. In this thesis, a data set of three years of monitoring data from a modeled bridge
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is used, resulting in a massive data set that poses potential challenges in terms of computational time
and cost.

However, another method that excels in finding arbitrary-shaped clusters is DBSCAN. DBSCAN is
a density-based clustering method that models clusters as dense regions in the data space, separated
by sparse regions. This approach allows for the discovery of non-spherical clusters [34]. Monitoring
data from structures can often be high-dimensional and have shapes that are not simple or spherical
in nature. [37] showcases the strengths of the DBSCAN method by comparing it with other clustering
methods such as k-means, using a data set of points densely present in the form of concentric circles.
Figure 2.9 shows the unlabeled data set as well as the results of the two clustering methods. It is
evident that DBSCAN performs better than k-means with this particular data set, managing to label
three distinct clusters in a way that a human would. DBSCAN also successfully labels outliers, which
are data points that do not belong to any specific cluster and are colored in purple. In comparison,
k-means identifies four clusters, which are not labeled correctly.
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Figure 2.9: Clustering performed on unlabeled data set (a), by means of k-means (b) and DBSCAN (c) [37].
DBSCAN is a straightforward and efficient method that demonstrates key concepts crucial for any

density-based clustering technique. The method defines three different types of points and requires
only two user-defined parameters. By utilizing these parameters and a simple distance function,
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DBSCAN is able to go from point to point and label each point either as a core point, border point,
or a noise point. Inside of a cluster, there are only two kinds of points, a core point or a border
point. In order for an arbitrary point p to be labeled as a core point, it must satisfy the user-defined
parameters minPts and eps. That is, point p, with the help of a distance function, must satisfy the
specified reachability condition set by eps, as well as fulfil the density threshold defined by minPts
[38, 34]. To better understand these definitions and parameters they are further explained below:

» eps: Often referred to as the eps-neighborhood of a point p, [38] defines this parameter by
Neps(p) = {q € D | dist(p,q) < eps}. Where, D is a database of points, and g is a point
similar to p. The specified value of eps defines the radius of point p.

= minPts: Defines a limit for the number of neighbors required for a core point to exist. This
parameter can be looked at as a density threshold when designating areas or regions as densely
populated.

= Core points: A data point p is a core point if the number of neighboring points within a given
distance of eps is exceeded. Core points are considered to be the dense regions of a cluster
and satisfy the condition |N,,(¢)| > minPts.

= Border points: A data point that falls within N, (p) of another core point but has fewer than
the specified number of minPts of points within its defined distance eps from it.

= Noise points: If a data point does not satisfy the conditions of core points nor border points,
it is classified and labeled as a noise point (outlier).

To help visualize how DBSCAN works, [39] provides Figure 2.10 as a way to depict the principles
of how data points go through the process of satisfying the above definitions. In the figure, it can
be seen how minPts = 4 as well as how each circle represents the defined radius of eps. It can be
deduced from the image that the A labeled points are considered as core points, B and C as border
points, and the lone blue point N as a noise/outlier point.

Figure 2.10: lllustration of DBSCAN [39].

Furthermore, Figure 2.10 illustrates some important definitions laid out in [38], relating to direct
density-reachability, density-reachability, and density-connectivity. The definitions of these terms are
given by [38] as:

= Direct Density-Reachability: A point p is directly density-reachable from a point g with
respect to eps, and minPts if

1. p € N, .(q) and

eps
2. |Ngps(q)| > minPts (core point condition).
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Density-Reachability: A point p is density-reachable from a point g with respect to eps and
minPts if there is a chain of points py,p,,...p,,, with p; = ¢ and p,, = p such that p,, is
directly density-reachable from p,.

Density-Connectivity: A point p is density-connected to a point ¢ with respect to eps and
minPts if there is a point o such that both, p and ¢ are density-reachable from o with respect
to eps and minPts

With these terms available, the definition for a cluster and noise can be made. [38] defines these as:

Cluster: Let D be a database of points. A cluster C' with respect to eps and minPts is a
non-empty subset of D satisfying the following conditions:

1. Vp,q:if p e C and q is density-reachable from p with respect to eps and minPts, then
g € C (maximality).
2. Vp,q € C: pis density-connected to ¢ with respect to eps and minPts (connectivity).

Noise: Let C},C,,...,C}, be the clusters of the database D with respect to parameters eps;
and minPts;, ¢ = 1,2,..., k. Then we define the noise as the set of points in the database D
not belonging to any cluster C;, i.e. noise ={p € D Vi:p ¢ C,}.

With all of this in mind, the DBSCAN method is shown in Algorithm 3.

Algorithm 3: Pseudocode of the DBSCAN algorithm [34]

Data: Data points D, radius eps, minimum number of points minPts
Result: Clusters of data points labeled
foreach point p in D do

if p is not visited then
mark p as visited
N ={q € D|dist(p,q) < eps}
if |[N| < minPts then
‘ mark p as noise
end
else
create a new cluster
add all points in N to the new cluster
foreach point ¢ in N do
mark ¢ as visited
M = {r € D|dist(q,r) < eps}
if |[M| > minPts then
| add all points in M to N
end
end
end
end

end

GMM

GMM, also known as Gaussian Mixture Model, is a commonly used probabilistic model for clustering.
The basic concept is to view each cluster in a data set as a Gaussian distribution, with the assumption
that each data point originates from one of these Gaussian distributions. The model then determines
the parameters of these distributions, such as the means and covariance matrices, to maximize the
probability of the data given the model. When a data set contains two dominant clusters, a single
Gaussian distribution may not accurately capture its structure. However, combining two Gaussians
results in a more precise representation of the data [40].



2.5. Unsupervised Learning 18

In Figure 2.11, a basic data set is used as an example to demonstrate the use of Gaussian
distributions in GMM. In the figure, blue curves show the contours of constant probability density.
On the left, a single Gaussian distribution is fitted to the data using the maximum likelihood method.
It can be observed that this distribution fails to capture the two dominant clusters in the data and
places significant probability mass in the central region between the clusters where the data is sparse.
On the right, the distribution is represented by a linear combination of two Gaussian distributions,
which have been fitted to the data using the maximum likelihood method. This representation
provides a better characterization of the data structure by accounting for the presence of two distinct
clusters.
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Figure 2.11: A plot of an example data set. On the left side, a single Gaussian distribution is applied to the data,
while on the right, a linear superposition of two Gaussian distributions has been used to fit the data [40].

Figure 2.12 illustrates an example of 500 data points drawn from a mixture of 3 Gaussian distribu-
tions, as shown in Figure 2.13. Three different figures are present, (a) depicts the complete ground
truth of the data set, (b) shows the unlabeled data, and (c) displays the values of the responsibilities
associated with each data point. The responsibility values act as a measure of how much each com-
ponent of the model is "responsible” for explaining a particular data point. These values are used to
assign each data point to a cluster, with the cluster being defined as the mixture component with
the highest responsibility value for that data point. Plotting the responsibilities results in a heatmap,
revealing the extent to which each component is responsible for each data point. Higher values
on the heatmap indicate a more significant correlation between the component and the data point.
These plots help identify well-separated clusters of data points that have a strong association with a
particular component, as well as ambiguous data points that may belong to multiple components.
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Figure 2.12: Example of 500 data points drawn from the mixture of 3 Gaussians [40].

Figure 2.13 depicts an illustration of a mixture of 3 Gaussian distributions in a two-dimensional
space. Of the three sub-figures, (a) shows the contours of constant density for each of the mixture
components, represented by red, blue, and green, with the values of the mixing coefficients displayed
below each component, while (b) presents the contours of the marginal probability density, p(z), of
the mixture distribution, and (c) displays a surface plot of the distribution p(z). More information
relating to these figures and the theory behind mixtures of Gaussians can be found in [40].
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Figure 2.13: lllustration of a mixture of 3 Gaussians in a two-dimensional space [40].

A general pseudocode for GMM is seen in Algorithm 4 below. The algorithm starts by initializing
the parameters of the Gaussian distributions that make up the mixture models, such as the means p,
covariance matrices Y, and mixing coefficients . The algorithm then alternates between two steps
until convergence: the expectation (E) step and the maximization (M) step.

= E-step
The responsibilities -, ,, for each data point x,, and mixture component k are computed using
the current estimates of u, 3, and 7. This step computes the probability that each data point
belongs to each cluster.

= M-step
The parameters y, ¥, and 7 are updated using the responsibilities ,, ;.. This step maximizes
the likelihood of the mixture model given the current responsibilities.

The algorithm continues to alternate between the E-step and the M-step until the change in the
parameters A is less than a pre-defined tolerance . At this point, the algorithm has converged and
the final clusters and their parameters are returned. If the maximum number of iterations T, .. is
reached before convergence, the algorithm will return the best results found so far [40].

Algorithm 4: Pseudocode of the GMM algorithm
Data: Data set X, number of clusters K, maximum number of iterations 7T, .., tolerance ¢
Result: Clusters and their parameters
// Initialization
Initialize the parameters of the Gaussian distributions, such as means p, covariance matrices
¥, and mixing coefficients ;
fort=1toT,,,, do
// E-step
Compute the responsibilities v, ;, for each data point x,, and each mixture component k
using the current estimates of u, 3, and 7;
// M-step
Update the parameters (i, 3, and 7 using the responsibilities ,, ;
// Check for convergence
if A < e then
| break;
end
end
return the final clusters and their parameters

GMM is a well-known approach for clustering points in R™. However, it has some limitations,
such as the requirement to make the assumption that each cluster's density is Gaussian in order
to use parametric density estimators. Furthermore, the log-likelihood function of GMM can have
multiple local minima, which can result in the need for multiple restarts of iterative algorithms to
reach a satisfactory solution [41]. Due to these limitations, GMM may not be the optimal choice for
clustering certain shapes, particularly those that are non-Gaussian or non-elliptical.
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Nevertheless, GMM has been chosen as the preferred clustering method for developing an anomaly
detection methodology in the context of this thesis. This choice is motivated by GMM's exceptional
capability to model the distribution of healthy data points, thereby facilitating anomaly detection
based on the likelihood of new data belonging to the healthy distribution or not. A detailed explanation
of the proposed anomaly detection procedure is provided later in the report.

2.6. Conclusion

In this chapter, an overview of the relevant literature and key concepts for detecting anomalies in
SHM in an unsupervised manner was provided. The significance of taking into account the impact of
temperature on the natural frequency of bridges was emphasized, as well as simple damage scenarios
that will be modeled in the developed FEM model. The use of PCA was introduced and its potential
importance was discussed. Moreover, four different clustering algorithms were explored, making it
possible to choose the most suitable algorithm for a specific task.



