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Many engineering processes can be accurately modeled us-
ing partial differential equations (PDEs), but high dimen-
sionality and non-convexity of the resulting systems pose
limitations on their efficient optimisation. In this work, a
model reduction methodology combining principal compo-
nent analysis (PCA) and artificial neural networks (ANNSs) is
employed to construct a reduced surrogate model, which is
then utilized by advanced deterministic global optimisation
algorithms to compute global optimal solutions with theo-
retical guarantees. However, the optimisation framework is
still time-consuming due to the high non-convexity of the ac-
tivation functions inside the reduced ANN structure. To fur-
ther enhance the capability of our optimisation framework,
two alternative strategies have been proposed. The first
one is a piecewise-affine reformulation while the second
one is based on deep rectifier neural networks with ReLU
activation function. The performance of the two improved
frameworks is demonstrated through two illustrative case

studies.
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1 | INTRODUCTION

Partial differential equation (PDE)-based process models, also termed distributed-parameter systems, have wide
applicability in industrial engineering areas [1], such as chemical [2], biochemical [3], and mechanical engineering [4] and
aerodynamics [5]. However, complex PDEs are inherently high-dimensional and non-convex, including multiple local
optima, hence resulting in intensive computational costs when the computation of global optima is sought. Moreover,
most of the generic commercial PDE simulators [6, 7] are essentially black-box and offer no optimisation options.
Even if complex model codes are accessible in open-source software (e.g. [8]), the cost of direct optimisation is often
unacceptable. To date, performing optimisation tasks efficiently for large-scale complex systems, is still a challenge in
engineering design.

A promising way to deal with high dimensionality is to use projective model order reduction methods, which
reduce the complexity of detailed models but preserve their main input-output features [9]. The popular principal
component analysis (PCA) strategy, an efficient dimensionality reduction technique in data science [10], also termed
as Karhunen-Loeve decomposition or proper orthogonal decomposition (POD), is usually combined with projection
and/or surrogate model approaches to construct reduced models. POD together with Galerkin projection is capable of
producing high-fidelity low-dimensional models for optimisation tasks [11]. Similarly, the combination of POD and ANN
can construct reduced surrogate models for black-box large-scale dynamic systems, resulting in efficient optimisation
and control strategies [12]. In addition, PCA and kriging models have been utilized to efficiently replace complex process
models [13].

Furthermore, equation-free methodologies offer another effective model reduction approach for large-scale black-
box systems, for optimisation and control purposes. Exploiting the dominant eigendirections of the outputs of complex
black-box system models, or direct historical system data, low-dimensional reduced Jacobian and Hessian matrixes
can be computed. An equation-free based reduced SQP method was proposed exploiting the computation of low-
dimensional Jacobians and Hessians, to accelerate the optimisation procedure for large-scale steady state nonlinear
systems [14]. An aggregation function was subsequently applied to address general nonlinear inequality constraints,
extending the scope and capability of equation-free reduced SQP methods [15]. Furthermore, equation-free based
dynamic optimisation and control methods have also been constructed [16, 17]. An extensive discussion about model
reduction based optimisation methodologies can be found in [18].

To address non-convexity in complex nonlinear optimization problems, both stochastic and deterministic algorithms
can be utilized. Stochastic search methods, such as simulated annealing [19] and genetic algorithms [20], can globally
explore the feasible solution space avoiding local optima. However, such stochastic search algorithms are slow for large-
scale problems and offer no theoretical guarantees on the global optimality of the computed solutions. Deterministic
global optimization methods are capable of computing global optima utilizing branch-and-bound techniques [21],
but they are often computationally intensive for large-scale systems due to the need for multiple evaluations of the
lower bounds of the optimization problems. The aim of this work is to construct an efficient model reduction-based
deterministic global optimization framework for large-scale steady-state input/output (black-box) systems. Often a
single model reduction technique cannot easily deal with the complexities of large-scale nonlinear systems. For example,
although optimal principal component regressions (PCRs)[22] are popular to deal with high dimensional input-output
data, the linear or low-complex models are not accurate enough to replace high nonlinear complex system models. POD
on the other hand, is a very powerful method, but projecting the original system onto the global POD modes is not
always easy and requires full knowledge of the full-scale system model. Meanwhile, ANN models can capture highly
nonlinear behaviours but usually require large-scale ANN structures (increasing number of neurons and layers) due

to the high dimensionality of the original systems. Combining model reduction techniques, e.g. principal component
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analysis (PCA) with artificial neural networks (ANNs)[23], can produce accurate reduced surrogate models. Then such
reduced ANN models could be explicitly utilized by global general-purpose optimization solvers.

Nevertheless, performing global optimization tasks with general ANN models is still time consuming (even for
reduced ANNSs), hence most existing research focuses on local optimization and/or small-scale problems. Surrogate ANN
models have been used to replace superstructure process models and were optimized locally [24, 25]. Small-scale ANN
models (1 hidden layer, 3 neurons) were constructed and optimized globally by the advanced global solver BARON [26].
Larger ANN models are more expensive as high non-convexity often requires the repeated use of branch-and-bound
algorithms. A reduced space-based global optimization method, recently proposed by Schweidtmann and Mitsos [27],
projected the iteration space of non-convex variables onto the subspace of dependent variables, resulting in small-size
sub-problems and, consequently, in significant computational savings.

In this work, two strategies are adopted to construct efficient reduced models in the PCA-ANN global optimization
framework. The first is a piecewise affine (PWA) reformulation technique while the second is the use of a deep rectifier

neural network. It should be noted that this work extends previous preliminary findings of the authors [28].

The rest of the paper is organized as follows. In Section 2, the basic PCA-ANN global optimization framework is
proposed and the detailed theoretical basis and implementation are provided. In Section 3, sampling and data collection
is briefly introduced. In Section 4, the PWA-based reformulation is outlined and illustrated with an example. In Section 4,
the deep rectifier ANN-based improvement is employed in the optimization framework and validated using a large-scale
combustion case study. In Section 5, conclusions and further applications are discussed.

