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1 Introduction control. Proper orthogonal decomposition (POD) [7,8] and gappy
POD [9] have been tools for model reduction in turbulent flows for
decades and have also been applied for unsteady flow sensing past an
hydrofoil and estimation of surface pressure [10,11]. Model
reduction of complex flows using the Koopman operator approach
has extended the POD approach to a dynamical systems framework
[12,13]. Subsequent developments in the application of machine
learning in dynamical systems have created algorithms for learning
the dynamic modes or Koopman modes of a dynamical system from
often sparse data [14-16]. Similar methods combining machine
learning with dynamical systems are increasingly playing an
important role in model reduction in fluid mechanics, flow
reconstruction, and flow classification, see, for instance, Refs.
[17-26]. Flow estimation in the near field of a body by selecting
from known fluid modes by the dynamic mode decomposition (DMD)
using surface pressure data has been studied in Ref. [27], and
incorporating traditional filtering into this approach was recently
shown to allow updating the estimation in real-time [28,29].

This paper considers a different but related problem motivated by
underwater robots where on-board sensors such as inertial motion
units and pressure sensors can measure only dynamic and kinematic
variables of the robot itself or pressure on the surface of the robot but
not measure the ambient pressure and velocity fields. We consider
the problem of the estimation of the spatial location of an upstream
obstacle in a flow past a pitching hydrofoil. It is assumed that
pressure on the surface of the hydrofoil can be measured at a small
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The locomotion of fish and other aquatic swimmers has many
desirable characteristics such as energy efficiency, agility, and
stealth [1,2], which have inspired mimicry in bioinspired robots
[3.4]. Closely related to and aiding the locomotion is the ability of
fish to sense and process the spatiotemporal information in the water
around them. Objects moving in water or stationary objects in
streams create a vortex wake. An underwater robot encountering the
wake created by another body experiences disturbance forces and
moments. These disturbances can be associated with the disturbance
velocity field and the bodies creating them. Essentially, information
about fluid flow and the objects that create these flows is encoded in
the spatiotemporal evolution of the vortical structures, whether the
bodies creating them are cylinders, hydrofoils, underwater robots, or
fish. Underwater robots that often function with constrained sensing
capabilities can benefit from extracting this information from vortex
wakes. Many species of fish do exactly this, by sensing flow features
using their lateral lines as part of their multimodal sensing [1,5,6].

The complexity and high (infinite) dimensionality of fluid flows
around a swimmer present significant challenges to emulate fish-like
hydrodynamic sensing and extract the relevant information from
sensor data of the flow. This particular challenge is not restricted to
bioinspired fish-like swimmers, but has been present in the broad
areas of fluid flow estimation, model reduction, and active flow
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flow which allows for the application of analytical methods.
However, frequently fluid—structure interaction is driven by
significant viscous effects including vortex shedding which make
purely potential flow models inaccurate. Vortex induced vibrations
and coupled fluid—structure models cannot in general be described
by simple mathematical models. This motivates data-driven
approaches, such as the one introduced in Ref. [32] to localize a
source in three dimensions. However, in that work, only a single
time snapshot of velocity data is used to perform each estimation,
which is possible because the flow was steady except for the
movement of the source; for the fluid—structure interaction problem
considered in this paper, using a time series of pressure data is
necessary due to the unsteady wake generated by the both obstacle
and the trailing hydrofoil itself. The field of soft sensing [33] has
techniques for regression from time series data, which typically
resolve the high-dimensionality of the time series by taking as
features its statistical moments (such as mean and variance) or data
from a few selected time instants [34]. This approach discards much
of the dynamic information from the data, which is often acceptable
for systems that are roughly steady, but is a significant drawback
when applied to an unsteady fluid system. Based on the success of
modal approaches for extracting information about the underlying
dynamics of fluid data, we propose a method that extracts
information about the system dynamics from the pressure time
series, and uses that information as features to identify the location
of the obstacle. Using time series pressure measurements on the
surface of the hydrofoil, a Koopman operator is constructed that
propagates the snapshots of pressure data forward in time, thereby
encoding the system dynamics. Multiple approaches are considered
to extract the encoded information for use in estimating the position
of an upstream obstacle. These include the “direct mode estimation”
approach, where the most important modes (eigenvectors) of the
operator are input into a dense neural network (DNN), the “spectral
image estimation” approach where the spectrum (or the singular
vectors) of the operator is extracted and input into a convolutional
neural network (CNN), and the “mode-kernel estimation” approach,
where the modes constructed from training data are compared to a
dictionary of known modes. This is benchmarked against the time CNN
[35], arecent black-box CNN architecture designed for classification of
multivariate time series, in the “CNN-based estimation’ approach.

The remainder of the paper is organized as follows. In Sec. 2, we
define the exact fluid-interaction problem considered and discuss its
implementation in simulation. In Sec. 3, we review the theory
behind standard and exact DMD and its connection to the Koopman
operator, and their relevance to the estimation problem are explained
in Sec. 4. The training speed and accuracy of the estimation methods
are investigated on the training data in Sec. 5.