Methodology

3.1. General Framework

A methodology is now to be constructed in order to bring about the possibility of anomaly detection.
The steps that must be taken to achieve the goal of this project can be summarized in a workflow
diagram. The workflow is a rough estimate of the procedure and is shown in Figure 3.1. The goal
is to outline a method that can reveal whether or not new incoming monitoring data of a bridge can
be considered healthy or unhealthy. In other words, by defining what normal behavior of a specific
bridge is, the method allows for the detection of abnormal behavior of said bridge as incoming data is
measured in real-time. This makes the problem unsupervised in nature, as the data used to determine
normal behavior is unlabeled.

Introduce
temperature
effects

Introduce

Build FEM Model
structural damage

Compute the first
n natural
frequencies

Explore use of
PCA

Construct data set

Anomaly detection

Figure 3.1: Workflow diagram.

The framework is based on going from a simple FEM model to detecting abnormal behavior in
the analyzed bridge model. After having developed a concrete method that achieves the sought after
goal, the method can consequently be transferred for case studies of bridges or different types of
monitored structures.

3.2. Data Generation & Modeling

Data generation can be attributed to the first few operations in the workflow defined in Figure 3.1.
For any kind of anomaly detection, it is necessary to have data relating to the monitored structure.
In a real-life scenario, sensors or accelerometers are placed throughout the structure to be monitored.
These devices provide useful information that allow, for example, the natural frequencies of the
monitored structure to be found. With no available monitoring data to make use of, a FEM model of

21
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the structure can be prepared. With a FEM model, essential measurement data can be synthetically
produced. This becomes the first important step out of many, to developing a methodology that
can be applied to detect abnormal behavior of bridges using unsupervised machine learning. The
unsupervised learning aspect of this methodology is highly important, as it eliminates the need for
damaged condition data which is a challenge in and of itself to come by and acquire. By eliminating
the need for damaged condition data, monitoring becomes more cost-effective and less complex.

In this thesis, a simple FEM model is created to represent a two-dimensional bridge. This model
is made with the aid of the feastruct package in Python. The geometry of the bridge can be seen in
Figure 3.2. The bridge consists of three spans and two piers. The smaller two spans on the left-hand
side and the right-hand side are both 2.5 meters in length while the middle span is 5 meters long.
The two piers have a height of 2.5 meters.
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Figure 3.2: Geometry of the bridge to be analyzed.

In total there are 24 Euler-Bernoulli beam elements and 25 nodes connecting all of them. The left
hand-side of the bridge deck is simply supported, that is, displacement is restricted in the horizontal
and vertical directions. On the other side of the bridge, a roller support is present, where the
displacement is only restricted in the vertical direction. The bottoms of each pier are fixed to the
ground, fully restricting rotation and displacement of those nodes. In this FEM model, the section
is assumed to be rectangular, with dimensions of 225 mm for the base and 300 mm for the height.
The material is assumed to be concrete, and an elastic modulus of 30,000 MPa is used.
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Figure 3.3: Natural frequency f; ~ 34.65 Hz and its mode shape.
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Figure 3.4: Natural frequency fy ~ 82.04 Hz and its mode shape.
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Figure 3.5: Natural frequency f3 ~ 85.34 and its mode shape.
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Figure 3.6: Natural frequency f, ~ 97.29 Hz and its mode shape.
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Figure 3.7: Natural frequency f5 ~ 110.61 Hz and its mode shape.

As a part of the FEM model, it is important to introduce temperature effects to the model. By
introducing the effects of temperature on the modeled bridge, it allows for a relationship between
temperature and the natural frequencies to be established. This relationship is critical because it allows
for the normal behavior in the modeled bridge to be determined. By comparing new data to existing
data, deviations from the established relationship between temperature and natural frequencies can
potentially be observed. This step is crucial for progressing further with the methodology and detecting
anomalies. This relationship is seen in the Literature Review chapter and is implemented into the FEM
model. Establishing such a relationship, allows for the behavior of the modelled bridge to be analyzed
over time. This is done by importing real temperature data over a specific time span. Computing the
first n natural frequencies over the desired time span will lay out the 'training’* data to be used.

In addition to the temperature effects, a type of structural damage ought to be introduced to the
analyzed bridge model. This structural damage could be a settlement of one of the supports over
a specific time span. This time span should be in addition to the one used to generate the original
healthy data, as introducing structural damage to the model will result in the obtention of unhealthy
data when computing the first n natural frequencies.

After computing the first n natural frequencies over time for healthy conditions of the modeled
bridge as well as for abnormal conditions, a data set is consequently constructed for both states. One
data set represents the healthy state which is used to define a behavioral baseline for the bridge and
the other data set to represent the damaged state of the bridge. This data set will prove useful when
it comes to detecting abnormal behavior of the analyzed bridge. An example of such a data set is
presented in Table 3.1, which is derived from the first case study using the methodology outlined in
this chapter. In this study, the first five natural frequencies are computed over a period of three years.
Settlement () is introduced to the model at the beginning of the third year and linearly increases
from 0 mm to 500 mm during the last year, resulting in anomalies being introduced to the data set.
Therefore, the first two years are considered healthy data while the third year is classified as unhealthy.
It is important to note however, that the column containing the settlement information is disregarded
and treated as if it were not there.

*In this context, the term ’training’ data is used to refer to the data that is used to establish a baseline for normal
or healthy behavior of the monitored structure, even though the term is typically associated with supervised machine
learning rather than unsupervised learning.
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Table 3.1: Constructed data set.

T[Cl fi[Hz fy[Ha]  f5[Ha]  fy [He]  f5 [Hz] 6 [mm]
1120 3562 8433 8773 100.01 113.71 0
0.616  35.64 8441  87.77 100.02 113.69 0
-0.279 3567 8446  87.92 100.26 113.93 0

w N =3

13139 2,635  35.12 82.34 87.10 100.61 112.22  499.89
13140 1.785  35.44 81.18 87.39 99.55  112.80  500.00

3.3. Data Preprocessing

It is of high importance to make sure that all data is preprocessed appropriately before it subjected
to either PCA or clustering. This preprocessing is both necessary for the original healthy data as well
as the incoming anomalous data. Before PCA or clustering is performed on the original data set, the
data needs to be scaled. With the help of scikit-learn’s StandardScaler object in Python, the data
features are standardized by removing the mean and scaling to unit variance. This is carried out using
Equation 3.1,

T—p

Z = . (3.1)
with Z being the standard score of a sample x, p is the mean, and o is the standard deviation
of the samples. Exploring normalization of data prior to or after standardization can be desirable.
Normalization scales the variables between the range of -1 and 1, and can be advantageous in some
cases. However, in this scenario, only scaling the data sets is necessary. As monitoring data of
bridges deals with features that are not necessarily at the same scale, e.g. temperature [°C] and
natural frequencies [Hz], standardization removes the units of measurements and normalizes the data
to a common scale. This is precisely why preprocessing data is crucially important as it helps to
ensure that the data is in a suitable format for further analysis. This allows for more accurate results
from any subsequent analysis of the data.

Using the process and procedure of PCA outlined in the following section, it is realized that pro-
jecting incoming data onto the already generated PCA space is possible by performing PCA a second
time, for the incoming anomalous data. First, the original data is projected onto a new subspace
of lower dimensionality, as determined by the number of components specified when initializing the
PCA. Next, using the already fitted 'healthy’ PCA, the same PCA transformation is applied to the
incoming data. This projects the incoming data onto the same lower-dimensional subspace as the
'healthy’ data [42]. With this projection, outlier/anomaly detection can be conducted as a next step.
Prior to this projection, the anomalous data set undergoes the same preprocessing as the original data
set.

3.4. Principal Component Analysis

To better understand or explore what, if anything, occurs when structural damage is introduced to
the model, PCA will be performed on the healthy data set. By performing PCA, linear dimensionality
reduction takes place while capturing the variance in the data set and preserving the most important
information that it holds. PCA can be particularly useful for large data sets as it can help to reduce
dimensionality However, it is important to determine whether or not PCA is appropriate for the
specific data set being analyzed, as there may be a significant loss of information when reducing to
a lower dimension, which could ultimately impact subsequent analysis in a negative way.

PCA is especially useful for large data sets, as it enables one to interpret the data more easily. As
one can imagine, datasets consisting of thousands of entries and hundreds of features are as often
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as not, difficult to make sense of or interpret. Performing PCA on such a database, will reduce the
dimensionality of the dataset, while maintaining as much statistical information as possible. This
statistical information can be related to the variability. Preserving the statistical information or
variability of a dataset is achieved by identifying new variables, known as principal components (PCs),
which are linear functions of the original variables. These new variables successively maximize variance
and are uncorrelated with one another. The process of finding these variables, or principal components,
is done by solving an eigenvalue/eigenvector problem [43].

Different methods are available for performing PCA. There are two methods that are considered
to be more common than others, one being related to using EVD (Eigenvalue Decomposition) and the
other, using SVD (Singular Value Decomposition). The procedure for the EVD method and finding
the PCs is summarized in the following steps:

1. Acquire data set and organize it into a matrix X

2. Compute the mean-centered matrix X,

3. Compute the covariance matrix Cov(X,)

4. Compute the eigenvalue decomposition of Cov(X,)
5. Obtain the principal components

The principal components are found after having computed the eigenvectors from the covariance
matrix and ordering the eigenvalues in decreasing value. By rearranging the eigenvalues, the corre-
sponding matrix containing the eigenvectors are also sorted by decreasing eigenvalues. The column
vectors of this matrix, the eigenvectors, are now ordered in terms of significance. A higher eigenvalue
represents more significance or importance when it comes to information loss. That is, by choosing to
ignore the eigenvectors with the largest eigenvalue would be extremely consequential as much infor-
mation related to the original data set would be lost. However, by ignoring the principal components,
or the eigenvectors with the smallest eigenvalues, one can minimize the information loss and perform
a successful dimensionality reduction of the original data set [44, 45].

Similarly, the principal components can be obtained or computed using SVD. The SVD theorem
is stated as the following in [46]:

Theorem. Let X € R™*™, Then there exist orthogonal matrices U € R™*"™ and V € R™*" such
that

X =UxVvT (3.2)
where
S 0
2 =
0 0

and S = diag(oy,...,0,) with
o, >...20.>0.

This factorization proves useful when it comes to PCA, as the principal directions for the matrix
representing the data set, X are contained in the columns of V or the rows of VI. To eliminate
one direction, the last column of V can, for example, be removed. To project the original data
points from X onto the remaining principal directions, one can perform the matrix multiplication
XV, after having removed any unwanted principal directions. Note that since SVD ensures that the
principal directions in 'V have a magnitude of one, this projection is simply a matrix multiplication.
As described by [47], the procedure for computing the PCs is summarized in the following steps:

1. Acquire data set and organize it into a matrix X

2. Compute the mean-centered matrix X,

3. Use the SVD to find X, = ULVT

4. Keep the first k columns of UX, and the first k rows of VT

5. Compute X, ~ UXVT with the reduced UX and V¥
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With these steps, the data set X with a dimensionality of n x d is reduced to n x k (where k < d).
The principal components of X are found as the columns of

X =UxvT
XV =UxVTv
XV =UE Since VIV =1.