2 | PROBLEM FORMULATION

In this work, a model reduction-based optimization framework is presented to deal with large-scale nonlinear steady-
state systems focusing on the optimization of spatially distributed processes, described by sets of steady-state dissipa-
tive PDEs:

dy oy %y "y
P22

ot 'ox’ ox2’ 77 ox"’

d} + R(d,y) (1)
Here t € R denotes time, x € RNx, N, the spatial dimensions, Ny=1,2,or 3. D € R is the dissipative spatial differential
operator, d € RN the parameter variables and y € Ry a set of state variables, R(d, y) : RNV¢ x RNy — Ry are
the nonlinear terms. Considering steady state analysis and assuming that y(t, x) —» y(x), and dy/dt = 0, the above
equations become:
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Therefore, the general optimization problems for steady state PDE-based systems can be formulated as follows:
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Where G(d, y) : RV¢ x RVy — R is the objective function. The equality constraints are the system PDEs with
corresponding boundary conditions. Apgs(d, y) : RVd x RNy — RNy are the right hand sides of the boundary conditions,
A is the operator of the boundary condition equations, Q are the boundaries and geons(d, y) : RVd x RNy — RNy
denote other general constraints, e.g. bounds, for state variables y and design parameter variables d.

If we use black-box inputs-outputs to replace the explicit system equations in the above formulation, then the

problem can be transformed into the following:

mdin G(d,y")
s.t.y’ = F(d) (4)

&cons(d, yl) <0

where y’ are the spatially discrete state variables and F the black-box nonlinear operator.

In general, the unavailability of system equations inside commercial software prohibits the use of direct model-
based optimization techniques. Even in the case that large-scale system equations are available, the optimization
problem can not be efficiently handled by global optimization algorithms [29]. In this work, this barrier is overcome by
employing a double model reduction process through a combination of PCA and ANN and reformulation techniques
to generate an accurate reduced model, which is then utilized by a general purpose global optimization solver. In the

following sections, we are discussing the basic components of our PCA-ANN-global optimization methodology.

2.1 | Sampling and data collection

To build accurate surrogate models, suitable sampling methods are needed to collect highly representative samples.
Inefficient sampling strategies, including too few samples and/or unrepresentative sampling, would result in inaccurate
reduced models, resulting in inaccurate optimal solutions. While provably representative sampling is still an open
problem, there are several popular sampling techniques such as Latin Hypercube (LHC)[30], Hammersley sequences
[31], number-theoretic methods [32] and D-optimal designs [33]. A detailed discussion about sampling methods can be
found in [34]. Among these sampling techniques, LHC can produce samples in the whole design space and maximize
the difference among the generated samples [35]. Specifically, the sample domain is divided into many sub-intervals,
where sample points are generated randomly in order to represent the whole sub-domain. Although LHC may be more
time-consuming for high-dimensional problems compared with other sampling methods, it is more likely to generate
"enough" representative samples for a general complex systems. Moreover, the sampling process takes place offline
and does not affect the computational efficiency of the online optimization computations. Hence LHS is our sampling
method of choice here.

We collect samples across the space of design parameters d and corresponding input-output data sets (D € RNa*N,
Y e R™N) where m € Nis the number of discrete interval points, which for distributed parameter systems tends to
be be alarge number, and N € Nis the number of samples. The obtained data sets (D, Y') are then used to construct

accurate reduced surrogate models through the combination of PCA and ANN.

2.2 | Principal Component Analysis (PCA)

Due to high dimensionality of spatially discrete output data Y, directly constructing surrogate ANN models would

result in large ANN structures. Here, the popular PCA method. is first employed to build a reduced model from output
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datay.

A sampling method (here LHC) is firstly employed to construct a data ensemble Y over a finite spatial interval
Q’ € R. PCA then calclulates a "small" set of principal components (PCs) P = (p1, p2, ..., pk ), k € N being the number of
PCs, by projecting the data sample Y onto the subspace of the, k, principal components P.

U=PY (5)

Here U e R¥*N s the projection of the original data Y onto P and P € R¥*™ js the orthogonal projector. In the PCA
method the matrix P is constructed through the covariance matrix, Cy, € R™*™ of the output data Y':

1
Cy,=——YYT 6
T (6)
Here we seek to minimise covariance between data and maximise variance i.e. minimise the off-diagonal elements of
Cy, while maximising its diagonal elements. This is equivalent to performing singular value decomposition (SVD) on
Cy:

1 1
C,=277-= Y’ Y =vDvT 7
v (\/m—1 )(\/m—1 ) )

where D € R™™ is a diagonal matrix whose diagonal elements are the eigenvalues of Z7 Z and V is the orthogonal
matrix whose columns are the eigenvectors of Z7 Z, which as can be easily shown are equivalent to the principal
components of Y'. In fact we can keep the first k PCs corresponding to the £ dominant eigenvalues of C, where usually
k << m,hence Ve R™¥ and D now contains only the kK most dominant eigenvalues of the system, D € Rk We
canthenset P = V7 and perform data reduction through the projection in Eq. 5. The original data sample, Y can be

reconstructed from the projected data:
Y = PTU (8)

More details about the theory and application of PCA can be found in [36, 37, 38, 39, 40].

