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Abstract

The dynamic process monitoring is discussed in this paper. Kernel principal component analysis (KPCA) is a nonlinear
monitoring method that cannot be applied for dynamic systems. Reduced online KPCA (OR-KPCA)is used for fault
detection of dynamic processes, which is developed to built a dictionary according to the process status and then, it update
the KPCA model and uses it for process monitoring. Also the Tabu search metaheuristic algorithm is used in order to
determine the optimal parameter of the kernel function. In this paper, new approaches for online fault isolation, which is a
challenging problem in nonlinear PCA, are formulated. An extension of partial PCA and the elimination sensor identification
(ESI) to the case of nonlinear systems are presented in a feature space. The partial OR-KPCA and the elimination sensor
identification (ESI-KPCA) are generated based on the OR-KPCA method and they consist of developing a set of sub-models.
The sub-models are selected according to a pre-designed fault-to-residual structure matrix and by eliminating sequentially
one variable from the set of the variables. The proposed fault isolation methods are applied for monitoring an air quality

monitoring network. The simulation results show that the proposed fault isolation methods are effective for KPCA.

Keywords Principal component analysis (PCA) - Kernel PCA - OR-KPCA - Dynamic process - Fault detection -

Fault isolation - Partial OR-KPCA - ESI-KPCA

1 Introduction

Process monitoring and fault diagnosis of industrial
processes have become ever-increasingly important because
of the rising demands for ensuring process safety and
improving product quality. As computer control systems are
widely used in modern industry, abundant process data are
collected and stored in historical database. Therefore, data-
driven fault diagnosis methods have received significant
interests from academics and engineers. Many data-
driven methods have been developed, including principal
component analysis (PCA) [1-4], independent component
analysis (ICA) [5-7], and fisher discriminant analysis
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(FDA) [8-10]. PCA is the most widely used data-driven
technique for process monitoring since it can effectively
deal with high-dimensional, noisy, and highly correlated
data by projecting the data onto a lower dimensional
subspace which contains sufficient variance information of
the original data.

Despite the proven performances of this technique, it is
necessary to mention that it is applied on a system whose
variables are mainly linearly related. In fact, PCA is a
linear projection method, which cannot effectively capture
the nonlinear variable correlations existing in real industrial
processes. To overcome the nonlinear short coming of
the classical PCA method, several nonlinear extensions of
PCA have been developed [11-13]. One of these methods
which is frequently used is Kernel principal component
analysis (KPCA) [14-17] KPCA can efficiently compute
the nonlinear principal components in high-dimensional
feature spaces by means of integral operators and nonlinear
kernel functions. The basic idea of KPCA is first to
map the input space into a feature space via nonlinear
mapping and then to perform PCA in that feature space.
The main advantages of KPCA are that it only solves
an eigenvalue problem and does not involve nonlinear
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optimization. KPCA has been applied successfully for
process monitoring and it has proven superior process
monitoring performance compared to linear PCA [18] and
[19]. In process monitoring with KPCA, fault detection is
performed with fault detection indices. Most used indices in
the feature space are the Hotelling’s 7% index for monitoring
the principal component subspace and the SPE statistic,
which monitors the residual subspace [20] and [21].

However, a major limitation of KPCA-based monitoring
is that the KPCA model is time-invariant. Most real
industrial processes are time-varying. The time-varying
characteristics of industrial processes include changes in
the variance, changes in the mean, changes in the number
of significant principal components (PCs). Monitoring
processes with fixed KPCA model may lead to the
occurrence of false alarms which significantly reduce
the reliability of this method. To track the changing
characteristics of the industrial process, attention should be
paid more on the recent data and the adaptation of KPCA
model is necessary. To update the KPCA model, several
dynamic KPCA methods have been proposed [22-26]. One
of these methods is online reduced KPCA (OR-KPCA)
[27], which consists to extract a reduced number of kernel
function and then it updates the old KPCA model and
uses it for process monitoring. The OR-KPCA method
is performed in an online phase (One phase) and takes
into consideration the dynamic behaviors of the systems
by changing the model structure. It reduces significantly
the computation time required to detect faults in nonlinear
systems while conserving the structure of the data in the
feature space. It has been applied successfully for fault
detection of dynamic process data.