2 Problem Definition

We consider the problem of flow past a symmetric NACA-0018
hydrofoil of unit chord length, representing a streamlined swimmer,
pinned atits leading edge with a linear spring of stiffness k = 6 N-m/
rad and damping coefficient ¢ = 2 N-m s/rad. When the spring is at
rest, the hydrofoil is horizontal with the leading edge pointing left.
The hydrofoil is immersed in a freestream flow with velocity Uy, =
10 m/s. The fluid is of unit density (equal to that of the hydrofoil) and
has viscosity is v = 0.001 m?/s. A rectangular bluff body of unit
height and width 0.1 m is placed upstream of the hydrofoil and
disturbs the incoming freestream flow by shedding and unsteady
wake in the fluid. This disturbed flow interacts with the downstream
hydrofoil, inducing angular motion and a time-varying pressure
profile on the surface. The relative position of the two bodies is
defined by the tuple (b, d) as shown in Fig. 1. Along the body, N
pressure sensors are placed that are evenly spaced in the horizontal
direction and record the absolute pressure at a frequency of 40 Hz.

The problem considered in this paper is the estimation of the parameters
(b, d) using only measurements of pressure made at the Ny locations on
the hydrofoil.
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Fig.1 A hydrofoil is pinned with a torsional spring at its leading
edge downstream from a vertical plate, with relative position
parameterized by b and d. On the hydrofoil, Ns=10 pressure
sensors are placed evenly whose locations are shown by the
filled circles. The figure is not to scale.

This flow simulation domain D is a rectangle of width 30 m and
height 16 m. The leading edge of the hydrofoil defines the origin of
the rectangular domain and is located 1 m to the left of and vertically
collocated with the domain’s center. The center of the rectangular
obstacle is placed b m to the left and d m above the origin. At the left
boundary of the domain, the horizontal velocity, u = 20 m/s, and a
vertical velocity, v = 0 m/s, are imposed. To allow unimpeded exit
of the flow at the right boundary, a zero gradient condition is
imposed on the velocity, so Vi = Vv = 0. At the top and bottom of
the domain, a “slip” condition enforces that no flow passes through
the boundary (v = 0) and that there is no shear force at the boundary
(Ou/dy = 0). On the walls of the plate and hydrofoil, a no-slip
condition ensures that the velocity of the flow relative to the bodies is
zero at the surface.

The system is simulated in the open-source computational fluid
dynamics software opENFoaM 9. The fluid is modeled by the
incompressible two-dimensional Navier—Stokes equations

0
p(gl;—i-qu) = —Vp+ uViu (D

V-u=0 2)

These are numerically solved with the pressure-implicit with
splitting of operators algorithm [36] over finite volumes of fluid.
Turbulence is modeled by a large eddy simulation with k£ — @ shear
stress transport. The fluid domain is discretized with a finite volume
square mesh, as shown in Fig. 2. The mesh consists of two identical
two-dimensional meshes stacked on top of each other, resulting in a
single layer of volumes. Two layers of mesh refinement are used to
improve the simulation fidelity in the region between the bodies and
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Fig.2 The computational mesh, with a high density in important
flow regions near surfaces and between the bodies
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their immediate wake. A further three layers of refinement are
applied to capture the flow near the surface. This refinement results
inN = 15,493 mesh grid points with 80 of these on the surface of the
hydrofoil. The momentf,, on the hydrofoil about the pin is calculated
by integrating the pressure on its surface. This moment then allows
solving the hydrofoil equations of motion

1,0 +c0+ k0 = f,, (©)

where 0 is the angle of the hydrofoil, and /, is the mass moment of
inertia of the hydrofoil about the pin. Through the forcing term and a
surface boundary condition, this equation is coupled with the fluid
equations (1) and (2), resulting in complex fluid—body interaction.
This interaction is solved by iteratively solving the flowfield and
body acceleration until convergence is achieved. These states are
then integrated forward using the forward Euler method with
an adaptive time-step Af selected such that the Courant number
C < 0.85 and Ar < 0.02. This is repeated until time 7 = 50 s. When
the hydrofoil rotates, the mesh points in a region of 0.3 m from its
surface rotate rigidly with it, while the mesh points greater than 1 m
from the surface remain fixed.

The pressure field from a sample simulation is shown in Fig. 3(a).
Regions of alternating low pressure to the right of the flat plate show
a 2§ vortex street. As the vortices interact with the hydrofoil, a high-
pressure region is generated that, when combined with the low
pressure inside the vortex, generates a net moment on the hydrofoil
and thus motion. This pattern repeats in time, symmetrically on both
sides of the hydrofoil for d = 0 and asymmetrically for d # 0. The
time-varying pressure measured at four of the Ny = 10 sensor
locations is shown Fig. 3(b). The nonzero value of d results in an
asymmetrical pressure profile in time: pressure measured at the top
center and bottom center of the hydrofoil show differences in
temporal evolution besides the obvious phase difference.
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Fig. 3 (a) The pressure field for a test case where b=8.15 and
d=0.18 after the transient period, where red indicates high
pressure and blue low pressure. The formation of a vortex wake is
evident in the pressure field. (b) The pressure at four points in the
same simulation on the hydrofoil over time, with blue indicating
the trailing edge, orange the top center, green the leading edge,
and red the bottom center and blue indicates low pressure
(behind the plate and hydrofoil). (Color version online).
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3 Dynamic Mode Decomposition