2.3 | Artificial Neural Networks (ANNs)

We employ ANNs are on the reduced models (Eq.5) from the PCA step. ANN-based models are chosen due to both
successful practices and proven theoretical supports that a shallow feed-forward neural network with one single
layer is sufficient to represent any smooth function [41]. Furthermore, advanced optimization algorithms have been
developed to handle the manipulated variables for ANN structures, such as Levenberg-Marquardt backpropagation
[42] and Bayesian regularization backpropagation [43]. Fig.1 shows a conventional feed forward neural network with a

hyperbolic tangent activation function tanh(-).
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Output layer

FIGURE 1 Feed-forward neural network with hyperbolic tangent activation function

Shallow ANNSs, as the one displayed in Fig.1, are implemented in our basic PCA-ANN global optimization framework.
The feed-forward ANN contains three main components: The input layer, the hidden layer (only one in a shallow
ANN) and the output layer, which sequentially perform transformations on the input variables. The input variables,
d = (di, ds, ..., dn,), are first linearly transformed and then non-linearly activated through the hidden layer, and further
forced by linear transformation and sequential activation in the output layer, to finally formulate the output variables
u’ = (U], Uy, ..., UL, € R*. The mathematical description is given ineq. (9) :

Nd
hj:f(zwj]’l.d,-+b}), vje{1,2,...n}
n’=‘ 9
U= whihp+bp, Ve {1,2,.k}
j=1

Here h; € Ris the output value from the hidden layer with n € Nneurons,j = 1,...,nand f € Ris the activation func-

tion. Each neuron j contains two parameters: weights wj],. € R and biases b}. € R which perform linear transformations.

’

/
biases b;’ € R. Three activation functions, the sigmoidal, the hyperbolic tangent and the linear function, are widely used

Similarly, v/ € R is the final value from the output layer with k neurons, / = 1, ..., k, including weights wfj € Rand
in neural networks. In this work, the hyperbolic tangent function f was utilized to convert the output value into the
range [0,1] in the hidden layer while the linear function was applied in the output layer. The configured feed-forward
neural network was subsequently trained through the back-propagation algorithm using the reduced low-dimensional
datasets (D, U) from the PCA step. The detailed sampling and training methods used are given below, where illustrative
examples are discussed.

2.4 | PCA-ANN global optimization framework

To cope with the non-convexity of highly non-linear systems, deterministic optimization methods are considered for the

reduced surrogate model from the PCA-ANN reduction. The black-box global optimization problem can be transformed
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into the general explicit NLP optimization problems as follows combining Egs.(4,5,9):

min G(d,u’)
d:[d1,d2,,..,de]

Ng
s.t.hj = f(Z wlidi+b), Vje{1,2..,n}
i=1

n (10)
up= Y Wik bp, Ve (1,2, k)

j=1
u’ = (U], Uy, s ),

geons(d, PTU’) <0

In this work, geons(d, PTu’) are the box bound constraints for design variables d and discretised state variables
y’ . The ANN-based nonlinear objection function G, can be reformulated into constraints. The non-convexity of
the optimization problems lies on the constraints h; = f(-) due to the highly non-convex activation function, i.e.
the hyperbolic tangent function tanh(-) in the feed-forward ANN structure. General-purpose global optimization
commercial software, including ANTIGONE [44], BARON [26] and SCIP [45], are efficient tools for the above problems
due to the advanced bound tightening and branching techniques. Nevertheless, these general global solvers can not
identify tanh(-) formulation directly, as high performance algorithms need the explicit model equations. Therefore the
explicit algebraic form tanh(z) = (e* — 1)/(e* + 1) is required [46]. The basic formulation is further transformed into
tanh(z) = —=2/(e* + 1) + 1 in order to produce a tighter under-estimator for the global solver [27]. The flow chart of the
basic PCA-ANN global optimization framework is shown in Fig.2. It will be first tested through a small peaks function
with a known global optimum solution, and then applied to large-scale nonlinear systems. It should be noted that the
PCA step is not necessary for the small peaks function example with the low-dimensional input-output variables, but
is utilized for the two large-scale case studies, the tubular reactor and the combustion process, where also the two

improvements of the basic framework constructed are demonstrated.
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FIGURE 2 Flow chart of the basic PCA-ANN global optimization framework
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2.5 | [lllustrative example

A two-dimensional multi-modal peaks function is chosen with the following mathematical formulation:

X
Bpeaks = 3(1 = x)%exp(=x” = (y + %) = 10(3 = x* = yV)exp(-x* - y?)

1 (11)
- gexp(—(x + 1)2 - yz) x,y €[-3,3]

We treated this peaks function as a black-box input/output system and we employed the LHC sampling method to collect
snapshots and 1600 samples were collected. to avoid over- and under-fitting, the defined domain is randomly divided
into a training, a validation and a test set with respective size ratios of 0.7 : 0.15: 0.15. The MATLAB Neural Network
Toolbox was utilized to fit the weights and biases by minimizing the mean squared error (MSE) between the ANN model
and the training set using Levenberg-Marquardt algorithm and the early stopping procedure. To obtain a suitable
number of neurons in the hidden layer, the training process is repeated using an increasing number of neurons until
the MSE for all three sets becomes less than a pre-defined tolerance, here 1x10~4. Finally, a neural network structure
with 52 neurons is chosen, with MSE of 4.78 x 107>, 6.20 x 10~ and 4.45 x 107> on the training, validation and test sets
respectively. Fig.3 shows the comparison between the original full model (FOM) and reduced ANN model (ROM) with
961 grid points (31 grid points in each direction). In this domain, multiple local optimal solutions exist for the original
FOM. The known unique global optimum lies on (0.228, —1.626) with the corresponding function value being -6.551. As
it can be seen, the ROM approximates the FOM with excellent accuracy. Here, the general purpose optimization solver
BARON 17.4.1 was used to perform global optimization of the ROM, with both absolute and relative tolerances being
0.002, and a time limit of 36000 seconds (10 hours). All runs were performed on a Desktop (Intel[®) Core(TM) CPU 3.3
GHz, 8 GB memory, 564-bit operating system) running Windows 7.

5 FOM 5
o o ROM
7 5
-5
-10\
7
10 I’ 30\ 3
e 2 W
3

FIGURE 3 Comparison between the full model (FOM) and reduced model (ROM)
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The optimal solution (0.228, -1.625) with value -6.555 was computed within 30294.26 CPU seconds. This is close
to the known global solution of the FOM. Nevertheless, despite the relative simplicity of the orginal problem, the
computational cost is still appreciable mainly due to the high non-convex activation function in the surrogate ANN
model. This drawback drives our further improvements for the basic optimization framework. The first one being the
piece-wise linear approximation (PWA) of the nonlinear activation funcction.