Once a fault is detected by the statistical monitoring
method, it is important to identify which variables are
responsible for causing the abnormality in the process. This
phase is named isolation. Based on the literature, only few
papers propose new nonlinear method for isolation [18, 28,
29]. To locate the faulty variables, [18] propose a method
for fault diagnosis employing the reconstruction method of
[30], which looks at fault identification index obtained when
a fault detection index has been reconstructed along the
direction of a variable However, this technique applies to
sensor faults or a process fault with a known direction, it
cannot be applied to identify faulty variables with unknown
directions. To cope with this problem, reconstruction-based
contribution for KPCA (RBC-KPCA) [28] is proposed for
fault identification. This method can guarantee the correct
diagnosis of the variable with the largest contribution to
the fault. However, these methods are applied to diagnosis
fault for nonlinear statistical process. Thus, they do not
consider the variation of parameters according to the
process operation changes. To handle the problem posed
by nonstationary data, extended versions of partial PCA
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[31-34] and the elimination sensor identification (ESI)
[36] methods to nonlinear case have been proposed. These
methods aim to identify the faulty variable by taking into
account the changing characteristics of data. They consist
to apply the OR-KPCA method to a set of sub-models. The
sub-model is violated if a sensor or actuator associated with
any of the variables in the subset is faulty, but is insensitive
to faults associated with variables outside the subset. The
effectiveness of the two proposed monitoring methods
are evaluated using an air quality monitoring network
(AIRLOR). The simulation results prove the performances
of these methods.

The paper is outlined as follows. The concept of KPCA is
introduced in Section 2. The online reduced KPCA method
for fault detection is described in Section 3. The Tabu
search metaheuristic algorithm is presented in Section 4.
Section 5 presents the proposed online fault isolation
methods. Section 6 describes the application of the proposed
methods for monitoring the AIRLOR process. At the end,
the conclusions are presented in Section 7.

2 Kernel principal component analysis

To derive KPCA, we first map the training set X =
[x(1) x(2)..x(N) ]T € RV*™ where N is the number of
samples and m is the number of process variables, into a
high-dimensional feature space F via a nonlinear mapping
¢; = ¢(x(i)) and then to apply a linear PCA in the feature
space F.

In the feature space, the inner product of two vectors
¢; and ¢; is determined via a kernel function of the
corresponding vectors x (i) and x(j) as follows:

oL ¢; = k(xi, x}) (1)

The function k(.,.) is called kernel function. There exist
several types of these functions [37]. The representative
kernel functions are :

—  Polynomial kernel : k(x, y) =< x,y >¢

— Sigmoid kernel : k(x,y) = fo < x,y > +f1

— Radial basis kernel : k(x, y) = exp (—W)

where d, Bo, P1, ¢ are specified a priori by the user.
Assuming that the vectors in the feature space are scaled

to zeros mean, the training data are denoted as

X =[o(x(1) $x2) .. p(x(N)]" e RV .

where h >> m is the dimension of the feature space.
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The covariance O can be expressed in the extended
feature space as follows:

eyt
oo 3)
= 57 2 P’ ()
i=1

The kernel principal components can be obtained by solving
the eigenvector equation in the feature space:

pv = Qu “

where © and v are an eigenvector and eigenvalue of Q.
From Egs. 3 and 4 can be expressed as follows:

N
o = ﬁ ;mx(i)w%(i))v 5)

Unfortunately, the right-hand side of Eq. 5 is not tractable
since the kernel mapping is defined by an inner product
only. However, the following related matrix is tractable.

K =xx"

k(X(l).,X(l)) k(X(l),.X(N)) ©)

k(x(N), x(1)) --- k(x(N), x(N))

Multiplying X with both side of Eq. 5, the following
equation is obtained :

AxXv =xXxTxv (7

where A = (N — Du.
Using kernel trick K = X X7, Eq. 6 can be expressed as
a simplified form as follows:

AXv = KXv ®)
Denote « = Xv and rewrite (8) as follows:
r=Ka )

Equation 8 shows that & and A are an eigenvector and its
corresponding eigenvalue of the kernel matrix K.