Consider the bodies B; (leading bluff body) and B, (trailing
hydrofoil) immersed in a two-dimensional fluid flow. We assume
that the system has no explicit time dependence, i.e., the states,
including the pitch of the hydrofoil, evolve with time, but the
underlying dynamic system is time invariant or autonomous. While
the flow of the fluid is governed by the Navier—Stokes equation, we
will consider the spatially and temporally discretized solution to the
boundary value problem. The flow domain is discretized by N grid
points (x;,y;) € R? with sample times ¢ € {0,Ar,2Az, ..., N,At}.
The numerical solutions in Sec. 2 provide the velocity field (u,v)
and the pressure field p and the dynamical system X = u(x, y; b,d),
¥y =v(x,y;b,d) that depends on the parameters b and d. We will
consider a time discretization of this dynamical system governed by
a flow map F as

Intl = F(Zn) (4)

where z, = (x(1,),y(1,)) € M = R? denotes the state at time
t = nAt. Next, consider g € L*(M), the space of square integrable
real scalar valued functions. Koopman showed in Ref. [37] that an
observable function g: M—R can be propagated by a linear
operator, K : L?(M) — L*(M) as

g(zn+l) = ]Cg(zn) =g0 F(Zn) 5)

see Refs. [38] and [39] for a review. The operator K is linear and
known as the Koopman operator.

The scalar valued observable function of interest in the problem is
the pressure field, p(x, y). The pressure at the N mesh points at time
t, = nAt is denoted by hs(t,) = p(x;,yi, ta) € RM. A subset of hy
measured at the pressure sensors on the hydrofoil (shown in Fig. 1)
located at the mesh points (&;,7;) is denoted by 4. Its snapshot at
time #, is A5(1,) = p(&i, 1i»1,) € R, Asaresult, the snapshots /;(r)
also contain the snapshots /(). We define two operators K; and K
such that hig(t,11) = K¢hy(t,) and hg(t,11) = K;hs(t,). The matrices
Ky and K are the representations of Koopman operator K composed
with orthogonal projections on spaces spanned by elements of 4y and
hy, respectively.

We use the DMD algorithm to construct an approximate operator
K that propagates the snapshots of h;. Consider first m time
snapshots of the surface pressure measurements p(¢;, 17;), which are
few in number. We construct two matrices X, € RV and ¥, €
RM*™ of these measurements

Xs = [p(én ’1i,tn) P(fi, U tn+l) o 'P(fi, Mjs tn+m—l)] (6)

Yy = [I’(Cvi,’?i,tnﬂ) P(CisNistat2) - ’P(fi,ﬂi,fn+m)] @)
The operator K that propagates A, is then given by

K, = arngin |Yy — KX || % )

where ||-||r denotes the Frobenius norm. When the measurements
are sufficiently large and richly sampled, the dominant spatiotem-
poral modes of the system are identified by K, [12,40,41].
Essentially, as the number of sampling points increases, the
Koopman operator calculated by DMD or the extended dynamic
mode decomposition would converge to the orthogonal projection of
the action of the Koopman operator acting on the space of the
observables chosen as basis functions, see, for example, Ref. [41] for a
discussion. We note that other errors besides || Y — KX;]|% can be used
to calculate K. For example, instead of the average error considered in
Eq. (8), one may prioritize having a tight upper bound on the error as in
Ref. [42]. When the argument of Eq. (8) is zero, K exactly propagates
the snapshots /1; forward in time. This problem has a convex solution

K, =YX{ (&)

where + represents the Moore—Penrose pseudoinverse. When the
rank of X is greater than or equal to the number of columns of K, this

NOVEMBER 2024, Vol. 146 / 061108-3
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solution is unique. The modes of the operator K are then calculated
as the eigenvectors and eigenvalues of K

K,® = AD (10)
where
O=[d1 b - by (11)

is the matrix of the eigenvectors and
A=diag[Ay A -+ ] (12)

the diagonal matrix of eigenvalues. By convention, the L?> norm of
each component of @ is unity, ||¢,||, =1. The modes and
eigenvalues of the operator K; can be used to reconstruct the
pressure field on the surface of the cylinder m time-steps after an
initial data snapshot /(z,) by

hs(tpin) = OA" O 1(1,) = DA™ (13)
where
a = O hg(ty) =01 a0 o] (14)

is a vector of complex numbers defining the relative magnitude of
the modes, as well as their relative phases. The magnitude of «; is
roughly equivalent to the concept of “mode energy” in POD, and in
the case that most of the “energy” is concentrated in a small number
of modes, the flow can be reconstructed with high accuracy using
only those few modes. Similarly, neglecting modes with small
corresponding values of o causes only minimal reconstruction error.
This reconstruction ability is demonstrated in Fig. 4, where an
operator is generated using data from time 10s to 13.75s, and
reconstructs the pressure starting at a time of 10s. Compared to the
actual pressure, the reconstructed pressure is qualitatively correct,
with noticeable error only emerging in the high frequency component
of the dynamics. This reconstruction is nearly the same even for
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Fig. 4 (a) Actual pressure over time for b=5.31 and d=0.26.
(b) The pressure predicted by the operator calculated based on
Eq. (13), where t,=10 s and Ns;=10.