To illustrate the effects of PCA, Figure 3.8 shows how a two dimensional data set is reduced to
a one dimensional one. The blue points of the original data set are projected onto the first principal
component, in this case u;. These projected points are marked as red.

Xy

Figure 3.8: Example of PCA: 1-D projection (red) of 2-D points (blue) in the original space [48].

With the help of Figure 3.9, the goals of PCA are better demonstrated. It can be seen how
PCA seeks to identify a set of directions that maximizes the variance of the data and minimizes the
residuals. By maximizing the variance, the residuals that are associated with information loss and
projection error are minimized.

Maximize variance Minimize residuals
(squared distance) (squared distance)

of red dots in in this direction
this direction

Figure 3.9: Two equivalent views of principal component analysis [49].

3.5. Anomaly Detection

The detection of unusual patterns in data is referred to as anomaly detection. These patterns deviate
from the expected behavior and can be called anomalies, outliers, noise, discordant observations,
aberrations, or contaminants depending on the field of application. Anomaly detection is widely
used in various fields such as credit card fraud detection, insurance or healthcare fraud detection,
cyber-security intrusion detection, fault detection in safety-critical systems, and military surveillance
for identifying enemy activities [50]. Another significant and pertinent area where anomaly detection
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is used, is the field of structural health monitoring (SHM). SHM is highly relevant to this thesis, and
thus a focus will be placed on this field in relation to anomaly detection. In Figures 3.10 and 3.11,
two examples of anomaly detection have been graphically illustrated.

™ Anomaly

Value

v

Time
Figure 3.10: Example of anomaly detection [51].

In the above figure, a normal and established trend of values can be observed over time. However,
an anomaly has been detected in the graphed data as a peak value appears approximately at one-
third’s of the time axis. In comparison to this anomaly detection, is the figure below. In Figure 3.11,
the majority of the graphed data points are considered normal and are represented by N; and N,
while the minority, considered abnormal, are represented by O;, O,, and O;.

Y

Figure 3.11: Example of anomaly detection using clustering [52].
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3.6. Clustering

Cluster analysis involves researching methods and algorithms for grouping objects based on their
intrinsic characteristics or similarity. Unlike classification or discriminant analysis, cluster analysis
does not rely on pre-existing category labels. This lack of prior identification makes clustering an
unsupervised learning technique, whereas classification and discriminant analysis are supervised. The
goal of clustering is to discover patterns in data, making it an exploratory method [53]. As was
mentioned previously, the monitoring data that is dealt with is unlabeled in nature. This makes
clustering a suitable choice as a next step when it comes to anomaly detection. Clustering provides
the possibility to detect and identify outliers, which are values that are distinct from the rest of the
groups (see Figure 3.11), as if they were created by a different process or mechanism [34]. Relating
this to the problem at hand, this mechanism could could very well be associated with structural
damage of the bridge being analyzed or monitored. With this consideration in mind, a clustering
method must now be chosen for the anomaly detection of the monitoring data.

When it comes to choosing a clustering method, it is important to realize that the choice of
method depends on the characteristics of the data and the requirements of the problem at hand.
Therefore, it might prove useful to try multiple methods and evaluate the performance of each one to
ultimately find the best one. In Table 3.2, four different types of clustering methods are listed along
with the general characteristics associated with each one. After determining the characteristics of the
data set being used, certain algorithms are chosen to investigate further. It is important to note, all
data sets are unique in their own way and different methods are more successful than others. Figure
3.12 shows seven different clusters all with their own unique shape, density, and pattern. One can
imagine that not one single clustering technique can label each cluster correctly [53]. Emphasis must
therefore be put on testing and comparing different methods when it comes to clustering a data set,
as each data set has its own characteristics.

Table 3.2: Overview of clustering methods [34].

Method General Characteristics

— Find mutually exclusive clusters of spherical shape
— Distance-based

Partitioning M doid |
methods — May use mean or medoid (etc.) to represent cluster center

— Effective for small- to medium-size data sets

— Clustering is a hierarchical decomposition (i.e., multiple levels)
Hierarchical - Cannf)t correct erroneous me.rges or Sp|lt.S -
methods — May incorporate other techniques like micro-clustering or con-

sider objects as "linkages”

— Can find arbitrary shaped clusters

— Clusters are dense regions of objects in space that are separated
Density- by low-density regions
based meth- — Cluster density: Each point must have a minimum number of
ods points within its "neighborhood”

— May filter out outliers

— Use a multi-resolution grid data structure
Grid-based — Fast processing time (typically independent of the number of

methods data objects, yet dependent on grid size)
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Figure 3.12: A diverse example of clusters and clustering. Seven unlabeled clusters in (a) and labeled in (b) [53].

In this thesis, the method or algorithm of choise is GMM. This method proved to be the most
successful in terms of clustering the monitoring data as well as labeling outliers after having compared
it with other algorithms such as, k-means, spectral clustering, and DBSCAN. In the following sub-
chapter, GMM will be further introduced while other algorithms that could have been used for other
data sets are discussed in greater detail in the literature review chapter.

3.6.1. GMM-Based Clustering

As has been discussed and introduced in the Literature Review, GMM is a clustering method that
assumes each cluster in a data set can be represented by a Gaussian distribution. The model considers
that each data point comes from one of these Gaussian distributions and estimates their parameters,
such as the mean and covariance matrices, to maximize the probability of the data given the model.
This approach is suitable when a data set has multiple clusters, and a single Gaussian distribution
may not adequately capture its structure. By combining multiple Gaussians, the model provides a
more accurate representation of the data, making it a widely used probabilistic model for clustering
[40].

As highlighted in the Literature Review and later in the Results chapter, the relationship between
the temperature and computed natural frequencies is linear (assuming that the effects of asphalt
are excluded). Considering the addition of noise, it can be envisioned that the distribution of data
points for a single frequency can be modeled using a single Gaussian distribution. Based on this
idea, it is proposed to represent the healthy data (i.e., the first two years of data) using Gaussian
distribution(s) and to define a boundary for this distribution to identify incoming abnormal data that
either belongs to the healthy distribution cluster or an abnormal behavior cluster. This approach
is aimed at distinguishing between normal and abnormal behavior and is an important step in the
proposed anomaly detection method.

Once the healthy data distribution has been modeled, the log-likelihood of each data point in both
the healthy data set and the entire data set is computed. The log-likelihood serves as a measure of
how well a data point fits the Gaussian distribution learned by the GMM. Based on the log-likelihoods
of the healthy data points, a threshold is defined. The data points in the entire data set are then
classified as either abnormal or healthy depending on their log-likelihoods. If the log-likelihood of a
data point is lower than the defined threshold, it is considered abnormal; otherwise, it is considered
to belong to the healthy distribution. The threshold is determined by selecting a percentile of the
log-likelihoods that captures most, if not all, of the points belonging to the initial healthy data
distribution.

To elaborate further on the steps of the proposed GMM-based anomaly detection procedure, the
following steps in the procedure are:

1. Standardization: The data preprocessing section has already produced the standardized data
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set. Consequently, step 1 has already been completed.

2. GMM: The GMM models the data as a mixture of K Gaussian distributions. The probability
density function of the GMM for a data point x can be written as:

K
p(x) = ZMN(X | iy i)
k=1

where:

= 7, is the mixing coefficient for the k-th Gaussian, with the constraint 215:1 ™, = 1%

» V(x| pi,X;) is the Gaussian distribution with mean g, and covariance matrix X, for
the k-th component.

= K is the number of components in the GMM.

— The Gaussian distribution can be calculated as:

1 1
N(x | p, Ey) = Wexp (*5(1’( — ) T8 (x *Mk)) ;

where d is the number of features in the data set.

The GMM s fitted to the standardized healthy data set X[, by estimating the parameters
Ty B, and X, using the Expectation-Maximization (EM) algorithm (see Algorithm 4).

3. Log-likelihood: Using the probability function of the GMM, for each data point x; in both the
healthy data set and the entire data set, the log-likelihood is computed as:

¢ =log (p (x;))

The log-likelihood measures how well a data point fits the probability distribution learned by
the GMM. It is calculated as the logarithm of the probability that the data point belongs to the
GMM. A higher log-likelihood means the data point is more likely to be part of the modeled
distribution, while a lower log-likelihood suggests the data point is less likely to belong to the
distribution.

4. Threshold: A threshold 7 is set based on the log-likelihoods of the healthy data set. The
threshold is set to the value corresponding to the ¢ percentile of the log-likelihoods in the
healthy data set:

7, = percentile {{ (X} ) , ¢}

A low threshold value or percentile ¢ corresponds to setting a larger boundary for the healthy
data point distribution. This value varies for different data sets, and it is recommended to
choose it in such a way that it groups the healthy data points together effectively. This ensures
that incoming healthy data points are not mislabeled. Using a high percentile, the number of
false positives may potentially rise (healthy data points incorrectly identified as abnormal).

5. Labeling: For each data point x; in the entire data set, it is labeled as abnormal (1) or healthy
(0) based on its log-likelihood £(x;):

label (x;) = L ifllx) <, (33)
10 otherwise '

*The constraint Eszl 7, = 1 is necessary because the mixing coefficients ), represent the probabilities that a
data point is drawn from the corresponding Gaussian component in the Gaussian Mixture Model. Since a data point
must come from one of the K Gaussian components, the sum of the probabilities across all components must equal 1.
This constraint ensures that the GMM forms a valid probability distribution over the data points.
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3.7. Validation

Once the clustering process is finished, validating the results can be performed as the final step. One
of the key advantages of using synthetic data is that it allows for easy validation of the clustering
outcome. Even though the data is being treated as unlabeled, it is possible to verify the accuracy
of the labeling since the data has been intentionally manipulated to reflect the gradual or sudden
deterioration of the bridge's structure. This makes it possible to check whether the data points have
been correctly labeled. Furthermore, conducting the anomaly detection on a purely healthy data set
and comparing the results to those obtained when abnormalities are present enables a determination
of whether the anomaly detection is functioning effectively or not.

3.8. Conclusion

In summary, the methodology presented in this chapter consists of the following steps:

1. Build a FEM model of the structure

2. Introduce structural damage

3. Compute the first n natural frequencies over a period of k years
4. Construct a data set based on the computed natural frequencies
5. Perform PCA on the healthy data set and assess its effectiveness
6. Clustering to identify anomalies

a. If PCA proves beneficial, perform clustering using the PCA results

b. Otherwise, perform clustering directly on the data to identify anomalies without using PCA

This approach offers a comprehensive framework for detecting abnormal behavior in bridge monitoring
data. By simulating structural damage, analyzing the resulting data, and identifying any unusual
patterns through clustering techniques, this method allows for efficient and accurate detection of
potential issues in bridge structures. This can, in turn, aid in timely maintenance and ensure the
continued safety and functionality of such critical infrastructure.