From the expression of « = X'v, v can be represented by
the following simple form:

v=2"1xTq (10)

In the feature space, to determine the PCA model (A; and
v;), we first perform eigen-decomposition of Eq. 9. Then,
use Eq. 10 to determine v;. To guarantee that vl.T v = 1,
Eq. 3 and the expression of @ = X'v are used to derive the
following form:

(xiTai = viTXTXV,-

Therefore, «; needs to have a norm of \/X,-. Let us define a
unit norm eigenvector corresponding to A; by oc? , such that
the following equation is satisfied:

o = Va! (12)

In the feature space, the eigenvectors v; form a matrix Py =
[vi v2...v¢...uy |, where £ is the number of retained kernel
principal components. The first part Py = [v; v ... v ]
represents the principal subspace that spans the maximal
variance between data. The second part ﬁf = [ V¢ ... UN ]
defines the residual subspace that contains the noises. The
two subspaces are complementary. Using this configuration,
we estimate the KPCA model. Therefore, the number of
significant principal components (PCs) ¢ is determined
based on the cumulative percent variance (CPV) criterion.
The CPV is a measure of the percent variance determined
by the first £ PCs:

14
2=t
N
j=1

CPV(¢) = 100 (13)

In this paper, the number of principal components is retained
when CPV attained a predetermined limit (95%).
From Eq. 10, Py can be rewritten in the following form:

,f’f = I:)LI_IXTO” )}—ZXTOQ )L—liXTOlg]
_1 _1 _1

= [XTa?AI 2 X0y ? L XTada, 2]

—xTpa~: (14)
where P = [af af .. a0 ] and A = diag(h...¢) are
the ¢ principal eigenvectors and eigenvalues of the matrix
K, respectively, corresponding to the largest eigenvalues in
descending order.

Denote x as a new measured data of the sensor, ¢ (x) is

its mapped vector in the feature space F. The projection of
¢ (x) on the principal and residual spaces are defined by:

f=Pro(x) (15)

f=Pro(x) (16)

In the feature space, it is preferred to have centered data.
Therefore, the centered vector ¢ is given by:

N
P = px) - %Z«zs(x(i))

i=1

= ¢x) = [p(x(1) ¢(x(2)) . ¢(x(N) ]In (17)

whereINzﬁ[l...l]TeRN.
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From Eq. 17, the kernel function of two centered vectors
¢(x(i)) and ¢(x(j)) is expressed as follows:

k(x(@@), x(j) = dx@NT d(x(j))
= k(x(i), x(j)) — kT (x() Iy
kT (x () Iy + [EK Iy (18)
where k(x) = [k(xl,x) k(xp,x) ... k(xN,x)]T.

Using Eq. 18, the centered kernel vector k(x) is
determined as :

k(x) =[@x(D) ... p(x(N)) ]TE(X)
= F(k(x) — KIy)
where

F=I1-E (20)

19)

with / is the identity matrix and E = 11],.
Finally, the centered kernel matrix K can be expressed
from the non-centered kernel matrix K, as follows:

K =[800) . ) ] [$G1) o S0 ]
=FKF

2y

Once the KPCA model is estimated during the learning
phase, faults can be detected by defining statistics in
the feature space. In general, KPCA-based fault detection
methods use the squared prediction error (SPE), which is
defined as the norm of the residual vector in the feature
space and is calculated as [27] and [38]:

SPE(x) =77 (22)
From Eqgs. 16, 17, 22 becomes equal to
SPE(x) = ¢x)" PrP[ $(x) (23)
The product [N’f f’; can be determined as the projection
orthogonal to the principal component space as follows:
PyPl =1-P;P] (24)
Inserting (24) into (23), we obtain :
SPE(x) = ()" (1 = PrP[)(x)
=60 () — ) PrPfp(x) (25)

Inserting (14) and (19) into (25), the SPE index can be
written as

SPE(x) = k(x,x) — k()T PAT ' PTk(x)
= k(x,x) — k(x)T Ck(x) (26)

where C = PA~!PT. The processus is considered in
normal operation if the following condition is satisfied:

SPE(x) < SPE, 27)

The control limit SPE, of the SPE statistic is calculated
from the x? distribution and it is given as

SPEy = gXj o (28)

@ Springer

2
a .
where g = % and h = —, with ¢ and b are the mean and

variance of the SPE index.