061108-4 / Vol. 146, NOVEMBER 2024

N; = 100, implying that a small number of measurements capture
many of essential features of the pressure distribution.

While this approach, often referred to as “exact DMD” [40], is
applicable for the surface measurements because N is small,
applying this method on the field data would be computationally
intractable because of the size of Ky and the resulting complexity of
calculating its eigenvalues. For the field measurements, we use
“standard DMD,” which introduces a degree of truncation to greatly
increase the speed of the calculation. Shifted data matrices are first
constructed similarly to Eq. (7)

Xy = [p(xi,yi,ln) P(Xi, iy tag1) - 'p(xhyuthrm—l)]
Yr = [p(iYistus1)  P(isXistara) -+ P(Xis Vis tusm) |

Instead of directly calculating Ky using the pseudoinverse, first the
singular value decomposition is computed

X, = USV* (15)

where U and V are the left and right singular matrices, respectively,
and X is a diagonal matrix containing the singular values. To
improve computation speed, X can be truncated starting with its
smallest singular values to a smaller r X r matrix X;, and the
corresponding columns of U and V can be removed, resulting in
truncated matrices U, and V,, respectively. This allows approximat-
ing the matrix Ky (in a reduced-dimensional space) as

A=UY V! (16)
and its eigenvalues and eigenvectors are computed as
AY, = AP, a7

The eigenvectors in the reduced space can be projected back to the
full space using the truncated left singular matrix

¥ =UY, (18)
where this ¥ physically corresponds to modes of the fluid field

Y=[y, ¥ - V] (19)

Using aknown initial condition, it is again possible to reconstruct the
flow field using these truncated modes as

hf(tn+)n) ~ lPA‘;C”\I'I?]hf(l‘n) = lI"Aq“f (20)
where
o = ‘Pilhf(ln) = [Otf,l %o v OCf,,l (21)

and /i (1,) is a snapshot of the flow field at r = nAt.

3.1 Dominant Pressure Modes. Modal analysis of flows
reveals that a few modes contain a very large fraction of the energy
[40]. An analysis of the modes of the operators Ky and K| reveal the
same. We sort the modes of Ky and K such that they are labeled in
descending order of magnitude, |os;| > |or2|... > |og,| and
lots1| > |otsa].-. > |os, |, respectively. The components of ¥ and
Ay are also sorted to be in the same order as &, and the components
of @ and A, are sorted in the same order as that of . Figures 5(«) and
5(b) show the eigenvalues A, and Ay on the complex plane. Many of
the eigenvalues Ay are inside the unit circle (Fig. 5(b)) indicating
that the corresponding modes decay. The rest of the eigenvalues on
the unit circle occur as complex conjugates with the corresponding
modal magnitudes o and ¢, also occurring as complex conjugate
pairs. The small number of surface pressure measurements used
introduces approximation error that causes slight deviations in the
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Fig.5 Eigenvalues (a) As and (b) A of the modes on the complex
plane from the simulation for a representative (b, d), where the 3
corresponding to the highest magnitudes of «, along with their
complex conjugates, are represented by red circles. (c) s¢ (blue
circles) and s (red triangles), with ¢¢(3)>0.93 and ¢5(3)>0.93.
(Color version online).

magnitude of the eigenvalues of the even second dominant modes,
which lie close to the boundary of the unit circle (in Fig. 5(a)).
However, these modes decay very slowly and for short time intervals
persist in being one of the dominant modes. The first eigenvalues Ay |
and A, are both real. The corresponding modes 1/, and ¢, and

modal coefficients oy ; and o, are real. A measure of the sparsity of
the modes containing most of the information of flow is revealed by
the ratios

n
> oyl
=1
of(n) = —F——

> ol

i=1

. n<r/2 22)

n

Z \ Ols,2i— 1|

os(n) = = n<

TN, ’
> il
i=1

Figure 5(c) shows a plot of o5(n) and o (n), revealing that o5(3) >
0.9 and a7(3) > 0.9, i.e., for the first three modes of both the fluid
field pressure and surface pressure contain much of the information
about the respective fields. The first three modes , {/,, and 5 of
the pressure field in the fluid domain are shown in Figs. 6(a)-6(c)
which also reveal the physical features of the flow. The first mode i,
corresponds to the pressure field of the steady flow, with the next two
modes identifying changes in pressure due to the vortex shedding
past the obstacle (leading bluff body). The eigenvalues A and Ay (in
Figs. 5(a) and 5(b)) corresponding to the dominant modes have
similar phases: one with a phase of zero, one with a phase near 0.45
(corresponding to the vortex shedding frequency), and another with
a phase near 0.90 (corresponding to the second harmonic of the
vortex shedding). The modes ¢, ¢,, and ¢ for the surface pressure
on the hydrofoil are also shown in Figs. 6(d)-6(f) for the case where
N; = 10.