Results

After outlining a methodology for detecting abnormal behavior in monitored structures, three case
studies will be conducted and their results will be presented. First, the application of the methodology
procedure will be explained in detail. Then, using the previously introduced FEM modeled bridge,
three different case studies will be considered to simulate various damages in the modeled bridge,
including settlement, reduced stiffness, and a combination of both. These case studies will help
evaluate the performance of the unsupervised outlier detection method.

The bridge's performance will be evaluated over a three-year period, taking into account the
effects of temperature on its natural frequencies. The temperature data used in the study is collected
from Amsterdam, Netherlands, from the start of 2017 to the end of 2019 [54]. The data is recorded
every two hours throughout the three years. Additionally, various types of structural damage are
introduced to the model at the start of the third year. These damages are not present during the
first two years and will gradually increase in magnitude and severity over the course of the final year.
These damages are considered as anomalies in the study of the bridge's behavior, as they deviate
from the normal, undamaged state.

With this in mind, the introduction of structural damage can be viewed as a form of an anomaly
when studying the behavior of the bridge. The first two years of the bridge's performance are consid-
ered to be normal, as there is no damage present. This serves as a baseline for what typical, healthy
behavior of the bridge looks like. Once the damage is introduced, it creates an anomaly that must
be identified. The objective is to detect any deviation from the normal behavior previously observed,
caused by the structural damage. The damage types that will be implemented to the FEM model are
the following:

1. Settlement of pier
2. Loss of stiffness

3. Combination of pier settlement and loss of stiffness

For each damage type, a case study will be conducted where the previously defined methodology is
applied and put to the test.

4.1. Case Study I: Settlement

The first case study that is performed involves the addition of settlement as a form a structural
damage. This settlement is applied to the right pier support and starts at the beginning of the third
year. The settlement (J) starts at 0 mm and increases linearly to the final value of 500 mm over
the course of the year. The progression of this damage can be seen in Figure 4.1, which shows the
bridge's geometry halfway through the third and final year. The final settlement value of 500 mm
equates to 10% of the length of the mid-span. This means that the settlement increases by 41.67
mm each month of the third year.

33
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Figure 4.1: Introduced settlement (§ = 250 mm) to the right pier.

4.1.1. Relationship Between Temperature and Frequency

After having computed the natural frequencies over time while taking into account the effects of
temperature, one can observe the relationship between frequency and temperature. In Figure 4.2,
the first natural frequency, f; has been plotted over time. It is important to note that noise has
been artificially added to the computed and plotted first natural frequency. On the same graph, the
temperature can also be observed from the year 2017 until the end of year 2019.

—— Temperature
—— Frequency with noise
30 - —— Frequency without noise

-37

-3
_ - -
) z
2] -
=] | - =
2 i 5
i}
g 10- . ‘l g
5} 4 &
= nar w
| I ||. -
0o- | ) ,
| %
_10 |
\! al A1 AD AD 0] ] A2 A W
o N o o N o o N o N
5@“1 \3@‘\!7' 5a9q‘ 5@“1 \m‘i‘l 5a9q’ 5@“1 \m‘i‘l 5a9q’ 5@“1
Time

Figure 4.2: Frequency and temperature plotted over time.

To simulate the measurement errors that typically occur when monitoring bridges, a Gaussian-
distributed error is added to the computed natural frequencies.* This is done for all presented case
studies in this thesis. This noise is introduced in the time domain and is applied to each frequency
separately. For each computation, the standard deviations of the natural frequencies are calculated.
The standard deviations are then multiplied by 1.96/2 (a Z score value of 1.96 corresponds to the 95%

*Although the natural frequencies are computed in this thesis, it is important to keep in mind that when it comes
to the natural frequencies of real structures they would need to be identified as they are not directly measured. This
is a step which is neglected due to the fact that real SHM data is not being used in this research.
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confidence interval for a Gaussian distribution). This multiplication is used as a scaling parameter
when generating random values of normally distributed noise that is added to the calculated original
frequency value. By choosing to multiply the standard deviation by 1.96/2, the noise that is introduced
reflects what is seen in real scenarios.” Figure 4.3 shows the relationship between the calculated first
and fifth natural frequencies and the temperature. These computed frequencies include the artificially
generated noise. From the figure, it can be observed that most data points or observations fall within
their 95% bounds after fitting a linear regression model to the data. The temperature measurements
used in Figure 4.3 come from the first month of the year 2017.
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(a) First natural frequency vs. temperature. (b) Fifth natural frequency vs. temperature.

Figure 4.3: Relation of natural frequencies to temperature of the FEM modeled bridge.

When only considering a single day of temperature measurements, similarities can also be observed
with what is seen in [55] for the Tsing Ma Bridge. Figure 4.4 shows this relationship for a single day
at the end of March 2017.
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Figure 4.4: Relationship between the first natural frequency and the temperature (single day).

After having validated the accuracy of the incorporated artificial noise and computing the first
five natural frequencies over the three years, a data set can be formed. This data set was previously
shown in the Methodology chapter, as an example of what a constructed data set might look like
(Table 3.1). Figures 4.5 and 4.6, allows for the visualization of the data. The two-dimensional plot of

tin [55], the relationship of natural frequencies and temperature is shown for the Tsing Ma Bridge. From this
relationship a 95% error bound is observed. To replicate noise similar to what is generally seen, it is desirable that
artificial noise that is added to the computed natural frequency lands most commonly within a 5% range of the
computed value. Therefore in combination with the computed standard deviations, a Z score value of 1.96/2 is defined.

Initially, using 1.96 resulted in excessive noise, so it was divided by 2, which then better resembled the noise pattern
seen in [55].
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the frequency versus the temperature shows a linear relationship between the two, similar to what was
found in [7], when a comparison is made with Figure 2.2. As the temperature increases, the natural
frequency that is obtained will consequently decrease. No clear relationship between the frequencies
and the introduced settlement can be observed.
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Figure 4.5: Frequency plotted against the temperature.
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Figure 4.6: Frequency plotted against temperature and time.
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4.1.2. Principal Component Analysis

Following the general framework that was outlined in Chapter 3.1, the next step to endeavor on is
to explore the effectiveness of dimensionality reduction on the constructed data set with the use of
PCA. The current data set from Table 3.1 has a dimensionality of six. The dimensions being the
temperature T', and the first five frequencies, f,, fs, f35. f4, and f5. Here the column representing
the settlement §, has been dropped, as it is important to realize that in real conditions, one would
not be aware that settlement is taking place. This point addresses the ultimate goal of attempting
to detect behavioral changes, in other words anomalies, that point towards settlement or other types
of structural damage taking place, without being aware of their presence.

The data set is first imported into Python and split up into what is known to be the undamaged
state of data as well as the damaged state of the data. Next, using the obtained healthy and unhealthy
data sets, data related to time and settlement, are dropped. With this, the data sets are appropriately
preprocessed before performing PCA.

By performing PCA, it is possible to generate a scree plot, which is a graphical representation
showing the explained variance of each component. This plot indicates which components are most
significant in the data set. The explained variance of the five principal components generated through
PCA is illustrated in Figure 4.7. The figure highlights that each principal component holds a sub-
stantial amount of explained variance, implying that every component is relatively important. Based
on the scree plot, it can be inferred that performing dimensionality reduction may not be beneficial
since discarding any component would result in significant loss of information.
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Figure 4.7: PCA scree plot for a purely healthy data set.

Based on the results of the preliminary PCA analysis, it is clear that utilizing PCA for anomaly
detection would not be advantageous. Therefore, it is recommended to directly apply unsupervised
clustering on the data set. However, moving forward with PCA might prove to be beneficial for other
cases/data sets.

4.1.3. Clustering
Prior to finalizing the anomaly detection method for this research, multiple strategies were explored
and evaluated for their performance. The investigated methods included:

= PCA and DBSCAN

— This approach involved performing PCA on the data, followed by DBSCAN for outlier
detection.
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= Single Frequency - GMM

— This method only uses one of the five obtained natural frequencies, models the healthy
distribution for that frequency, and defines a threshold for incoming data.

= First Five Frequencies - GMM

— This method uses all five obtained natural frequencies and is the method selected for the
anomaly detection in this thesis.

Single Frequency - PCA and GMM

— This approach only uses one of the five obtained natural frequencies, performs PCA on
the data, models the healthy distribution for that frequency, and defines a threshold for
incoming data.

= First Five Frequencies - PCA and GMM

— This method uses all five obtained natural frequencies, performs PCA on the data, and
models the healthy distribution for each frequency using GMM.

The below figures show how the methods performed. From the figures it is evident that the
superior method is indeed the one that includes all five natural frequencies to model the healthy
distribution using GMM, the same one that has been used in this project.
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Figure 4.8: Comparison of methods - 500 mm settlement.
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Figure 4.9: Comparison of methods - 10% Sudden loss of stiffness.
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Figure 4.10: Comparison of methods - 5% Sudden loss of stiffness.
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Figure 4.11: Comparison of methods - 10% gradual stiffness reduction.
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Figure 4.12: Comparison of methods - Anomaly detection on a healthy data set.
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After having gone through experimentation with various clustering algorithms, including those
discussed in the Literature Review as well as the above investigated methods, GMM clustering was
found to be the optimal algorithm for the task at hand. By using a GMM-based anomaly detection
method, the distribution of the healthy data can be modeled. By establishing a model for the healthy
data distribution, it enables one to define a baseline distribution for the structure’'s normal behavior.
Subsequently, setting a threshold makes it possible to determine the likelihood of a new incoming
data point belonging to the healthy distribution or not.

GMM-Based Anomaly Detection

Using the understanding of GMM clustering that was introduced in the Literature Review, a procedure
for detecting anomalies can be formed. This thesis proposes a procedure that works by fitting a GMM
model with a user-specified number of components to the healthy data and then using it to identify
abnormal data points in the entire data set (healthy and abnormal data combined).

The proposed procedure takes advantage of the GMM clustering approach to identify data points
that deviate from the expected distribution of the healthy data. By fitting the GMM model to the
healthy data, the procedure can capture the underlying structure of the data and then use it to detect
anomalies or outliers in the entire data set. Below is an elaboration on the proposed procedure, which
can be broken down into the following steps:

1. The data set is divided into healthy and abnormal subsets. First two years healthy and all data
after belongs to the abnormal subset.