3 Online Reduced KPCA for fault detection

Online Reduced KPCA (OR-KPCA) [27] is a method for
feature extraction and dimension reduction. It aims to find
a reduced data set, referred as dictionary, to represent
the original training set. Then, it consists to update the
KPCA model and use it for fault detection. The dictionary
is formed by the evaluation of the SPE index and an
approximation criterion [39-42]. Therefore, under normal
operating condition, an approximation criterion determines
whether it is necessary to update the dictionary or not.

3.1 Unchanged dictionary

In this case, the kernel function ¢ (x (k + 1)) corresponding
to the observation x (k + 1) is not included in the dictionary,
since it can be approximated by its elements. This can be
done by comparing ¢ (x(k + 1)) to its projection onto the
space spanned by the other r kernel functions , yielding the
following optimization problem :

ekat = mingllp(x(k+ D) = > i w3y < v (29)

j=1
where v is a positive threshold parameter that controls the

level of sparseness. The optimal vector B = [ B; - - B, ]T is
determined by the minimization of the left term of Eq. 29.
By developing the left term of the expression (29), this leads
to the following condition expression :

eeer =min ) BiBikCr(w)), ¥(wi)
jri=1
—ZZﬂjk(x(wj), x(k+ 1) +k(x(k+ 1), x(k+ 1))
j=1

= mﬁinﬂTK,ﬁ — 28Tk (x (k4-1)) + k(x(k +1), x(k + 1))
(30)

where K; € R™" is the Gram matrix of the dictionary Dy

which is given by

k(x(wr), x(wi)) -~ k(x(wy), x(w1))

K = : : (1)

k(x(wr), x(wr)) -+ k(x(wy)), x(wy))

The vector k" (x (k + 1)) is defined as follows:

K (e (k1) = [k(x(wr), x(k 4+ 1) -+ (e(wy), x(k + 1))17
(32)
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By solving (30), we obtain the vector B:
B=(KH K (xk+1), k=1,..,N (33)

In this case, the size of the dictionary remains unchanged.
Thus, Di+1 = Dx.

The average M; of the dictionary Dy, at instant k, is
defined by

r

1
Mi=—% ¢(xw) (34)

i=1

The centering of the vector ¢ (x(k + 1)), at instant k + 1, is
given by

Pk +1)) = ¢p(x(k + 1)) — My (33)

The vector My of the dictionary Dy is not updated
(My+1 = My). Therefore, the centered Gram matrix
remains unchanged, K 2 =K 2

Using Eq. 10, the eigenvector V;, |, at the instant k + 1,
can be written in the following form:

.
Vil = A Za,gﬂ)ia(x(wi)), k=1,..,N (36)

i=1

The centered kernel vector k- (x(k + 1)) is given by

K (e(k41)) =[RCewy), x(k + D).k (w,), x(k +1)) ]
(37

3.2 Changed dictionary

In this case, the kernel function ¢ (x (k 4+ 1)) corresponding
to the observation x(k 4 1) cannot be efficiently approx-
imated by the other elements of the dictionary and thus
should be added in the dictionary. Thus, the size of the dic-
tionary is incremented to r + 1. Therefore, the dictionary
will be given by

Dii1=[¢(x(w1)) ¢ (x(w2)) . . .¢(X(wr))¢(X(wr+1))]T
(38)

The update of the vector My 1, at instant k+1, is determined
by

Miy1 = (rMi + ¢ (x(wr41))) (39)

r+1
The eigenvector is updated as follows:

r+1

Vi = Ay Za,gﬂ’ia(x(wi)), k=1,..,N (40)
i=1

where w,+1 =k + 1.