(23)

S

4 Parameter Estimation

We use four different approaches all based on supervised learning
to the problem of estimating the parameters (b, d). The first of these
is based on using a convolutional neural network (the “TIME” CNN
[43]) which takes as input the time series pressure measurements at
the N, locations on the trailing hydrofoil. This approach sets a

- C =
(a) (d)
a2 = '
- <=
) (e)

(©)

Fig. 6 (a)—(c) The first three modes of pressure field in the fluid domain. Due to the phase of
modes being arbitrary, the red (dark) and blue (light) colors are interchangeable, and white
signifies a value of zero. (d)—(e) The first three modes of the surface pressure field. Parameter
values are b=8.15 and d=0.18. (Color version online).
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benchmark that uses one of the latest machine learning methods for
time series data. The next three approaches are based on combining
calculations of DMD with machine learning.

Supervised learning necessitates collecting multiple sets of
simulations with nonoverlapping values of (b,d): one set to train
the estimator (the “training” set), one set to validate how well trained
the estimator is (the “validation” set), and one set to test the accuracy
of the resulting estimator (the “testing” set). The parameter values
used for each dataset are shown in Fig. 7. The training set has
parameters on an even 6 x 6 grid (¢ = 36 points total) filling the
region 4 < bh <9 and 0 <d < 1, which is selected because the
wake in that region is well-developed and has not fully dissipated.
The even spacing of these training points is designed to sample the
entire space. However, in practical applications, the parameters
would likely not fall on a grid, but rather be scattered throughout the
acceptable parameter space. For this reason, the validation and
testing data are selected from a uniform probability distribution in
the region 4 <h <9 and 0 <d <1, with ¢ =20 points for
validation and e = 38 points for testing.

From each simulation, pressure is known at N = 15,493 points in
the domain, with 80 of those points on the surface of the body. The
pressures are interpolated with a spline function to determine the
pressures at ten evenly spaced points, which represent physical
pressure sensors and is the only data from the simulation for the
parameter estimation, in training, validation, and testing.

Suppose the pressure from the measurements from the surface of
the hydrofoil for the kth pair of parameters (b, dy) at time #; is
denoted by py(&;, ;. ;). Data from the simulations are stored in three
different sets

T ={1"7%...,1T (24)
vo={viv2 .., v} (25)
B :{Ea+('+l,Ea+c+2,”'7Ee} (26)

where T* is a matrix corresponding to the kth pair of training
parameters, (by, dy), and T{‘i = pr(&i, m;, 17) is the pressure at the ith
pressure sensor and jth time interval. Similarly, the kth validation
dataset V¥ is the matrix Vl;/;. = Ptesa)(&in ;s 1), and the kth test (or
: k : k
evaluation) dataset E" 1s the matrix Ej = Plictate) (& tlin ),
respectively. We define a sampling function § which acts on these
sets and returns a random window of 150 time-steps of continuous
data from a random element, as well as the parameters (b, d) at that
element. For instance, S(T') = (T}, b(k), d(k)), where k is a random
variable uniformly distributed over the set {1,2,...,36}, i is the
range of integers where 1 <;<10, and j is a range
{jo-jo + 1,....Jo + 150} such that jy is a uniformly distributed
random integer in the range ty < jo < #y — 150. The initial time-step
is chosen as #y) = 400 which allows transient flow conditions to
decay, and the final time is selected as #; = 1000. Therefore, each
matrix of data in training, validation, and test sets have 150 time-
steps of data with the length of each time-step being At = 0.025 s.
The estimation problem considered here is to construct an
estimator that predicts (b, d) as

(b,,,d,,) = D9(~7:w(P)) 27)
0o . o g.-.. K] % e5 :. %e
A R R

Fig. 7 Positions of the pinned leading edge of the hydrofoil
relative to the upstream plate for training (black circles spaced at
uniform horizontal spacing in vertical lines), validation (blue or
light colored), and testing (red or dark colored) data sets. Training
points are on a grid for even coverage of the parameter space,
while validation and testing points are placed randomly. (Color
version online).

061108-6 / Vol. 146, NOVEMBER 2024

(P,b,d) =5(T) (28)

where F is a function that extracts features from the time series, and
D is a function that maps those features to an estimate of (b, d). Both
0 and o are sets of parameters (referred to as “weights”) that support
those functions. The objective is to select the parameters 0 and w
such that the expected value of the mean squared error (L) in the
estimation is minimized, or

min L, where L, = E[(b, — b)* + (d, — d)*)] (29)

0,0

Below, four different architectures for the feature extractor F are
introduced, two of which are nonparametric (so w = ). After
optimizing the parameters for each, the overall estimation error values
are investigated to determine which feature extractor is most effective.
To isolate the effect of changing F, the architecture of D is kept the
same for all feature extractors, though 6 is re-optimized for each F.
The function D is a DNN, selected due to their general utility in
estimation problems. It is fully connected and uses “Rectified linear
unit” activation, with sequential layers containing 200, 100, 100, 50,
and 50 nodes. The output layer has two nodes, representing
estimates of b and d, and has a linear activation function.