2. The healthy data points are used to calculate scaling parameters (mean and standard deviation)
and apply this scaling to make the data have a mean of 0 and a standard deviation of 1. This
scaling is applied to both the healthy and the entire data set

3. A GMM model with a user-specified number of Gaussians or components is trained using the
standardized healthy data.

4. Log-likelihoods for each data point in both the healthy data set and the entire data set are
computed. Log-likelihood serves as a measure of how well a data point fits or belongs to the
Gaussian distributions learned by the model.

5. A threshold is set based on the log-likelihoods of the healthy data points. In this case, the
threshold is set to the value corresponding to the 0.25 percentile of the log-likelihoods in the
healthy data set. After experimenting with various threshold values, a percentile value of
0.25 was ultimately chosen as it effectively captured most true healthy data points within the
same distribution. Selecting a higher threshold value could lead to mislabeling true healthy
data points as abnormal, particularly those located in less dense areas near the distribution's
perimeter. The 0.25 threshold value helps with minimizing the mislabeling of true healthy
points as abnormal points.

6. The data points in the entire data set are labeled as abnormal or healthy based on their log-
likelihoods. If the log-likelihood of a data point is lower than the threshold, it is considered
abnormal, otherwise healthy.

The idea behind this approach is that the GMM learns the underlying structure of the healthy
data and should assign high log-likelihoods to data points that closely resemble the healthy data.
Data points that deviate significantly from the healthy data will have lower log-likelihoods and are
considered anomalies. By comparing the log-likelihood of each data point to the threshold, the
algorithm can detect abnormal data points that might indicate potential issues or failures in the
structural system being monitored. In the Methodology chapter, detailed steps for the proposed
procedure are provided. By following these steps, one can gain a deeper understanding of the proposed
procedure and its underlying principles. With this in mind and having revisited and summarized the
proposed procedure, it is now possible to present its results.
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Clustering Results

The proposed GMM-based anomaly detection procedure is applied in monthly intervals to monitor the
data for abnormal behavior. After establishing the baseline distribution for the healthy data, incoming
data is processed through the procedure in monthly batches until the abnormal behavior reaches its
peak (in this case, 500 mm of settlement of the right pier).

Figure 4.5 suggests that a single Gaussian distribution is sufficient to model the distribution of
one of the natural frequencies. However, the proposed procedure allows for flexibility in the number
of Gaussian distributions used to model the distribution of the healthy data. As a way to investigate
the effect of the number of Gaussians on the labeling of abnormal data points, the method is applied
with 1, 5, 25, and 125 Gaussians. By varying the number of Gaussians, the proposed procedure can
explore the trade-off between model complexity and performance in accurately labeling abnormal data
points. The results of this analysis can help determine the optimal number of Gaussians to use for
anomaly detection. To better visualize the GMM models the distribution of the healthy data, Figure
4.13 shows the data (of the first natural frequency) being modeled using 1 Gaussian and using 5
Gaussians. Additionally, Figure 4.14 presents a three-dimensional graph featuring the addition of the
2nd frequency, depicted from three distinct viewpoints. This figure helps to visualize the distribution
better and come to a conclusion of how many Gaussians are appropriate to use.

Frequency 1 [Hz]

10 3
Temperature [°C]

10 15
Temperature [C]

(a) Healthy distribution modeled using 1 Gaussian. (b) Healthy distribution modeled using 5 Gaussians.

Figure 4.13: Healthy data point distribution of the first natural frequency modeled using GMM.
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Figure 4.14: Plotting temperature, frequency 1, and frequency 2 on the same graph with different viewpoints.

The analysis of the healthy data suggests that the distribution follows a linear trend, indicating
that using 1 Gaussian distribution for the GMM is likely sufficient for modeling the distribution of the
healthy data.

As a quick comparison of whether to move forward with using a single frequency for the anomaly

detection algorithm versus using all five, Figure 4.15 provides the results for cumulative number of
labeled abnormal points after 12 months of gradual settlement (500 mm).
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(a) Results for using only the first natural frequency. (b) Results for using all five natural frequencies.

Figure 4.15: Anomaly detection results for different number of frequencies used after 12 months of settlement.

As demonstrated by the figure, using only the first frequency in the anomaly detection algorithm
creates a prominent boundary around the healthy data point distribution. Such a clear boundary does
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not emerge when all five natural frequencies are incorporated into the algorithm. The incorporation
of all five frequencies allows the model to label abnormal points that fall within the healthy data
distribution. This strategy results in a higher number of labeled abnormal points, specifically, 159
abnormal points are accurately labeled, compared to 49 when only the 1st frequency is used. This
disparity can be attributed to the transition of the data going from univariate to multivariate, revealing
a richer data set that enables the model to more accurately differentiate between healthy and abnormal
data points. With this in mind, all five frequencies will be used for all upcoming clustering of the
data.

Figure 4.16 presents a comparison of the effectiveness of the anomaly detection procedure when
using different numbers of Gaussians to model the distribution of the healthy data points. Each
sub-figure shows the results of performing anomaly detection on a purely healthy data set as well as
on the true abnormal data set. The figures show the cumulative number of abnormal points labeled
across the 12 months of data.

The sub-figures demonstrate that the proposed procedure labels abnormal points at a similar rate
for approximately the first 6 months of incoming data for both the healthy data set and the abnormal
data set, regardless of the number of Gaussians used. However, it is worth noting that using 5 and
25 Gaussians labels more abnormal points throughout the entire year compared to the number of
abnormal points labeled using a healthy data set.

Figure 4.17 presents the results of the anomaly detection procedure after 1 month, 6 months, and
12 months of abnormal data using 1 Gaussian distribution to model the healthy distribution. The
figures on the left show the data points labeled as abnormal by the proposed procedure, while the
figures on the right provide a comparison by showing the actual abnormal points in the data set (i.e.,
the ground truth). For all of the monthly clustering results, please refer to Appendix A.
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(a) Anomaly detection results using 1 Gaussian. (b) Anomaly detection results using 5 Gaussians.
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(c) Anomaly detection results using 25 Gaussians. (d) Anomaly detection results using 125 Gaussians.

Figure 4.16: Anomaly detection results using different numbers of Gaussians.
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(a) Anomaly detection results after 1 month of gradual settlement (§ = 41.67 mm).
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(b) Anomaly detection results after 6 months of gradual settlement (6 = 250 mm).
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(c) Anomaly detection results after 12 months of gradual settlement (6 = 500 mm).

Figure 4.17: Anomaly detection results for gradual settlement (1st frequency).
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The mode shape for the second frequency (see Figure 3.4) suggests that this frequency would
exhibit a higher sensitivity to a settlement in one of the piers. Consequently, Figure 4.18 offers a
comparative perspective on the anomaly detection results previously discussed for the first frequency.
Despite the different frequency under consideration, the number of labeled abnormal points remains
consistent across all months. This consistency is a consequence of the anomaly detection process,
which utilizes all five natural frequencies and treats each data point as a multivariate observation
within the GMM. Therefore, this figure provides an alternative visualization of the labeled abnormal
points, rather than a different analytical outcome. A closer look at the second frequency underscores
its heightened sensitivity, as evident in the more pronounced deviation of the true abnormal points
from the healthy distribution.
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(a) Anomaly detection results after 1 month of gradual settlement (§ = 41.67 mm).
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(b) Anomaly detection results after 6 months of gradual settlement (6 = 250 mm).
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(c) Anomaly detection results after 12 months of gradual settlement (6 = 500 mm).

Figure 4.18: Anomaly detection results for gradual settlement (2nd frequency).

The results seen in Figures 4.16 and 4.17 demonstrate how the GMM-based anomaly detection
procedure can identify outliers in the initial months of new data, and as more months are included,
additional outliers are detected at a more effective rate. This provides valuable insight to the user
that there may be abnormal behavior in the modeled bridge. While the proposed anomaly detection
may not correctly label every data point, it can effectively alert analysts of potential issues.

Table 4.1 shows the percentage of outliers that were correctly labeled as damaged by the GMM-
based anomaly detection algorithm (for the case of using 1 Gaussian). The table includes the number
of abnormal months, the corresponding true number of unhealthy points, and the percentage of
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correctly labeled damaged points. As expected, the accuracy of the algorithm increases with the
number of abnormal months, reaching a maximum of 3.63% when the settlement has reached its
peak of 500 mm. It is worth noting that the first 6 months of abnormal data label a similar percentage
of abnormal points correctly. From the 7th month onwards, the percentage of correctly labeled outliers
increases each month, consistent with the results shown in Figure 4.16, where the rate of correctly
labeling anomalies increases after the first six months.

Table 4.1: Percentage of abnormal points that are correctly labeled (for the case of using 1 Gaussian).

No. of Abnormal Months ~ True No. of Abnormal Points  Correctly Labeled as Damaged [%]

1 365 0.82
2 730 1.10
3 1095 0.73
4 1460 0.75
5 1825 0.77
6 2190 0.91
7 2555 0.98
8 2920 1.47
9 3285 1.83
10 3650 2.16
11 4015 2.79
12 4380 3.63

Revisiting Figure 4.16a, a baseline rate for labeling abnormal data can be established. This rate
provides a standard for comparing the rate of abnormal point labeling. Figure 4.20 clearly identifies
the moment at which abnormal behavior can be reliably detected. As observed in Figure 4.16a, the
rate of abnormal point labeling stays constant for both data sets during the initial months. However,
as time progresses, a notable increase in the anomaly detection rate for the abnormal data set becomes
evident, indicating a point at which abnormal behavior can be confidently flagged.

In Figure 4.19, the first two months are used to establish a trend line representing the healthy data.
This trend line encapsulates the expected rate of abnormal point labeling under normal conditions
(cumulative). Thus, any significant deviation from this trend can be interpreted as a reliable indicator
of abnormal behavior. In the specific context of the modeled bridge settlement, it can be confidently
asserted that abnormal behavior becomes discernible approximately 6 months after the onset. This
corresponds to a right pier settlement of 250 mm in the FEM modeled bridge.

Similarly, Figure 4.20 displays the same results, but the labeling in this figure is not cumulative.
Moreover, a horizontal line representing a threshold is included. When the number of labeled points
exceeds this line, it serves as an indicator of abnormal behavior. In this context, the threshold
is determined as the average value of the number of labeled abnormal points during the anomaly
detection process applied to a healthy data set. The healthy distribution is modeled after 1.5 years
of monitoring, and the remaining 6 months of the second year are utilized for anomaly detection
of the healthy data set, during which the average is calculated. It is important to note that this
threshold can be defined differently based on specific requirements. The provided threshold serves as
an illustrative example of what it could resemble.
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Figure 4.19: Flagging of abnormal behavior using the abnormal data set of 500 mm gradual settlement.
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Figure 4.20: Flagging of abnormal behavior using the abnormal data set of 500 mm gradual settlement.