The Gram matrix is updated by adding a column and a
row to the previous one, as follows:

K. = [ K K (x(k+ 1))

= -~ :| c Rr+1><r+1
k x4+ )T k(x(k+ 1), x(k+ 1))

(41

The inverse of the Gram matrix (K, Jrl)_1 is obtained by
applying the Woodbury matrix identity:
kro -t [KOTHOT L T =(Kp)TIK (x(k + 1)
k+1 B 0 0 8k+1 ]
x [ k" (xDT (K™ 1]
_[&pto L[ =B | g
= [ 50 +—8k+1 1 [-BL, 1]
According to Eq. 42, the vector of the coefficients B;4; can
be expressed as
Bt = (K ) K (e(k + 1)) 43)
The SPE index of the observation x(k + 1) using the
dictionary Dy is defined by
SPE(x(k + 1)) = k(x(k + 1), x(k + 1))
—(k (x(k+ D) C (K (x(k + 1))
(44)

where

K ek + 1) = [RGe(wy), x(k + 1) K (wep). x(k +1) ]
cr=rpPranen’
A" = diag(he,...Aq, )
P =[ary, d ... d, ]

£,+1 is the number of retained principal components using

the dictionary Dy .

During the abnormal conditions of the process (SPE(x (k +
1)) > SPEq k), the dictionary Diy1 = [¢ (x (w1))@ (x(w2))
... qb(x(w,))]T remains unchanged.

4 Selection of kernel parameter using Tabu
search algorithm

4.1 Principle

The kernel function is the core of the kernel method which
helps it to get an optimal solution. In general, the RBF
kernel, as a nonlinear kernel function, is a reasonable
first choice. The parameter o is key element of the RBF
kernel and directly exerts considerable influence on the
generalization ability of the online reduced KPCA. The
selection of the kernel function and the corresponding
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parameter is the key of KPCA. The parameter o of kernel
function has an effect on the partitioning outcome in the
feature space. If the value of o is too large, it will lead to
over-fitting. If the value of ¢ is too small, it will lead to
under-fitting. In this part, we present an approach to select
what is optimal Gaussian kernel parameter to use when
applying the proposed online reduced KPCA technique.
The optimal kernel parameter is defined as the one that
can improve the fault detection performance . For many
industrial applications, minimizing the false alarm rate may
be the greatest performance criterion. Therefore, the choice
of the Gaussian kernel parameter needs to be selected
based on the given application. The tabu search algorithm
is applied to optimize the kernel parameter to use when
applying the online reduced KPCA algorithm.

4.2 Initial solution

In this study, the determination of the initial solution in the
tabu search algorithm is to optimize the o for the current
online reduced KPCA model. Firstly, an initialization
solution is presented by random. To reduce the search
space referring to previous literature using the online
reduced KPCA model, it is recommended to introduce
the constraints of the parameter o which respectively
attribute to the range o € [276,2°]. The solution is
computed by appending the nearest unused neighbor values
of the parameter with respect improve the fault detection
performance. The process repeats until all the neighbors are
visited.

5 Online fault isolation

In this section, two online fault isolation methods are
proposed. The partial OR-KPCA and the elimination sensor
identification (ESI) algorithm based on the OR-KPCA
method were developed in the nonlinear case. These
methods consist of developing a set of sub-models. This
sub-model is violated if a sensor or actuator associated with
any of the variables in the subset is faulty, but is insensitive
to faults associated with variables outside the subset.

5.1 Partial OR-KPCA

This method is an extension of partial PCA method which is
based on the generation of structured residuals [31-35]. The
concept of this method is to perform the OR-KPCA method
on a reduced vector where some variables are discarded
from the original vector. Therefore, the residual will only
be sensitive to faults associated with the variables which are
present in the reduced vector. These structured residuals are
generated according to a strongly isolable incidence matrix.