4.1 Convolutional Neural Network-Based Estimation. For
time series classification problems, neural network-based para-
metric approaches have been found to have performance compara-
ble to common nonparametric approaches [43]. The best suited
networks for this task are recursive neural networks such as long
short-term memory networks and CNNs, which extract features
from time series data by repeatedly applying a single-dimensional
kernel. We use a CNN as a benchmark feature extractor, using the
hyperparameters determined to be optimal for time series classi-
fication in Ref. [35], a network architecture known as the “time
CNN,” which has been benchmarked against other time series
classification algorithms in Ref. [43]. Though we consider
estimation problems instead of classification, estimation can in a
sense be viewed as a subset of parameter classification, as simply
averaging the classification probability distribution on different
“bins” of parameter values yields an estimate. As a result, we expect
a network architecture designed for classification to be effective at
estimation. In summary, the architecture requires two layers of
alternating one-dimensional convolutional neural networks with
sigmoid activation and average pooling operations. The filters have
length 7, and the pooling operations operate on groups of three
values, reducing the dimension of the latent space by roughly a
factor of 3 with every application. No padding is used on the
convolutional steps. The single input time series vector is split into
six vectors using six separate filters at the first step, and this is
increased to 12 vectors for the second step. After the final pooling
operation, the vectors are concatenated into a single feature vector of
length 168, which serves as the output of F. This procedure is
visualized in the top row of Fig. 8.

4.2 Direct Mode Estimation. Though the CNN can extract
features from dynamic data, it uses a black-box approach that does
not reveal any specific information about what dynamics it has
identified. By contrast, the highest magnitude Koopman modes of
dynamic data also form a reduced basis of the flow dynamics, which
may also serve as features for further estimation. Further, an
association between the local modes of the surface pressure and the
modes of the entire fluid field are visually obvious, as shown in
Figs. 6(d)-6(f). The surface pressure modes in Figs. 6(d)-6(f)
calculated from N, = 100 observations are shown as a continuous
mode, and their values at the smaller number Ny = 10 of sensor
locations are shown as circles. Despite the different quantities of
observations, these modes are qualitatively very similar. Because
the modes of the larger flow field are clearly strongly affected by
(b,d), this motivates the possibility that significant information
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pti,z1) -+ p(tiso, 1)
P=3(T) = : iy, :
(t1,210) -+ P(tis0, T10)

i
o \
X, = (Pij)igj<uan
Y = (Pyj)2<j<150
l ’—V Bir = i - ()i
K, =Y, X! > K.0-A® (1, P2, $3)

Fig. 8 A schematic of the estimation methods. The top row illustrates the CNN-based estimation approach. The
next row down shows spectral image estimation approach. The second to bottom row shows the mode-kernel
estimation approach, and the bottom row shows the direct mode estimation approach.

about (b,d) has been passed from the larger fluid modes to the
pressure modes on the surface, which can be evaluated from a sparse
set of observations.

Because the dominant three modes have been demonstrated to
contain the majority of the information needed to reconstruct the
flow, they are selected as features of the data, to be input into the
DNN which performs the final estimation. However, to ensure
performance, they must first be standardized. This takes two forms:
standardizing their order and standardizing their phase. The
motivation for standardizing the order is simple: if for one (b, d)
pair the first mode input to the DNN corresponds to the zero phase
mode, but for an adjacent (b, d) pair the first mode input to the DNN
corresponds to the second harmonic, the large difference between
those mode shapes due to their representing different physical
phenomena conceals the subtle changes in the mode shapes that
would be useful in estimating (b, d). More formally, we label modes
such that for a mode ¢; with parameters (b,d) and ¢} with
parameters (b + €;,d + €;), for small values of (e, €;) we expect
(¢1,d7) =~ 1, and their corresponding eigenvalues 4] /47 = 1 + 0i.

The modes are sorted by first neglecting the complex conjugates,
which is done by removing from @, A, and « all entries with indices i
that satisfy $(4;) < 0. Modes are then labeled using the procedure

¢, = ¢; where argmax(|«;|) subjectto £4; =0

¢, = ¢; where arg max(|o|) subjectto0 < £1; < 0.6
1

¢5 = ¢; where arg max(|o;|) subject to 0.6 < £4; < 1.2
1

The values of 41, 4, and 43 are labeled by the same procedure.

The second inconsistency between the modes that must be
standardized is their phases. This is a result of the properties of
eigenvectors: an eigenvector scaled by any arbitrary complex
number remains an eigenvector. As the modes are eigenvectors, the
phase of any individual element of the mode vector is arbitrary,
though the relative phases of different elements are not. For
simplicity, we discard the phase information and use only the
magnitude of the mode elements in the estimation. The feature
information is concatenated into a vector

Z=[1o] 1ol I3l |l lhof |2l

LA Lhy Ls]

(30)
where |¢| denotes the elementwise magnitude of ¢, and as a result

each element is a real scalar. The vector Z of length 36 is then the
output of the feature extractor function F.

4.3 Mode-Kernel Estimation. Because modes can be inter-
preted as features of the system that contain a condensed
representation of the system dynamics, it is likely that on top of
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parametric approaches (like DNNs), nonparametric algorithms
which compare the test data directly with the stored training data
may also be applicable. Many such algorithms exist, but here we
attempt a kernel-based approach. For each parameter pair k in the
training dataset, sorted benchmark modes [¢, ¢, ¢5]], are identified
using the procedure for exact DMD and the sorting from Sec. 4.2,
except using the entire simulation data T* instead of a sample of T*.
These modes are stored in a library Q such that Q; = [¢; ¢, ¢s]|,.