4.2. Case Study II: Stiffness Reduction

This case study examines the effectiveness of anomaly detection in identifying the loss of stiffness in
the mid-span of a modelled bridge and the top region of each pier, where the bending moment is
at its maximum. Such loss of stiffness, often due to cracking, is analyzed through three scenarios.
These scenarios are as follows:
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= Gradual 10% reduction in stiffness
= Sudden 10% reduction in stiffness
= Sudden 5% reduction in stiffness

All three scenarios involve the loss of stiffness in the members highlighted in red in Figure 4.21.
However, unlike the figure, the mesh is refined in these cases to keep the loss of stiffness localized to
a smaller element length.
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Figure 4.21: Loss of stiffness introduced in the red members.

4.2.1. Gradual 10% Loss in Stiffness

This scenario of the case study will incorporate a gradual 10% reduction in stiffness in two locations
inside the model. This loss in stiffness takes place over the entirety of the year 2019 (the final and
3rd year) and the reduction in stiffness decreases linearly over this time.

Relationship Between Temperature and Frequency

The current case study follows the same approach as the previous one, where natural frequencies are
computed over time using temperature data from three years. However, in this case, a linear and
gradual decrease in stiffness occurs in certain members during the third year. The graph in Figure
4.22 displays the changes in the first natural frequency, f;, over the same three-year period, while
also showing the corresponding temperature variations from 2017 to 2019. Despite the gradual loss of
stiffness in the specified members, there is no significant or noticeable alteration in the first frequency
that can be observed from the beginning of 2019.
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Figure 4.22: Frequency and temperature plotted over time.
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A data set is created from the natural frequency calculations, similar to the one presented in
Table 3.1. Two- and three-dimensional plots of the data set are shown in Figures 4.23 and 4.24,
respectively. However, these plots do not reveal any obvious anomalies in the data. Based on the
absence of noticeable irregularities in the data set, it is recommended to perform the same anomaly
detection procedure used in the previous case study. Although the possibility of using PCA was

highlighted in the previous case study, it was shown that it will not prove advantageous in this case.
Therefore, GMM-based anomaly detection will be performed directly in this case study.
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Figure 4.23: Frequency plotted against the temperature.
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Figure 4.24: Frequency plotted against temperature and time.

Clustering Results

For Case Study I, the distribution of healthy data points was modeled using GMM with 1, 5, 25,
and 125 Gaussian distributions. The same procedure is followed for the current case of gradual
stiffness loss in two members of the FEM modeled bridge, where the proposed GMM-based anomaly
detection algorithm yields promising results. Figure 4.25 compares the effectiveness of the anomaly
detection procedure when using different numbers of Gaussians to model the distribution of healthy
data points. Each sub-figure displays the results of performing anomaly detection using one year of
additional healthy data points versus using a year's worth of anomalous data points.

The sub-figures demonstrate that the proposed procedure identifies abnormal data points at a
consistent rate for the first 3-4 months of incoming data for both the healthy and abnormal data
sets, regardless of the number of Gaussians used. However, after three months of receiving abnormal
data, the rate of labeling abnormal points increases significantly for all variations of the number of
Gaussians used. The mislabeling of abnormal points using a purely healthy data set remains at a
steady and constant rate throughout the 12 months of anomaly detection.

Figure 4.26 illustrates the results of the anomaly detection procedure after 1 month, 6 months,
and 12 months of abnormal data using 1 Gaussian distribution to model the healthy distribution. The
figures on the left display the data points labeled as abnormal by the proposed procedure, while those
on the right provide a comparison by showing the actual abnormal points in the data set (i.e., the
ground truth). At the end of 12 months of anomaly detection, the algorithm correctly labels a total
of 609 anomalous data points out of the 4380 present.
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(d) Anomaly detection results using 125 Gaussians.

Figure 4.25: Anomaly detection results using different numbers of Gaussians.



4.2. Case Study II: Stiffness Reduction

54

. . o Healthy . .
oo . o Abnormal e
3
%
B B
s z
3 5
H . g
g g
g g
£ ) £
3
3
Number of true abnormal points: 365
Number of labeled abnormal points: 27 .
32 Number of correctly labeled abnormal points: 5
-5 0 5 10 15 20 2% 30 -5 0 5 10 15
Temperature [°C] Temperature [*C]
(a) Anomaly detection results after 1 month of gradual stiffness reduction.
- o Healthy .
o e o Abnomal oo e
37
3
= =
L L
= =
3 z
§ H
H £
k0
3
Number of true abnormal points: 2190 . . . . o .
Number of labeled abnormal points: 78 .
32 Number of correctly labeled abnormal points: 56
5 0 5 10 15 20 2% 30 -5 0 5 10 15
Temperature [°C] Temperature [*C]
(b) Anomaly detection results after 6 months of gradual stiffness reduction.
ol « Healty ol .
o Abnomal . of e el
37
3
=% ! =
Z =
g g
g H
g g
£ < &
3
2 o =
Number of true abnormal points: 4380 * . -
Number of labeled abnormal points: 631 . .
Number of correctly labeled abnormal points: 609
-5 0 5 10 15 20 2% 30 -5 0 5 10 15 20
Temperature [°C] Temperature [*C]

(c) Anomaly detection results after 12 months of gradual stiffness reduction.

Figure 4.26: Anomaly detection results for gradual stiffness loss.
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Results obtained in this current case study, as seen in Figures 4.25 and 4.26, are similar to those
of the first case study, demonstrating how the GMM-based anomaly detection procedure can identify
outliers in the initial months of new data. As additional months are included, the algorithm detects
additional outliers at a more effective rate, providing valuable insight to the user of potential abnormal
behavior in the modeled bridge.

Table 4.2 displays the percentage of outliers correctly labeled as damaged by the GMM-based
anomaly detection algorithm (when using 1 Gaussian). The table presents the number of abnormal
months, the corresponding true number of unhealthy points, and the percentage of correctly labeled
damaged points. As expected, the algorithm’s accuracy increases with the number of abnormal
months, reaching a maximum of 13.90% when the stiffness loss reaches its peak of 10%. Notably,
the first 4-5 months of abnormal data label a similar percentage of abnormal points correctly. From
the 5-6th month onwards, the percentage of correctly labeled outliers increases each month, consistent
with the results shown in Figure 4.25, where the rate of correctly labeling anomalies increases after
the first 3-4 months.

Table 4.2: Percentage of abnormal points that are correctly labeled (for the case of using 1 Gaussian).

No. of Abnormal Months ~ True No. of Abnormal Points  Correctly Labeled as Damaged [%]

1 365 1.37
2 730 1.37
3 1095 1.00
4 1460 1.10
5 1825 1.42
6 2190 2.56
7 2555 3.84
8 2920 4.97
9 3285 6.42
10 3650 8.58
11 4015 11.31
12 4380 13.90

To conclude the case study of gradual stiffness loss, it is found that abnormal behavior can be iden-
tified approximately 5 months after the onset of stiffness reduction (Figure 4.27). This corresponds
to a 4.2% loss of stiffness in the two selected members of the FEM modeled bridge when abnormal
behavior is detected. Similar to the previous case study involving settlement of the right pier, the
first two months are used to establish a healthy data trend line, which serves as a basis for comparing
the rate of abnormal point labeling to that of the trend line. Additionally, Figure 4.28 shows the
same results, albeit with non-cumulative labeling. In this figure, the same threshold mentioned in
Case Study | is utilized. This threshold allows for the identification of abnormal behavior at a similar
time frame, typically around 4-5 months after anomalies are introduced into the data set.
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Figure 4.27: Flagging of abnormal behavior using the abnormal data set of 10% gradual stiffness loss.
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Figure 4.28: Flagging of abnormal behavior using the abnormal data set of 10% gradual stiffness loss.

4.2.2. Sudden 10% Loss in Stiffness

In contrast to Case Study | and the scenario in this case study with gradual stiffness loss, this scenario
involves sudden damage occurring at the onset of the third year. Despite this difference, the same
methodology is employed, with the only variation being the damage type.
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Relationship Between Temperature and Frequency
In Figure 4.29, one can observe a clear shift in frequency occurring at the beginning of the third year.
This shift indicates that an abnormal event has taken place and affected the system.
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Figure 4.29: Frequency and temperature plotted over time.

While observing the frequency shift in Figures 4.29 and 4.30, it is evident that the analyzed bridge
requires inspection and investigation. The shift in frequencies clearly indicates that some event has
taken place, causing damage. However, when plotting the relationship between temperature and
natural frequencies in three dimensions, as seen in Figure 4.31, this shift in natural frequencies is
not easily observed. The sudden loss of stiffness resulting in a shift in natural frequencies raises the
question of whether clustering is necessary. However, it is of interest to put the developed anomaly
detection algorithm to the test to see its performance in identifying and flagging abnormalities in
such a scenario.
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Figure 4.31: Frequency plotted against temperature and time.

Clustering Results

From Figure 4.30, shifts in all frequencies are clearly visible. As such, it is expected that performing
the GMM-based anomaly detection, which essentially defines a boundary and threshold for the healthy
data distribution, will be able to identify most of the points that have shifted outside of the healthy
distribution and label them as abnormal. This is indeed the case, as is shown in both Figures 4.32 and
4.33. Similar to before, Figure 4.32 illustrates the effectiveness of the anomaly detection procedure
when using different numbers of Gaussians to model the distribution of healthy data points. Each
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sub-figure shows the results of performing anomaly detection using one year of additional healthy
data points versus using a year's worth of anomalous data points.

Anomalies are instantaneously detected and labeled at a significantly higher rate from the moment
that the sudden loss of stiffness occurs, compared to when a healthy data set is put through anomaly
detection. This rate of detecting abnormal points remains steady throughout the entire 12 months.
Additionally, it is observed that there is no benefit in increasing the number of Gaussians used to
model the healthy data point distribution. For this damage case, it is evident that using one Gaussian
is sufficient, as there are minimal gains available when modeling the healthy distribution with more
than one Gaussian distribution.

Figure 4.33 presents the results of the anomaly detection procedure after 1 month, 6 months,
and 12 months of abnormal data using 1 Gaussian distribution to model the healthy distribution.
The figures on the left show the data points labeled as abnormal by the proposed procedure, while
those on the right provide a comparison by displaying the actual abnormal points in the data set.
For each month, the labeled abnormal points are almost identical to the ground truth. This figure
demonstrates the algorithm’s exceptional performance in detecting anomalies for the damage scenario
of 10% sudden stiffness reduction.
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(a) Anomaly detection results using 1 Gaussian.
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(c) Anomaly detection results using 25 Gaussians.
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(d) Anomaly detection results using 125 Gaussians.

Figure 4.32: Anomaly detection results using different numbers of Gaussians.
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(c) Anomaly detection results after 12 months of 10% sudden stiffness reduction occurring.