3 | PIECE-WISE AFFINE BASED FORMULATION

In this section, a piecewise affine (PWA) reformulation is introduced to deal with the non-convex hyperbolic tangent
activation function in the reduced surrogate ANN model. Previous research has suggested the PWA technique for the
ANN model [47], which has been verified to be efficient [48]. Although these studies provided some computational
results, further detailed implement schemes and analysis have not been reported. In this work, the PWA reformulation
was utilized to approximate the highly non-convex NLP problem with a MILP problem. The global optimization algo-
rithms for both NLP and MILP problems are based on the branch and bound framework. However, the branching step
is performed on continuous variables for the NLP problems and on auxiliary binary variables for the MILP problems
through the use of CPLEX 12.7.1. An adaptive procedure to construct PWA models is presented below.

3.1 | Adaptive procedure

The hyperbolic tangent activation function f(z) = tanh(z) is an odd function with central symmetry, which is concave
on (0, +o0] and convex on [—oo, 0). Therefore the PWA approximation on [—oo, 0) can be directly computed from the PWA
formulation on (0, +o0]. Within the range of (0, +o0], tanh(z) function first increases and then tends to level off with a
slight increase towards the limit value of 1. The adaptive PWA procedure starts from the interval (0, +o0] and two points,
the point of symmetry and one point close to the maximum value (equal to 1). Then a new point is chosen between the
two original points so that the error E.,, between f(z) and its PWA approximation fpy, 4(z) (currently consisting of two
intervals) is minimised.

Eero = / abs(f(2) ~ fowa(2))dz, (12)

Then the segment with the largest error is chosen and a new point is added within to minimise Eg,, in this segment.
This procedure continues iteratively until the error in eq. 12 becomes less than a pre-defined tolerance. Finally the
points chosen for the (0, +co] interval are mirrored to the [, 0) interval. The iteration procedure efficiently produces
atight PWA representation of the tanh(z) function. Fig.4 shows the adaptive process, narrowing the interval sizes and

reducing the error (red shade) between multiple linear models and tanh(z).
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FIGURE 4 Adaptive PWA procedure for the hyperbolic activation function

For N’ + 1 generated grid points z1, z5, ..., zy7+1 € R and correspondingly N’ linear models, the general PWA
formulation introducing the auxiliary variables A} and A, is as follows [49]:

N’ +1
F(2) = fowalz) = ), Xf(2),
i=1
N’ +1
z= Z Az;,
i=1
N’+1

D=1,
i=1

A < Hy, (13)
A< K+, Vi€ {23, N}

/\/

7
N’+1 <h

N>

A 20,Vi€{1,2,..,N +1}

N/
D=1,
i=1
v
K, € (0,1}

It should be noted here that the above formulation allows only two adjacent A;’s to be non-zero.

Substituting the highly non-convex f(z) in the PCA-ANN optimization formulation (Eq.10)with the above PWA
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reformulation (Eq.13), the general PCA-ANN-PWA based MILP optimization problem can be obtained:

H 4
mclln G(d,u")
Ng
s.t.z) :ij{,d,m}, Vje{1,2,...n}
i=1
N'+1
hj = Z Nf(z), Vje{1,2,...n}
i=1
) N'+1
z = Z /\fz,-, Vje{1,2,..,n}
i=1
N'+1
A=, Vj e {1,2,...n}
i=1
X<t Vje{1,2,....n}
S (14)
X <H +n_, Vie{2,3,...N'},Vje{1,2,...n}
My S P Vj e {1,2,..,n}
Moo, Vie{1,2,..N +1},Vj € {1,2,...n}
N’ .
24:1 Vj e {1,2,..,n}
i=1
W e {01}V Vje{1,2,..,n}
n
up = wiihy+ b, Vi€ {1,2,...k}

=
S CNTANTA

Zeons(d, PTu/) <0

3.2 | [lllustrative example

To verify the efficiency of the above PWA formulation, global optimization is performed for the surrogate ANN model
and the ANN-PWA model of the peaks function (Eq.(11)). Here, the ANN model is the reduced model (No PCA reduction
was necessary). Two different PWA models (with 30 and 58linear segments, respectively) following the above adaptive
procedure. Tab.1 shows the comparison of optimal results of three reduced models. Almost the same optimal solutions
are computed, which are close to the global optimum value of the FOM. The proposed ANN-PWA model with 30 linear
segments could requires significanlty less computational time compared to the other two. In fact we can observe a
4-fold reduction compared to the ANN-PWA model with 58 linear segments and a major 30-fold reduction compared to
the ANN formulation.

TABLE 1 Comparative results of ANN model and ANN-PWA models

Model Solver Optimal value CPUtime(s) Rel.tolerance
ANN(1 layer, 52 neurons, tanh) BARON -6.555 30294.26 0.002
ANN-PWA(30 linear segments) CPLEX -6.542 1004.71 0.002

ANN-PWA(58 linear segments) CPLEX -6.540 4190.16 0.002
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3.3 | Casestudy

To further investigate the computational efficiency of the PWA method, the PCA-ANN-PWA optimization framework is
illustrated using a chemical engineering application: a tubular reactor, where an exothermic reaction takes place [50].
The model of the reactor consists of 2 differential equations in dimensionless form. The mathematical formulation of

the optimization problem is as follows :

n;fl_x Cexit
s.t.
0= Pngiyg - % + Da(1 - Cexp(T/(1+T/y))
0= Le:’ez Ziyz - i% - %T + BDa(1 - C)exp(T/(1+T/y))+ gTw
b.c. (15)
%—PmC:O,g—;—PeZT:O, at y=0
%:0,3—;:0, at y=1
0<Twi<5

3
Tw(y) = D (H(y = yis) = H) = yi) Twi

i=1

Here, C and T are the dimensionless concentration and temperature respectively, while Ce,;; is dimensionless output
concentration. Da is the Damkohler number, Le is the Lewis number, Pe; is the Peclet number for mass transport and
Pe, for heat transport, 8 a dimensionless heat transfer coefficient, C is the dimensionless adiabatic temperaturerrise, y
the dimensionless activation energy and y the dimensionless longitudinal coordinate. The system parameters are Pe; =
5,Pe; =5Le=1,Da=0.1,5=15,y=10, B=12; T, is the adiabatic wall temperature and T,,/ are the corresponding
wall temperatures at the three cooling zones. H is the Heaviside step function.