The estimation procedure works by estimating the similarity of
the modes ¢, ¢,, ¢ from the sample S([") with the dictionary of
benchmark modes using a kernel function. In this case, the kernel
function is the inner product, so the similarity between modes is defined
as fiy = |(¢;, (Q),)|, where a value near 1 indicates a high similarity.
This similarity can be used to estimate (b, d) through simple algorithms,
for example, the K-nearest neighbors algorithm. However, because of the
high performance of parametric approaches to time series [43], as well as
to keep consistency with the other approaches, we instead flatten /3 into a
feature vector of length 108 to be output from F into D.

4.4 Spectral Image Estimation. While in this case it is simple
to order the modes to perform a direct estimation as was done in both
Secs. 4.2 and 4.3, that may not be the case for more complex fluid
flows where more dominant modes are present, or for larger ranges
of the estimation parameters where the modes change enough
throughout the range to be not easily recognizable. The need for a
human to derive the heuristics used to sort the modes for a given flow
is also an obstacle to using this approach on an autonomous vehicle.
Here, we present a method extract information from K without any
heuristics or requirement to sort the modes. We first extract the real-
valued spectra Uk of the operator, where

Ky = UgZg Vg 31
is the singular value decomposition of K;. The matrix Uk is then
passed into a two-dimensional CNN. Because two-dimensional
CNNs are most often used for image classification, this can be
interpreted as treating Ux as an image. For consistency, the
hyperparameters of this network are chosen to be similar to those in Sec.
4.1: the convolutional steps have a filter size of 7, and max pooling is
performed with a pool size of 3. However, because the operations are
performed on an input matrix of size 10 x 10 instead of a vector of size
150, zero padding is required to allow applying two layers of convolution
without the input becoming smaller than the filter. For the same reason,
only one pooling operation is applied, located after both of the
convolutional layers. After the pooling operation, the result is flattened
into a feature vector also of length 108, which is then output from F.

4.5 Training. Each of the four estimation approaches is trained
separately, with unique weights for each. For methods that have
parameters o associated with the feature extraction, @ is trained

NOVEMBER 2024, Vol. 146 / 061108-7

SP/8L6.9€./801 190/9/9% | /4pd-ajoiue/swalsAsolweukp/Bi0-awse uonos|j0oje}Bipawse//:dpy woy papeojumoq

90 9vl ¢

$202 JeqWBAON GO UO Jasn Aysiaaiun uoswal) Aq Jpd 8oL 190



jointly with 0. Because of the risk of weight optimization finding
local minima with different final loss values, a batch of ten
estimators is trained for each of the estimation approaches, with the
training process of each individual estimator termed a “run.” In total,
40 weight optimizations are performed.

Before training, a training dataset is constructed by evaluating
many realizations of the sampling function

(P, bi.d;) = S(T)Vie{1,2,...,3600} (32)

Validation and testing datasets are constructed in a similar manner
on )V and &, respectively, with the validation dataset constructed of
400 realizations of S()V) and the testing dataset constructed of 760
realizations of S(£). The training and validation datasets are
recomputed for every run, but the testing dataset is only calculated
once for consistency. The predicted values are given by

(bn.i’dp,i) - D9(-7:w(P>) (33)

where (b, d),) represent vectors of predicted values of (b,d). The
weights are updated such that

lf

minLwhereL = (B — b + (dy; — i) (34)
0,0 pae

which minimizes the error between predicted and actual values of
(b,d) in a mean-squares sense. Instead of performing this
summation over the entire set at once, it is efficient to iteratively
perform the summation over smaller batches. Here, we chose a batch
size of ir — ig = 50. This batch-based optimization allows the use of
the adam algorithm, which calculates the parameter updates at every
step using a combination of the gradient of the current batch and the
“momentum” from gradients calculated on past batches. After the
entire dataset has been iterated over (known collectively as an
“epoch”), an early-stopping criterion is checked, and either the
training stops or continues with a new set of batches.

The early-stopping algorithm used was first introduced in Ref.
[44]. After every epoch, the loss on the validation dataset L, is
calculated. If L, < Lyin;, Where Lyn; is the lowest validation error
encountered so far inrun i, then Ly, ; := L, and the weights oyin; =
(0, w) are saved before continuing. However, if at any epoch L, >
1.3Lin,; and at least 200 epochs have passed, it is assessed that the
network is overtrained and the training run is terminated. The
representative weights of the estimation approach, oy, are then
defined as

—— Direct mode estimation
—— CNN-based estimation
0 —— Mode-kernel estimation

“ —— Spectral image estimation

100 150 200 250
Epoch

0 50

Fig. 9 The training curve for the four estimation methods. The
shaded region represents the range of loss values on the
validation data for the ten networks trained for each method,
and the solid lines reflect the average. The mode-kernel
estimation approach consistently performs poorly, and other
three methods have roughly equal average loss, with the direct
mode estimation approach having the lowest minimum loss.
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Topt = Umin,iop‘ (35)
lopt = arg min Liyin (36)
which selects the weights form the run with the lowest loss.