@ Springer

The rows of this matrix belong to residuals and its columns
to faults. The value “0” at an intersection indicates that the
residual does not respond to the fault while the value “1”
indicates that the residual is sensitive to this fault. Columns
of the incidence matrix are the Boolean fault codes obtained
in response to the particular faults. For the construction of
this matrix, it is necessary that

— The number of “0” contained in each column is equal
to that contained in each line.
— The number of lines is equal to the number of faults.

The incidence matrix strongly isolating if no column can
arise from another column by replacing a “1” with a “0”".

The procedure of achieving a structured partial OR-
KPCA set is as follows:

1. Apply the OR-KPCA method to the data matrix.

2. Construct an incidence matrix, preferably with strong
isolation properties.

3. Perform a set of partial OR-KPCAs with each one
implementing a row of the incidence matrix.

This procedure is illustrated in Fig. 1.

After the structured partial OR-KPCA set is obtained, it
can be used in online fault isolation. The procedure of online
isolation using partial OR-KPCA method is summarized by
the following steps:

1. Determine the SPE;(k),i € 1,...,qg index and its
control limit of each partial model.
The control limit SPE,, ; (k) of the SPE; (k) statistic
of each partial model is given as follows:

2
SPE.i (k) = 8iXiy . 45)
f/ ) - \ vr/ I
Partial data 1 j Rl Model 1
—y! =
OR-KPCA2
—p Partial data 2 i ,1| Model2
'S ~
Normal Data
\ J i
OR-KPCAq
Ly Partial data q ! | Modelg

Incidence
Matrix
\

L /
g S

Fig. 1 Procedure of structured partial OR-KPCA
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Fig.2 Procedure of localization
using partial OR-KPCA method

f'—'\
New data

. 2a¢7 .
where g; = % and h; = %, with a; and b; are the
mean and variance of the statistic of each partial model.
2. Compare the indices to appropriate thresholds and form

the fault code SE(k) = [ SEj(k) . .. SE,(k) ]T SE;

0 if SPE; (k) < SPE,; (k)

. (46)
1 if SPE; (k) > SPE,; (k)

SE,; (k) = {

3. Compare the fault code to the columns of the incidence
matrix to arrive at a localization decision.

The fault localization procedure using partial OR-KPCA
method is presented in Fig. 2.

5.2 The elimination sensor identification algorithm

The elimination sensor identification (ESI) algorithm has
been proposed by [36] in the linear PCA method. In
this paper, an extension of this method in the nonlinear
case is proposed. The ESI-KPCA algorithm consists, after
detecting the presence of a fault with the SPE index, to
eliminate each of the m variables sequentially from the set
of variables and recalculate the SPE index. Therefore, the
new SPE index calculated after the elimination of the jth
variable will be given by

SPE_; (x_; (k) = K(x_ (k). x_ (k) —K(x_; (k)T C_ K (x—; (k)
@)

where x_; (k) is the vector x (k) after the elimination of the
jth variables, C_; = P,jA,jP_Tj with P_j and A_; are
the ¢ eigenvectors and eigenvalues of the matrix K after
elimination of the jth variables.
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This quantity suggests the existence of an abnormal
situation in the data when

SPE_/' > SPE(a’_j) (48)

where SPE(q, _ j) is the control limit of the SPE_ ; index.

A quantity designated as the Q,, or the ratio between
the SPE_; and its control limit SPE(, _ j), is accordingly
calculated for each of the m OR-KPCA models as follows:

SPE_;

=—J (49)
SPE(Q,_/)

-
The eliminated variable, for which the ratio Q, is the
smallest, is considered as the faulty variable.

6 Application to air quality monitoring
network

In this section, the proposed methods for isolation are
applied to diagnosis of an air quality monitoring network
[43-47].