The resulting discretized 500 algebraic equations comprise our in-house FOM simulator. PCA reduction is per-
formed first to reduce the 500 state variables down to 12. Subsequently ANNSs are used to obtain a reduced PCA-ANN
model comprising 3 inputs, 12 state variables, and 30 ANN neurons. The optimization results, as displayed in Tab.2 and
Fig.5, are computed to compare the optimization performance using the PCA-ANN model and two PCA-ANN-PWA
models with 30 and 58 linear segments, respectively. All three computational cases converge to almost the same
solutions, with objective function values close to 0.99998, which is the values computed by performing optimization
with the FOM. The maximum error is 1.17%, and the optimal solution profiles for concentration and temperature
distributions are very close to each other for all models. (Fig.5). Fig.6 compares the computational time required to
perform optimization using the PCA- ANN and the PCA-ANN-PWA models with different number of ANN neurons. The
limit time (max time for computations to stop) was set to 36000 seconds. The computational time increases rapidly with
more neurons for all three surrogate models. The computational cost reaches the limit time for the PCA-ANN model
with 40 neurons while the CPU time required for the two PCA-ANN-PWA models is less than 1000 seconds. It can be
also seen that the computational time required is significantly less for both PCA-ANN-PWA models, irrespective of the
number of ANN neurons, implying the high computational efficiency of the proposed PWA methods.
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TABLE 2 Optimal result comparisons for surrogate models of tubular reactor

Model Optimal value  True value (fullmodel)  Error

PCA-ANN(1 layer, 52 neurons, tanh) 0.98859 0.99998 1.14%
PCA-ANN-PWA(30 linear segments) 0.98825 0.99998 1.17%
PCA-ANN-PWA(58 linear segments) 0.98847 0.99998 1.15%

8 /
/ 0.9

7 08
0.7
= ANN Model
|~ ANN-PWA Model (58 linear segments) —— ANN Model
ANN-PWA Model (30 linear segments) 06 —— ANN-PWA Model (58 linear segments)

ANN-PWA Model (30 linear segments)

Dimensionless temperature
e

Dimensionless concentration

03
3 . . . . . 02
0 02 04 06 038 1 0 02 04 06 08
Dimensionless length Dimensionless length
(a) Solution profiles for temperature (b) Solution profiles for concentration

FIGURE 5 Solution profiles for dimensionless temperature and concentration

10°F

ANN model

ANN-PWA model (58 linear segments)
ANN-PWA model (30 linear segments)
-------- limit time

o

(=}
>
T

-
o
w

Computation time (sec)

20 25 30 35 40
Number of neurons

FIGURE 6 Computational time (seconds) for different numbers of neurons
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4 | DEEP RECTIFIER NEURAL NETWORK BASED FORMULATION

Or PCA-ANN-PWA global optimization framework worked efficiently for the peaks function and the tubular reactor
cases. However, the ANN-PWA models will in general lead to additional approximation error especially for large-scale
problems. To preserve the computational accuracy and still use the advanced MILP solver, the continuous piece-
wise linear activation function is introduced and directly embedded in the ANN structures. Past efforts in computer
science have developed efficient activation functions, such as the sigmoid and the tanh(-) function. The traditional
S-shaped sigmoid function can transfer any input signal into the range [0,1] while the zero centered tanh(-) function
can map the output values in the interval [-1,1]. Both of them can learn features of high nonlinear functions efficiently.
Nevertheless, the high non-convexity of these functions makes ANN training hard to in order to reach a satisfying
result. The continuous piece-wise linear functions, including the ReLU function and its variants, have been adopted to
deal with this problem. In this work, the widely applied standard ReLU function is utilised. Shallow neural networks
require an exponentially larger number of nodes in one layer to successfully represent a complex function, while deep
neural networks result in more complex and non-convex error [51]. Low-complexity two- or three-hidden layer NN are,

however, enough to capture the low-dimensional nonlinear behaviour of PCA-reduced systems.

Although deep rectifier NN-based MILP problems have been formulated in previous studies [52], the combination
of PCA and deep rectifier NN has not been reported. The mathematical equations of deep rectifier NNs are similar

to fig. 1 with more hidden layers and activation function f(z) = max(0, z), which can be reformulated into piece-wise
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linear function through the big-M method [53]:

211 :ZWJ1,dl+b1 Vjr € {1,2,...nm}
2111 = 2’111 —z"111, Vj1 € {1,2,..., n1}
Hﬂ = z’j11 +z”j11, Vi1 e{1,2,...,m}
0 w12, Vi £ 1.2 m)
//11'1 < M1sz1, Vj1 € {1,2,...,n}
ZJZZ:Z MH‘er? Vjp € {1,2,..,n2}
212’2 - zuz'z —z”12‘2, Vjp € {1,2,...,n}
hl]z _ 1112 +Z~/22’ Vjo € {1,2,...,ny}
< Myl1 - b, Vio € (1.2,...m)
z/1122 < Mzszzz, Vj, € {1,2,...,np}
(16)
T S m
" _ 11-1 H
zj/ - Z Y- 1/7/// 1 +b1u Vi € {12, omir}
Ji=1=1
=2 - Vi € {1,2,...n}
i = ’J,’,’ +Z”J,’,’, Vi € {1,2,...,ny}
2 < My (1 - sz//), Vi € {1,2,...,ny}
2 < M//sz,,, Vi €{1,2,....ny}
2 >0, Vie{1,2,..11},Vj; € {1,2,...,n;}
27 >0 Vie {1,211V Vj; € {1,2, . 07}
bz € {0,1} Vie{1,2,... 11}, V)i € {1,2,....n;}
ny
uj = Z Wi, B+ b7, Vi€ {1,2, ...k}
Jn=
/J/

where M; is the big-M constant, z*/ and z”{f are the auxiliary non-negative variables, bz{."’ is the auxiliary binary
variable and hﬁ is the output value from the jith ReLu based neuron of the ith hidden layer. // is the number o f hidden

layers and n; is number of neurons at ith hidden layer.