5 Results

The loss values during training on the validation data for the
estimation approaches are shown in Fig. 9. The mode-kernel
estimation approach has the highest average loss after epoch 50,
though the lowest mode-kernel estimation approach loss is still
lower than the average loss for all of the other three estimation
approaches at the end of training, indicating that the overall
difference between the estimation approaches is small. The other
three estimation approaches have very similar average losses by the
end of their training. However, the direct mode estimation approach
has the run with the lowest loss by a small margin. A ¢-test is used to

91 ¢ oocac02
—~ e 0.2<d<04
2 81« oi<d<os
= 7] o 06<d<08
g o 08<d<l0
Eg, 6
ad
4
4 5 6 7 8 9 0 02 04 06 08 1.0
b (Actual) d (Actual)
(b)
9 s 1.0
T T08
5 ¢ &o4
ad = 0.2
4 017 .
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b (Actual) d (Actual)

b (Estimated)
o o N W ©

4 0
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g08
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Fig.10 Predicted versus real values of ((a), (¢), (€), (g)) band ((b),
(d), (), (h)) d using (a) and (b) the time series-CNN approach,
(c) and (d) the direct mode estimation approach, (e) and (f) the
mode-kernel estimation approach, and (g) and (h) the spectral
image estimation approach
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determine whether the mean minimum validation loss is statistically
different between the methods. The result is that none of the methods
used have a statistically significant difference in their mean
minimum loss values from the CNN-based estimation approach
(using P = 0.05 as the cutoff for significance).

The optimal weights g, can be evaluated on the testing data to
compare the best estimated values of (b, d) for each approach with
the true values. These predicted and real values are shown in Fig. 10.
The number of unique (b, d) pairs in the testing data (38) is much less
than the number of samples evaluated (760), leading to many
different estimations of the true value distributed along a vertical
line. The CNN-based estimation (Figs. 10(a) and 10(b)) and spectral
image estimation (Figs. 10(g) and 10(%)) approaches are imprecise
in their estimates of d, with a large range of predicted values arising
from different samples of data associated with the same true value.
By contrast, the mode and kernel-based approaches are precise, with
different samples from the same simulation giving similar outputs.
This is consistent with the theoretical motivation of the Koopman
operator; a given system has exactly one Koopman operator K that
maps its dynamics forward by a specific length of time, which is
valid both during the transient period and during steady-state. The
estimated operator K does in practice change slightly depending on
which window of data is selected, but is generally much more
consistent than the time series itself. The spectral image estimation
approach may be inconsistent because the singular value decom-
position is not unique. We make it unique (to within a sign) by
constraining the diagonal of Xk to be decreasing from the left to the
right. However, this presents a problem for the use of Uk for
estimation: very small changes in K can result in a reordering of Zg,
which in turn results in a reordering of Uy. This reordering is likely
responsible for the large range of estimates for d.

More quantitatively, differences between the estimation methods
can be investigated by considering the loss on the testing dataset.
The CNN-based estimation has the highest loss value of 0.0393,
followed by the spectral image estimation at 0.0343, the direct mode
estimation at 0.0340, and the mode-kernel estimation at 0.0325. The
relative accuracy of the estimation methods is inconsistent with that
calculated on the validation data; this inconsistency could indicate
that different estimation approaches are suited to different regions of
the parameter space, which is sampled differently by the testing and
validation data due to the random location of samples. This may be
particularly true for the kernel method, which may have difficulty
with testing (b, d) values that are far from those in the training dataset.

6 Conclusion

We have shown that the Koopman operator can extract features
amenable for estimation from a dynamic system more accurately
than a state-of-the-art black-box convolutional neural network
feature extractor. Multiple approaches to extract features from the
Koopman operator are considered, and both directly inputting the
modes to a DNN and inputting the spectrum of the operator into a
CNN were found to be effective in estimating the parameters of the
flow, with the approach using the dynamic modes performing
slightly better and having shorter training times. This motivates the
use of dynamic mode decomposition in the classification and
estimation of parameters for multivariate time series which are
generated by dynamic systems. The significant advantage of the
Koopman operator-based approaches for parameter estimation over
the approach using machine learning directly on time series is the
physical insights offered into the estimation. Training data can be
better selected, and sensitivity of estimation to changes in
parameters can be better understood in light of such physics-
informed machine learning. Future work will consider in more depth
these aspects and the relationship between the measurable (surface)
modes and the broader modes of the fluid.

This work opens several future avenues of research to make the
application of the sensing and localization approach described in
this paper practically useful in the mobile robotics context. The
calculation of the Koopman operator and the classification of
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obstacle distance have to be done with smaller snapshots of data.
This is a significant challenge that requires further optimization to
the computation of the Koopman operator and the subsequent
machine learning. Besides this, the presence of more complex flows
with disturbances or the existence of more than one obstacle present
more challenges to the sensing framework described in this paper.
We currently envision this framework as one that augments other
sensing modalities. Further research on such sensor fusion can be
expected to improve flow sensing by underwater robots.
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