6.1 Description of air quality monitoring network

The air quality monitoring network (AIRLOR) working in
Lorraine, (France) consists of twenty stations located in
rural, peri-urban, and urban sites. Each monitoring station
consists of a set of sensors for measuring concentrations
of pollutants: carbon monoxide C O, oxides of nitrogen
(N O and N O7) measured by the same analyzer, the dioxide
sulfur SO2 and ozone 03. Moreover, some stations are
dedicated to the recording of additional meteorological
parameters. The measured meteorological parameters are

—  Temperature °C,
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Fig.3 Air quality monitoring station

— Global solar radiation (W/ m?),
— Relative humidity (%),

— Atmospheric pressure (hPa)

— wind direction (degree),

— wind speed (m/s)

Fig.4 Evolution of the
measurements O3, N O3, and
N O for the first station

@ Springer
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Fig.5 Time evolution of the reduced number of observations

A measuring station is a room in which analyzers are located
as it is shown in Fig. 3.
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Fig.6 Time evolution of the number of principal components

The outside air is pumped and brought to the analyzer
which will measure its content of one or more specific
pollutants. The air is drawn at about 3 m. The measurement

is done continuously every quarter of an hour, 24 h a
day and all year round. The measurement stations, spread
over different geographic areas, are connected to a central
computer via telephone line. The data is transmitted every
day. They are validated manually, processed statistically,
and analyzed before being transmitted to the media and a
national database.

The purpose of data validation is to detect functioning
abnormalities of the sensors principally those of the ozone
concentration (03) and nitrogen oxides (N O and N O3).

6.2 Sensor fault detection and localization

In the current work, only six neighbor measurement stations
are considered. The dataset matrix X contains 18 variables,
x1 to x1g which correspond, respectively, to ozone O3 and
nitrogen oxides (NO2 and N O). In this study, a set of
1000 observations are generated by these six stations. In
this paper, the tabu search algorithm is used to determine
the optimal kernel parameter of the RBF function. The
value of kernel parameter o is equal to 41.5. Using the
CPV criterion, the number of kernel principal components
retained for the identification of the KPCA model is equal to
65. The detection indicator used is the SPE for a confidence
limit equal to 95%.

The evolution of the measurements O3, N O, and NO
of the station 1 is presented in Fig. 4.

Using the OR-KPCA method, Fig. 5 presents the
variation of the reduced number over time and Fig. 6 shows
the number of principal components variation over time. As

Fig.7 Time evolution of the 2 T T
SPE index using the OR-KPCA

method under normal operating 1.8

condition

OR-KPCA(SPE)

SPE
95% |

100 200

300 400 500 600 700 800 900 1000

Observation Number
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Fig.8 Time evolution of the 2 T T T T T T T T T
SPE index using the OR-KPCA SPE
method in the case of the fault 1.8 95% |
on the variable x;
1.6 B
© 100 200 300 400 500 600 700 800 900 1000

shown in these figures, for a data set of 1000 observations,
the number of reduced observations is equal to 144 which is
equivalent to 14.40% of the number of initial data.

Figure 7 shows the fault detection results of the OR-
KPCA using the SPE index under normal operating

Table 1 Incidence matrix for the AIRLOR

Observation Number

condition. For a control limit equal to 95%, it is shown from
this figure that the SPE index present some false alarm rates.

To illustrate the OR-KPCA method, a bias fault is
simulated on the variable x, between samples 400 and 600.
The magnitude of the fault is equal to 35% of the range