Substituting the ANN model equations in the PCA-ANN optimization formulation (Eq.10)with the above PWA
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reformulation (Eq.17), the general PCA-DNN(Relu) based MILP optimization formulation can be obtained:

min G(d,u’)
d=[dq,dy,..., de]

s.t.Eq.16; (17)

u’ = (U], Uy, ooy U,

&eons(d, PTUI) <0

This way, an improved framework is formulated using a deep neural network (DNN) with rectified linear units
(ReLU) as illustrated in Fig.7. This improved framework is first tested with the small peaks function, and then extended
to a large-scale combustion process.

Layerl Layers QOutput layer

f(d)

ao

(a) ReLU activation function (b) Deep artificial neural network

FIGURE 7 Deep neural network with rectified linear units

4.1 | lllustrative example

To verify the superiority of the reLu-DNN models, in terms of computational efficiency global optimization is first
constructed for four surrogate models (ANN, ANN-PWA, tanh-DNN and relu-DNN model, respectively) for the peaks
function previously presented. Tab.3 shows the optimization results. The small-scale tanh-DNN could replace the larger
shallow ANN model, resulting in a significant computational saving, more than one order of magnitude. The relu-DNN
model requires much more neurons than the tanh-DNN model, due to the lower non-linearity of the re/u activation
function. Despite the fact that the relu-DNN model is larger, its ptimization cost is much lower, two orders of magnitude
less than the cost of the tanh-NN models. The rapid global optimization computations using the relu-NN model is
attributed to the advanced MILP solver algorithm utilised. Furthermore, the computation cost using the relu-DNN
model is much less than that using the ANN-PWA model with 30 linear segments because of the large(r) number of
linear models involved in the PWA formulation. More linear models lead to more binary variables, requiring more
branching steps reducing the computational efficiency.
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TABLE 3 Comparative optimization results of different ANN models

Model Solver Optimalvalue CPUtime(s) Rel.tolerance
ANN(1 layer, 52 neurons, tanh) BARON -6.555 30294.26 0.002
ANN-PWA (30 linear segments) CPLEX -6.542 1004.71 0.002

DNN(2 layers, 8-8 neurons, tanh) BARON -6.558 2579.68 0.002

DNN(2 layers, 40-40 neurons, relu) CPLEX -6.543 25.93 0.002

4.2 | Casestudy

To verify the significant advantages of the deep rectifier neural network in our global optimization formulation observed

in the previous section, a more challenging combustion process [54, 23] is considered here.

421 | Processdescription

A combustion process taking place in a horizontal cylindrical combustor, 1.8m in length and 0.45m in diameter with a
fuel nozzle with diameter 0.0045m is considered here. The overall reactions in the combustor are as follows:

e CHz+202—-5CO2+2H20

e CoHs4+3072—52C0O5 +2H20

e C3Hg+5072—-53C0Os+4H0

e C4H10+8502—-4C0O7+5H70

In addition a complex NO mechanism, comprising thermal NO, prompt NO and N2 O intermediate mechanism is also
taken into account. Fuel NO mechanism was ignored due to the small amount of nitrogen in the feed. Thermal efficiency
can be improved by increasing combustion temperature, which however, inevitably leads to more pollutant emissions,
such as NOx. The NOx production is dominated by the thermal NO mechanism, given below, which is very sensitive to
temperature.

e O+N2=NO+N
e O2+N=NO+0O
e N+OH=NO+H

This work focuses on the optimization of inlet operational conditions (shown in Tb. 4) in order to minimize NOx
emissions. In addition to chemical reactions, multiple physical phenomena are involved, including complex turbulent
flows, heat and mass transfer. Commercial CFD software was used, namely ANSYS/FLUENT, to construct high-fidelity
CFD models to calculate velocity, temperature and component fraction fields.

4.2.2 | CFD Model Description

The computation domain for the CFD model consisted of a 2-dimensional axisymmetric depiction of the combustor To

ensure that computations are grid independent, numerical experiments using 5481, 6381, 9081 and 14832 computa-
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tional cells were performed for the maximum temperature. Finally, 9081 computational cells (9332 nodes) were chosen
as solutions did not change with more computational cells/nodes. The renormalisation group (RNG) k — e turbulence
model for fluid flow is employed. The eddy-dissipation model was employed for the species transport equations because
the overall reaction rate is controlled by turbulent mixing. To take into account the effects thermal radiation, including
absorption and scatting coefficients, a discrete ordinates (DO) radiation model was used.

The second-order upwind scheme was applied for the space derivatives of the advection terms in all transport
equations. The SIMPLE algorithm was employed to handle the velocity-pressure coupling in the flow field equations.
Convergence criteria required the residual for the energy equation to be below 1 x 107 and the residuals for the other
model equations below 1 x 1073, The mass-weighted-averages of temperature at the exit and the maximum temperature
of the entire fluid were also monitored as other convergence criteria.

The base case inlet conditions are given below. For fuel gas, the base value for inlet velocity was 100 m/s and that
for inlet temperature was 298K. The inlet composition was as follows: CH4: 87.8%, CoHa: 4.6%, C3Hsg: 1.6%, CaH10:
0.5%, N2: 5.5%. For preheated air gas, the inlet velocity was 85 m/s and the inlet temperature 1473 K while the inlet
composition was: Oz: 19.5%, N2: 59.1%, H,O: 15%, CO2: 6.4%, NO: 110 ppm. Five independent variables were used to
optimize the whole process. The independent variables along with their allowable ranges are listed in Tab.4 below.