Figure 4.33: Anomaly detection results for sudden 10% stiffness loss.
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To further validate the strength of the anomaly detection for this damage scenario, Table 4.3 shows
the percentage of correctly labeled damaged points. From the 1st month to the 12th month, the
success rate of accurately labeling abnormal points is consistently above 98.50%. This demonstrates
the high level of accuracy and reliability of the proposed anomaly detection algorithm in detecting
sudden stiffness reduction of 10% for the FEM modeled bridge.

Table 4.3: Percentage of abnormal points that are correctly labeled (for the case of using 1 Gaussian).

No. of Abnormal Months  True No. of Abnormal Points  Correctly Labeled as Damaged [%]

1 365 99.45
2 730 99.32
3 1095 99.00
4 1460 98.97
5 1825 99.07
6 2190 98.95
7 2555 98.86
8 2920 98.80
9 3285 98.87
10 3650 98.68
11 4015 98.68
12 4380 98.54

4.2.3. Sudden 5% Loss in Stiffness

To further evaluate the capability of the GMM-based anomaly detection method, a sudden 5% loss in
stiffness is also examined. This scenario is more subtle compared to the sudden 10% loss of stiffness
and therefore will be more interesting to determine if the method performs as well as before.

Relationship Between Temperature and Frequency

When plotting the relationship between the temperature and the natural frequencies, a clear difference
is observed when the sudden stiffness reduction amounts to 10%. However, for the case of 5% sudden
stiffness reduction, it is more challenging to discern any apparent shift in the natural frequencies, as
seen in Figures 4.34 to 4.36. Therefore, it is recommended to perform the GMM-based anomaly
detection.
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Figure 4.36: Frequency plotted against temperature and time.

Clustering Results
Performing anomaly detection for the damage scenario of 5% sudden reduction in stiffness of two
members in the FEM modeled bridge yields promising results. Figure 4.37 demonstrates that for
1, 5, 25, and 125 Gaussians used to model the healthy distribution, labeling of abnormal points is
highly successful. As in previous cases, the figure also compares the results from performing the
anomaly detection on a healthy data set instead of an abnormal one. The rate at which abnormal
points are labeled compared to that of using a healthy data set is significantly higher, indicating the
effectiveness of the anomaly detection. Anomalies are instantaneously detected and labeled from the
exact moment that the sudden stiffness reduction takes place. Similar to the more severe case of 10%
sudden stiffness loss, using a single Gaussian to model the distribution of the healthy data points is
sufficient, and employing more Gaussians is unnecessary.

Figure 4.38 depicts the results of the anomaly detection procedure after 1 month, 6 months, and
12 months of abnormal data using 1 Gaussian distribution to model the healthy distribution. The
figures on the left display the data points labeled as abnormal by the proposed procedure, while
those on the right provide a comparison by showing the actual abnormal points in the data set. For
each month, the labeled abnormal points exhibit the same shape as the ground truth, although in a
less dense manner. This figure highlights the impressive performance of the algorithm in detecting
anomalies for the damage scenario of 5% sudden stiffness reduction.
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(c) Anomaly detection results using 25 Gaussians.
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(b) Anomaly detection results using 5 Gaussians.
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(d) Anomaly detection results using 125 Gaussians.

Figure 4.37: Anomaly detection results using different numbers of Gaussians.
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Figure 4.38: Anomaly detection results for sudden 5% stiffness loss.
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Table 4.4 presents the percentage of correctly labeled damaged points for the sudden 5% stiffness
reduction scenario. The proposed anomaly detection algorithm consistently labels abnormal points
with high accuracy, ranging from 43.84 to 49.70% of abnormal points being correctly labeled through-
out the 12 months. These results demonstrate the reliability and effectiveness of the algorithm in
detecting sudden stiffness reduction of 5% for the FEM modeled bridge.

Table 4.4: Percentage of abnormal points that are correctly labeled (for the case of using 1 Gaussian).

No. of Abnormal Months  True No. of Abnormal Points  Correctly Labeled as Damaged [%]

1 365 43.84
2 730 44.25
3 1095 4411
4 1460 44.18
5 1825 44.77
6 2190 45.84
7 2555 46.97
8 2920 48.42
9 3285 48.22
10 3650 48.90
11 4015 49.24
12 4380 49.70

4.3. Case Study III: Stiffness Reduction & Settlement

The last of the damage scenario to be examined involves a combination of the first two case studies.
Specifically, it entails introducing settlement to one of the supports while decreasing the stiffness of
two elements in the FEM model. However, this case study considers a less severe level of settlement
and stiffness reduction. It will be divided into two damage scenarios:

= Combination of settlement (§ =150 mm) and gradual 3% reduction in stiffness
= Combination of settlement (§ =150 mm) and sudden 3% reduction in stiffness

Figure 4.39 highlights the elements where a reduction of the stiffness takes place as well as showing
the geometry of the bridge after the settlement reaches its maximum value of 150 mm.
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Figure 4.39: Geometry of the bridge after a maximum settlement of 150 mm. The red elements indicate that they
are subject to a loss of stiffness.
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4.3.1. Combination of Settlement and Gradual 3% Loss in Stiffness

The case study will analyze the gradual stiffness loss of the two highlighted members shown in Figure
4.39, which totals 3%, as well as the gradual settlement of one of the supports occurring at the same
rate as the stiffness reduction. It is anticipated that the presence of two concurrent damage scenarios
will assist the anomaly detection method in identifying abnormal data points more rapidly.

Relationship Between Temperature and Frequency
Based on the graphs presented in Figures 4.40-4.42, the FEM modeled bridge seems to be in good
health throughout the last year of data. However, the absence of visible damage does not rule out

the possibility of hidden abnormalities. Therefore, using the GMM-based anomaly detection method
is recommended for this damage scenario.
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Figure 4.40: Frequency and temperature plotted over time.
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Figure 4.41: Frequency plotted against the temperature.
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Figure 4.42: Frequency plotted against temperature and time.

Clustering Results

After performing anomaly detection for the gradual settlement and stiffness reduction scenario using
different numbers of Gaussians, Figure 4.43 shows that abnormal data points are initially labeled at
the same rate as when using a healthy data set for approximately the first 3.5 months of incoming
data. After this point, the abnormal data set starts to deviate from the healthy data set and abnormal
points are labeled at a higher rate. At this point, settlement has reached approximately 45 mm and
the stiffness of the two selected members has reduced by 0.875%. Increasing the number of Gaussians
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from 1 to 5, as shown in Figure 4.16b, can lead to labeling more abnormal points than when using only
1 Gaussian for the first 3.5 months. However, it is debatable whether this provides any advantage.

The effectiveness of the GMM-based anomaly detection algorithm for the damage scenario involv-
ing settlement and gradual stiffness reduction is demonstrated in Figure 4.44. The figure presents the
results of the algorithm after 1 month, 6 months, and 12 months of abnormal data using 1 Gaussian
distribution to model the healthy data set. The figures on the left depict the data points labeled as
abnormal by the algorithm, while those on the right show the actual abnormal points in the data set.
As the number of abnormal months increases, the number of labeled abnormal points also increases,
but the increase is not as significant and noticeable as in the damage scenarios involving sudden
stiffness loss.

—— Healthy data set —— Healthy data set

—— Abnormal data set —— Abnormal data set

Cumulative Number of Labeled Abnormal Points
Cumulative Number of Labeled Abnormal Points

Months Months

(a) Anomaly detection results using 1 Gaussian. (b) Anomaly detection results using 5 Gaussians.
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(c) Anomaly detection results using 25 Gaussians. (d) Anomaly detection results using 125 Gaussians.

Figure 4.43: Anomaly detection results using different numbers of Gaussians.
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(c) Anomaly detection results after 12 months of gradual settlement and gradual loss of stiffness.

Figure 4.44: Anomaly detection results for 150 mm settlement and gradual 3% stiffness loss.
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Table 4.5 provides numerical results for the performance of the GMM-based anomaly detection
method using a single Gaussian. As observed from the previous figures, the rate at which abnormal
points are labeled remains stable for the first 3-4 months, and this is also reflected in the table. The
percentage of correctly labeled abnormal points does not exceed 0.5% until the 5th month, after
which it consistently rises. These results, along with the previous figures, indicate that even a small
percentage of correctly labeled abnormal points is sufficient to conclude that the analyzed model has
deviated from its normal behavior.

Table 4.5: Percentage of abnormal points that are correctly labeled (for the case of using 1 Gaussian).

No. of Abnormal Months  True No. of Abnormal Points  Correctly Labeled as Damaged [%]

1 365 0.27
2 730 0.27
3 1095 0.46
4 1460 0.48
5 1825 0.71
6 2190 1.00
7 2555 1.21
8 2920 1.40
9 3285 1.61
10 3650 2.19
11 4015 2.04
12 4380 2.17

Around the 5-month mark since anomaly detection began, it becomes possible to reliably flag
abnormal behavior for the scenario involving a 3% gradual stiffness reduction and 150 mm settlement.
Figure 4.45 illustrates that the number of labeled abnormal points (non-cumulative) exceeds the
threshold for healthy behavior around this time frame. Subsequently, the number of points identified
as abnormal consistently remains above this threshold, with a peak occurring at the 11-month mark.

—— Abnormal data set
== Threshold
20

15 Identified as healthy Abnormal behavior flagged

Number of Labeled Abnormal Points

Figure 4.45: Flagging of abnormal behavior using the abnormal data set of 3% gradual stiffness loss and 150 mm
settlement.
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4.3.2. Combination of Settlement and Sudden 3% Loss in Stiffness

In the upcoming scenario, the settlement remains unchanged, but there is a abrupt loss of stiffness
instead of it being gradual over time. The analysis of the combination of these two damage cases
will be conducted using the same methodology and procedure.

Relationship Between Temperature and Frequency

From graphing the relationship between the temperature and the natural frequencies (Figures 4.46-
4.48, no apparent shift in the frequencies can be observed. This highlights the need to conduct
clustering through the GMM-based anomaly detection procedure.
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Figure 4.46: Frequency and temperature plotted over time.
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Figure 4.47: Frequency plotted against the temperature.
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Figure 4.48: Frequency plotted against temperature and time.

Clustering Results

The GMM-based anomaly detection method performs well in detecting the damage scenario of a 5%
sudden stiffness reduction and gradual settlement over time. Figure 4.49 shows the results of the
algorithm using 1, 5, 25, and 125 Gaussians to model the healthy data distribution. The figures
compare the anomaly detection performance between the healthy and abnormal data sets. The
algorithm successfully identifies abnormal data points from the beginning of the damage occurrence,
regardless of the number of Gaussians used. The detection rate is significantly higher than that of
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using the healthy data set for anomaly detection, demonstrating the effectiveness of the proposed
GMM-based anomaly detection method.