d dy d3 dy ds dg d7 ds dy dyo di diz di3 dis dis di6 dy7 dig
r 0 0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1
1) 1 0 0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1
r3 1 1 0 0 1 1 1 1 1 1 1 1 1 1 1 1 1 1
r4 1 1 1 0 0 1 1 1 1 1 1 1 1 1 1 1 1 1
rs 1 1 1 1 0 0 1 1 1 1 1 1 1 1 1 1 1 1
6 1 1 1 1 1 0 0 1 1 1 1 1 1 1 1 1 1 1
r7 1 1 1 1 1 1 0 0 1 1 1 1 1 1 1 1 1 1
rg 1 1 1 1 1 1 1 0 0 1 1 1 1 1 1 1 1 1
ry 1 1 1 1 1 1 1 1 0 0 1 1 1 1 1 1 1 1
r10 1 1 1 1 1 1 1 1 1 0 0 1 1 1 1 1 1 1
11 1 1 1 1 1 1 1 1 1 1 0 0 1 1 1 1 1 1
r2 1 1 1 1 1 1 1 1 1 1 1 0 0 1 1 1 1 1
ri3 1 1 1 1 1 1 1 1 1 1 1 1 0 0 1 1 1 1
ri4 1 1 1 1 1 1 1 1 1 1 1 1 1 0 0 1 1 1
ris 1 1 1 1 1 1 1 1 1 1 1 1 1 1 0 0 1 1
ri6 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 0 0 1
ri7 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 0 0
rig 0 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 0
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of variation of this variable. Using the OR-KPCA method,
the simulated fault is clearly detected with the SPE index
between measurements 400 and 600 as shown in Fig. 8.
After the presence of faults has been detected, it is
important to identify this fault. Therefore, we apply the
proposed partial OR-KPCA method. The incidence matrix
for the AIRLOR system is given in Table 1. According
to this table, a set of 18 partial OR-KPCAs model can be
constructed. Each model is insensitive to two variables.
The fault isolation results are shown in Fig. 9. The
experimental signatures are obtained from Fig. 8. A SPE
index greater than its control limit gives a “1” in the
corresponding fault code, and a SPE index less than its
control limit gives a “0.” Thus, the experimental signature in
the case of fault on variable x; is givenby (0011111111
111111 1).Toidentify the fault, we compare between the

experimental signature and the incidence matrix (Table 1).
As can be seen from Fig. 9 that the simulation results
showed complete agreement with the second column of the
incidence matrix. Therefore, the variable x; is the faulty
one.

The result of application of the proposed ESI-KPCA
method to the AIRLOR process is shown in Figs. 10 and 11.
These figures represent, respectively, the time evolution
of the different indices SPE_;,; j € {l,..,m} and the
quantity Q,. From Fig. 4, it is shown that the elimination of
the variable x, makes it possible to obtain the index SPE_»
which is not affected by the fault. Therefore, the variable
responsible for this out-of-control situation is x;. Figure 11
shows that the variable x, has the smallest quantity Q,
compared to the other variables which indicates that the
variable x; is the faulty variable.

Fig.9 Time evolution of

different SPEs corresponding to w 1
the 18 partial OR-KPCA models %

in the case of the fault on the 0
variable x»

Observation Number

800 1000 200 400 600 800 1000
Observation Number
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Fig. 10 The time evolution of
the different SPEs obtained
using the ESI-KPCA method
with a fault on variable x;

Fig. 11 Isolation of the faulty
variable x; using the quantity O,
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7 Conclusions

In this paper, we propose a new fault detection and isolation
methods which are applicable to the process monitoring
using OR-KPCA technique. Recently, the fault detection
method using KPCA has been developed. In this paper,
an online RKPCA (OR-KPCA) method with a tabu search
algorithm are used in order to determine the optimal
parameter of kernel function. However, the fault isolation
scheme suitable for kernel PCA monitoring has rarely been
found. The proposed partial OR-KPCA and the ESI-KPCA
methods work like the standard partial PCA and the ESI in
linear PCA, which does not require the fault direction to
be known beforehand. The proposed partial OR-KPCA is a
useful method for fault isolation. By performing OR-KPCA
on subsets of variables, a set of structured residuals can be
obtained. The structured residuals are used in composing
a fault isolation scheme according to a properly designed
incidence matrix. Simulation results showed complete
agreement with the incidence matrix. An extension of the
ESI method in the linear PCA to the nonlinear case was
proposed in this paper, called ESI-KPCA. The ESI-KPCA
consists, after detecting the presence of a fault with the SPE
index, to eliminate each of the m variables sequentially from
the set of variables and recalculate the SPE index. The fault
isolation power of the proposed methods have been tested
with real data of an air quality monitoring network process
with sensor faults. It was showed that, the proposed methods
were effective to correctly diagnose simple faults.

Publisher’s Note Springer Nature remains neutral with regard to
jurisdictional claims in published maps and institutional affiliations.
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