TABLE 4 Range of independent variables

Variables Range Units
inlet air velocity [85,125] m/s
inlet fuel velocity [80,120] m/s
oxygen mass fraction (inlet air) [18.5,19.5] %
inlet air temperature [1450, 1600] K
inlet fuel temperature [298, 398] K
wall

air emission outlet
_—

fuel nozzlé . )
rotational axis

FIGURE 8 Two-dimensional geometry of a single axisymmetric combustor can and its mesh

4.2.3 | Modelreduction

Although the high-fidelity CFD model can provide accurate simulation results, its black-box characteristics and overall
complexity make further optimization and control tasks coputationally tedious. Reduced surrogate models need to be
developed to deal with the challenges arising. The LHC sampling method was utilized to collect 1024 CFD samples. The
input variables are the ones listed in Tab.4, while the output results are the physical field data along with the average
NOx emission at the outlet surface. Due to the high dimensionality of the FOM, direct mapping of the input-output
relationship would result in very large-scale ANN surrogate models, which often exceed the capability of current
optimization algorithms. Therefore, the PCA step was first employed and then surrogate ANN models were constructed
based on the PCA-reduced models. ANN models were built for the field data, to construct the redcuced PCA-ANN
constraints and for the average output NOx emission to formulate the ANN-reduced objective function. The field data
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include axial and radial velocity, Static Temperature, N2, H2O, O2, CO2, C4H10, CH4, CoHg, C3Hg, and NO fraction
concentrations (12 state variables). It should be noted that the average output NOx emission is only one variable so
does not require a PCA reduction step. In this work, PCA was performed separately for each state variable. While
some PCA methods compute principal components for all state variables together, we found that working on each state
variable we could generate more accurate principal components. The standard criterion, of capturing 99.99% of the
total energy, was set. This way, the reduced surrogate models, were built, as displayed in Tab.5.

TABLE 5 Number of PCs and corresponding ANN models

Variables Number of PCs  DNN (2 layers, tanh)  DNN (2 layers, relu)
No of neurons No of neurons

Axial velocity 4 14,14 14, 14
Radial velocity 9 15,15 22,22
Temperature 6 16,16 16, 16
N2 concentration fraction 7 19,19 24,24
H2O concentration fraction 8 15,15 18,18
O, concentration fraction 6 17,17 20,20
CO3; concentration fraction 7 12,12 14,14
C4H10 concentration fraction [¢) 15,15 17,17
CH4 concentration fraction 7 26,26 28,28
CoHgconcentration fraction 6 10, 10 18,18
CzHgconcentration fraction 6 18,18 24,24
NO concentration fraction 4 12,12 14,14

Objective: output NOx emission ANN (1 layer, tanh) ANN (1 layer, relu)

- 14 30

424 | Modelvalidation

Model validation was implemented on the reduced models before the subsequent optimization step, taking into account
two aspects, representation ability and prediction ability. The representation ability of the reduced models was tested
through the comparison between the FOM and ROMs on the base case inlet conditions. Computational results show
only very small differences, especially for N2, C4H10, CH4, C2H4, C3Hg, and NO fraction fields. The above species
fraction fields are close to uniform distribution across the combustor, except for the small area near the fuel nozzle.
Fig.9(a), 9(b), 9(c), 9(d), 9(e) give the velocity field, temperature field, O2 , CO, and H2O concentration fraction field
of FOM, tanh-ROM and relu-ROM under the inlet being base values. The five contour diagrams illustrate that flow,
temperature and mass fraction fields of FOM and ROMs are very close, indicating the strong representation ability
of the ROMs. Moreover, the tanh-DNN reduced models show smaller difference than the relu-DNN reduced models,
especially for the temperature field, implying the better accuracy of the tanh-DNN models due to the non-linearity of
tanh function. Tab.6 shows the comparison of maximum field values between FOM and ROMs and the corresponding
errors. The largest error is only 0.56%. To test the ROMs prediction ability, 40 random inlet condition points different
than the base case ones were chosen and compered with FOM results. The largest error was less than 5% indicating
that the ROMs can be reliably used for further optimisation studies. Fuerhtermore, the ROMs exhibit significant
computational savings compared to the full-order CFD models as expected. The average CPU time for the CFD model
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(run in ANSYS/FLUENT) is approximately 1560 CPU seconds, while each ROM requires less than 0.1 CPU seconds and
can be efficiently used to perform global optimisation studies.

TABLE 6 Average value comparison of FOM and ROMs

Variables FOM relu-ROMs errors tanh-ROMs  errors
Velocity(m/s) 29.82089 29.6652 0.40% 29.70166 0.56%
Temperature(K) 1625.259 1621.948 0.03% 1625.702 0.20%
H20 mass fraction = 0.151743 0.1518191  0.02% @ 0.1517722 = 0.05%
O3 mass fraction 0.1906906 0.1908453 0.01% 0.1907176 0.08%
CO7 mass fraction = 0.0663304  0.06627689 @ 0.00% = 0.06633245 = 0.08%

4.2.5 | Global optimisation

In this section, global optimisation is implemented using the validated reduced models. The general mathematical
formulation is given in Eq.(17). In the combustion optimisation problem, d are the 5 inlet operation parameters, u’
are the 76 reduced state variables . The objective function G(d, u’) represents the average outlet NOx emission. The
allowable ranges for the input variables are given in Tab.4, while the bounds for the state variables are given in Tab.7. It

should be noted that the state variable bounds are implemented through the inverse projection
Ib < PTu/ <ub (18)

where /b and ub denote lower and upper bounds, respectively.

Finally, a MILP problem with 29,903 linear constraints, corresponding to the equality constraints and 488 binary
variables corresponding to the total number of ANN neurons is formulated for the relu-based ROM, while a NLP
problem with 28247 linear constraints, and 392 nonlinear terms is constructed for the tanh-based ROM. The limit value
for the computational time was set to be 100 hours. Both of the relative and absolute tolerances were set to be 0.002.

The NLP problem did not converge to a feasible solution in BARON within the allowable time, probably due to the
high non-convex activation function tanh and large number of variables than inhibited the branch-and-bound algorithm.