Figure 4.50 presents the performance of the GMM-based anomaly detection algorithm results
after 1 month, 6 months, and 12 months of abnormal data using 1 Gaussian distribution to model
the healthy distribution. The figures on the left display the data points labeled as abnormal by the
proposed procedure, while those on the right provide a comparison by showing the true abnormal
points in the data set. The algorithm is able to identify a significant number of abnormal points after
just one month of abnormal data, with 61 points labeled as anomalous, of which 39 are correctly
labeled. As the number of abnormal months increases, so does the number of labeled abnormal points,
with 274 points labeled as abnormal after six months, of which 252 are correctly labeled. After a
full year of abnormal data, 720 data points are labeled as abnormal, with 698 correctly labeled,
demonstrating the effectiveness and reliability of the proposed anomaly detection algorithm for this
particular damage scenario.
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(a) Anomaly detection results using 1 Gaussian. (b) Anomaly detection results using 5 Gaussians.
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(c) Anomaly detection results using 25 Gaussians. (d) Anomaly detection results using 125 Gaussians.

Figure 4.49: Anomaly detection results using different numbers of Gaussians.
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Figure 4.50: Anomaly detection results for 150 mm settlement and sudden 3% stiffness loss.
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Table 4.6 displays the percentage of correctly labeled damaged points for the damage scenario of
3% sudden stiffness reduction and gradual settlement over time. The proposed GMM-based anomaly
detection algorithm accurately labels abnormal points with high precision and consistency. From the
first month to the 12th month, the algorithm correctly labels abnormal points ranging from 10.68-
15.94%. These results further demonstrate the effectiveness and reliability of the proposed algorithm
in detecting the damage in the FEM modeled bridge, starting from the very moment when the damage
is introduced.

Table 4.6: Percentage of abnormal points that are correctly labeled (for the case of using 1 Gaussian).

No. of Abnormal Months ~ True No. of Abnormal Points  Correctly Labeled as Damaged [%]

1 365 10.68
2 730 11.37
3 1095 10.96
4 1460 10.82
5 1825 10.68
6 2190 1151
7 2555 12.45
8 2920 13.15
9 3285 13.88
10 3650 14.60
11 4015 14.94
12 4380 15.94

4.4. Conclusion

Three case studies were conducted using the methodology developed in Chapter 3. Prior to performing
anomaly detection for each case study, the FEM model of the analyzed bridge was presented and
introduced. The model was integrated with temperature data from Amsterdam spanning from the
beginning of 2017 until the end of 2019, which helped establish the relationship between the natural
frequencies of the structure and the temperature. This relationship played a critical role in determining
the normal behavior of the model. The three case studies were designed to focus on different damage
scenarios to the modeled bridge and they affect the performance on the developed method for anomaly
detection. The scenarios being:

= Case Study I: Settlement
= Case Study II: Stiffness Reduction
= Case Study llI: Stiffness Reduction & Settlement

The first case study served as a foundation for the subsequent case studies by detailing the proce-
dure for performing anomaly detection and presenting its results. In the first study, the effectiveness
of incorporating PCA in the anomaly detection procedure was explored. It was found that each prin-
cipal component contained a significant amount of information. It was therefore ultimately decided
to abandon the idea of employing PCA but rather directly perform GMM-based anomaly detection
after preprocessing the data appropriately. The results of all case studies showed no visible abnormal
behavior in the relationship between temperature measurements and computed natural frequencies,
except for the case of 10% sudden stiffness reduction, where a clear shift in natural frequencies was
observed.

For all case studies, the GMM-based anomaly detection method proved effective, particularly for
sudden stiffness reduction scenarios of 10%, 5%, and 3%. The algorithm also successfully labeled
abnormal points in scenarios with gradual damage over time, the scenarios being settlement and



4.4. Conclusion 77

gradual stiffness reduction. However, in these cases, abnormal point labeling remained at the same
rate as mislabeling of abnormal points when performing anomaly detection on a healthy data set for
the first few months. It was only after this initial period that the labeling of abnormal points began to
deviate from the mislabeling of the healthy data set, leading to the conclusion of abnormal behavior
in the structure being analyzed. The GMM-based anomaly detection algorithm proved reliable and
timely in detecting abnormal behavior in the analyzed structure for all case studies.



Discussion & Conclusion

The development of a methodology using unsupervised SHM to detect anomalies in structures has
proven to be valuable and worthwhile. It involved exploring and studying necessary background
knowledge from various literature sources, which allowed for the presentation and implementation of
a general framework. The methodology was applied and tested on three case studies, which involved
the use of a FEM model of a simple bridge and three years of temperature data collected from
Amsterdam. With this FEM model and the downloaded temperature data, a relationship between the
temperature and the natural frequencies of the bridge model was established. Using this relationship
a baseline for healthy behavior of the bridge was defined. This allowed incoming data, in this case
anomalous data, to be tested for detection using a clustering algorithm.

The case studies conducted showcased the potential of the developed methodology for damage
detection. The effectiveness of the proposed algorithm is particularly evident in gradual and, more
notably, abrupt damage scenarios. Detecting subtle damages is crucial and highlights the need for
such a method. In these cases, behavioral changes in the data can easily go unnoticed, as they
are virtually undetectable to the naked eye. Applying the methodology enables data analysts or
engineers to uncover these abnormal behavioral changes in the data. In contrast, severe sudden
damage scenarios, such as a localized 10% or greater reduction in bridge stiffness, are often visible
early on when analyzing the data. This was observed in Case Study Il, where a shift in natural
frequencies occurred. In such instances, abnormal behavior or damage might be detected even before
performing any anomaly detection.

The true advantage of this method is its ability to operate without the need for acquiring damaged
data. Obtaining damaged data is challenging in real-world situations, making methods that require
training on such data impractical. This underscores the importance of using unsupervised learning
techniques in the SHM field. By relying solely on real-time monitoring data of the structure, the
need for complex, economically and computationally expensive techniques can be eliminated. Another
significant strength of the proposed GMM-based anomaly detection is the ability for the user to define
the number of Gaussian distributions required to model the healthy distribution. This implies that if
the relationship between temperature and natural frequencies is bilinear, two or more Gaussians could
likely model and establish an accurate baseline for the healthy behavior of the monitored structure.

In the case studies conducted in this thesis, it was observed that the success of anomaly detection
was independent of the number of Gaussians employed. By increasing the number of Gaussians
to model the healthy distribution, the number of abnormal points labeled, as well as their correct
labeling, increased. However, when using the same number of Gaussians and performing anomaly
detection on a healthy data set, the rate of clustering labels for abnormal points remained consistent
for both data sets during the initial few months. Following this period, the anomaly detection rate
for the abnormal data set increased significantly compared to the healthy data set. This indicates
the importance of establishing a healthy rate for labeling abnormal data, as it can help prevent the
incorrect conclusion that abnormal behavior is present in the analyzed structure. By defining this
rate, one can confidently conclude that abnormal behavior is present when the rate deviates from its
established norm. Figures 4.19 and 4.27 demonstrated the point at which abnormal behavior can be
safely identified for two of the considered damage scenarios.
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For the gradual settlement and gradual stiffness loss scenarios, the first two months of data were
used to establish a healthy data trend line. This trend line represented the normal and expected
rate of abnormal point labeling. Consequently, if the labeling of abnormal points would begin to
deviate from this trend, abnormal behavior can be safely flagged, prompting further investigation
or visual inspection of the monitored structure. In the case of settlement, abnormal behavior was
seen to be confidently identified at approximately 6 months after its onset. This corresponded to a
settlement of 250 mm for the right pier in the FEM modeled bridge. For the gradual stiffness loss
scenario, abnormal behavior was seen to be safely flagged around 5 months after the stiffness begins
to decrease gradually. This corresponded to a 4.2% loss of stiffness in the two selected members of
the FEM modeled bridge at the time when abnormal behavior is identified. It is worth noting that the
threshold for deviation from the norm can be adjusted, allowing for abnormal behavior to be flagged
even earlier. This means that in the case that the threshold is lowered, a smaller deviation from the
established normal rate of labeling abnormal points would be sufficient to alert the analyst or engineer
to the presence of abnormal behavior.

In terms of future work, there is significant potential for improvement. The FEM model used in
this study can be refined further by incorporating more realistic representations of joints and modeling
the bridge in three dimensions. These improvements would lead to a more accurate depiction of the
bridge’s behavior. Although temperature effects on structures are highly complex, the treatment of
temperature in this thesis was relatively simplistic. Efforts to integrate temperature effects in a more
comprehensive and realistic manner could be valuable, despite the challenges involved. Additionally,
modeling an asphalt layer on the bridge can be considered to account for bilinear behavior in the
relationship between temperature and natural frequencies around the freezing point. However, it
is important to note that while modeling is crucial, the primary focus of this thesis was on the
development and application of an unsupervised SHM method. To further enhance the methodology’s
credibility, testing it with real-world data, minimizing or even eliminating structural modeling, would
be highly beneficial. Such testing would enable the collection of various measurements and features,
allowing for diverse evaluations of the algorithm, not limited to natural frequencies alone. This could
also provide an opportunity for PCA to play a valuable role in detecting abnormal behavior.

Regarding clustering, different data shapes may emerge when dealing with various structures
and data sets. Consequently, it is essential to test multiple clustering algorithms to choose the
most suitable one for damage detection. The algorithms discussed in this thesis do not cover all
possible approaches for detecting anomalies. Exploring other options such as OPTICS (Ordering
Points To Identify the Clustering Structure) and HDBSCAN (Hierarchical Density-Based Spatial
Clustering of Applications with Noise) could prove promising for anomaly detection and warrant
further investigation. Additionally, using probabilistic PCA for data sets like the one in this thesis
could be highly beneficial. More frequent monitoring with additional healthy data points can also
be considered, such as by generating data points at hourly intervals instead of two-hour intervals.
Bootstrapping and the Monte Carlo method could be helpful for generating more data points, although
this may increase computational costs. With more healthy data points, a more accurate distribution
for healthy data can be modeled, enhancing anomaly detection accuracy. Investigating whether
filtering out noise before defining a healthy distribution baseline would be advantageous is another
area to explore. Assessing the impact of reducing the number of obtained natural frequencies on the
results is also worth considering for future work. Ultimately, experimental and real-life work would be
the ideal direction for future research related to this unsupervised SHM methodology.
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Results - Case Studies

This section of the annex presents the clustering results for each month of all case studies, as well as
the results of the anomaly detection performed on a healthy data set.

A.l. Anomaly Detection: Healthy Data Set

In order to better understand the performance of the proposed anomaly detection method, a test was
conducted on a completely healthy data set. The results of this test are presented below.
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A.2. Case Study I: Settlement
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A.3. Case Study II: Stiffness Reduction
A.3.1. 10% Gradual Stiffness Loss
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A.4. Case Study III: Stiffness Reduction & Settlement
A.41. 150 mm Gradual Settlement and 3% Gradual Stiffness Loss
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A.4.2. 150 mm Gradual Settlement and 3% Sudden Stiffness Loss
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