The relu-based MILP problem converged in 703.39 s in CPLEX. The computed optimal solution was: NOx emission:
110.17 ppm, air velocity: 95.07 m/s, fuel velocity:119.08m/s, oxygen fraction concentration (air): 18.50 %, air tempera-
ture: 1450 K and fuel temperature: 369.83K. To validate the computed optimal solutions, we performed a full CFD
simulation in ANSYS/FLUENTt using the calculated optimal inlet conditions. The outlet NOx emission was computed
to be 113.26 ppm, which was very close to the calculated optimum with an error of approximately 2.73 %, which is
small enough for most industrial cases. Fig.10(a), 10(b), 10(c), 10(d) ,10(e), depicts a comparison of the main field state
varibales at the optimal; conditions computed by the reduced and the full models, respectively. As it can be observed,
the optimal solution computed through the ROM is very close to FOM simulation using the optimnal inlet conditions.
Tab.8 gives a comparison of the corresponding max values across the whole domain. The performance of the reduced
model is very close to the full model with the biggest error being less than 3%. The computational cost for the relu-based

MILP problem is significanlty reduced compared to the NLP problem.
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22 |
, S—
0.00e+0 6.64e+2  9.45e+2 1.23e43 1.51e+3 1.79e+3 2.07e+3 2.26e+3

0.00e+0 2.35e+1 4.70e+1 7.04e+1 9.3%+1 1.17e+2 1.41e+2 1.57e+2

(a) Velocity (m/s) comparison among full model and reduced

models
tanh-ROM
relu-ROM
FOM
——
 —
0.00e+0 3.15e-2 6.30e-2 9.45e-2 1.26e-1 1.57e-1 1.89%e-1 2.10e-1

(c) H20O mass comparison among full model and reduced models

tanh-ROM

relu-ROM

FOM

0.00e+0 2.30e-2 4.60e-2

(b) Temperature (K) comparison among full model and reduced
models

tanh-ROM

relu-ROM

000e+0  292e-2  5.83e-2 875e-2  1.17e-1 1.46e-1 1.75e-

(d) Oz mass comparison among full model and reduced models

9.20e-2 1.15e-1 1.38e-1 1.53e-1

(e) CO2 mass comparison among full model and reduced models

FIGURE 9 Comparison of velocity, temperature and concentration fraction field between FOM and ROMs
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TABLE 7 Range of state variables

State variables Range Units

Axial velocity [-150,150] m/s

Radial velocity [-150,150] m/s
Temperature [0, 2200] K
N2 concentration fraction [0,1] -
H,O concentration fraction [0,1] -
05 concentration fraction [0,1] -
CO3 concentration fraction [0,1] -
C4H10 concentration fraction [0,1] -
CHgy concentration fraction [0,1] -
CoH4 concentration fraction [0,1] -
C3Hg concentration fraction [0,1] -
NO concentration fraction [0,1] -

B ]  seem—
0.00e+0 1.90e+1 3.80e+1 5.70e+1 7.60e+1 9.51e+1 1.14e+2 1.27e+2 0.00e+0 6.44e+2  9.19e+2 1.19e+3 1.47e+3 1.74e+3 2.02e+3 2.20e+3

(a) Velocity (m/s) comparison among full model and reduced (b) Temperature (K) comparison among full model and reduced

models under optimal condition models under optimal condition
rEIu-ROM relu-ROM —
R
R
 — - —
0.00e+0 3.09e-2 6.17e-2 9.26e-2 1.23e-1 1.54e-1 1.85e-1 2.06e-1 0.00e+0 2.80e-2 5.60e-2 8.40e-2 1.12e-1 1.40e-1 1.68e-1 1.87e-1

(c) H20 mass fraction comparison among full model and re-(d) O, mass fraction comparison among full model and reduced

duced models under optimal condition models under optimal condition
rEIu-ROM —
FOM
 —
0.00e+0 2.23e-2 4.46e-2 6.6%e-2 8.92e-2 1.11e1 1.34e-1 1.49e-1

(e) CO, mass fraction comparison among full model and re-
duced models under optimal condition

FIGURE 10 Comparison of optimal velocity, temperature and fraction concentration field between FOM and ROM
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TABLE 8 Average value comparison of FOM and ROMs

Variables FOM relu-ROMs errors
Velocity(m/s) 23.11901 23.73662 2.67%
Temperature(K) 1487.854 1456.745 2.09%

H2O mass fraction 0.1522371 0.1520701 0.11%

O2 mass fraction 0.1803872 0.1806236  0.13%

CO3 mass fraction 0.06699268 @ 0.06689615 0.14%
Output NOx emission (ppm) 113.26 110.17 2.73%

5 | CONCLUSIONS

This paper presents a model-reduction based global optimisation framework for large-scale nonlinear steady-state
systems. A double model reduction, comprising principal component analysis and artificial neural networks, were first
employed to construct the reduced model, which was then utilized by deterministic global optimization methods. The
high non-convexity of the activation function in reduced ANN models affects the computational speed branch-and-
bound algorithms. To overcome this barrier, two improvements are proposed. Firstly, a piece-wise affine reformulation
to transform the nonlinear branching into binary variables resulting in a MILP problem with higher computational
efficiency. Secondly. the implementation of a continuous piece-wise linear activation function-based deep ANN
structure to improve computational accuracy. Applications including peaks function, a tubular reactor and a complex
large-scale combustion process were employed to illustrate the favorable performance of the improved framework.
Nevertheless, it is still a challenge to efficiently compute the global optimum for large-scale optimization problems.
Firstly, this work assumes enough representative samples as a basis to construct the reduced order models. Smart
sampling methods to achieve optimal trade-off between quality and quantity are important for improving both efficiency
and accuracy, as well as verification methods to guarantee the accuracy of the computed solutions[55]. Secondly, global
optimizsation even using reduced surrogate models is still computationally expensive. Advanced data techniques and

MILP algorithms [56] may further improve computational efficiency of this optimisation framework.
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