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Abstract

Recent innovations in mathematics, computer science, and engineering have enabled more and
more sophisticated numerical simulations. However, some simulations remain computationally
unaffordable, even for the most powerful supercomputers. Lately, machine learning has proven
its ability to improve the state-of-the-art in many fields, notoriously computer vision, language
understanding, or robotics. This thesis settles in the high-stakes emerging field of Scientific
Machine Learning which studies the application of machine learning to scientific comput-
ing. More specifically, we consider the use of deep learning to accelerate numerical simulations.

We focus on approximating some components of Partial Differential Equation (PDE)
based simulation software by a neural network. This idea boils down to constructing a
data set, selecting and training a neural network, and embedding it into the original code,
resulting in a hybrid numerical simulation. Although this approach may seem trivial at
first glance, the context of numerical simulations comes with several challenges. Since we
aim at accelerating codes, the first challenge is to find a trade-off between neural networks’
accuracy and execution time. The second challenge stems from the data-driven process of
the training, and more specifically, its lack of mathematical guarantees. Hence, we have to
ensure that the hybrid simulation software still yields reliable predictions. To tackle these
challenges, we thoroughly study each step of the deep learning methodology while considering
the aforementioned constraints. By doing so, we emphasize interplays between numerical
simulations and machine learning that can benefit each of these fields.

We identify the main steps of the deep learning methodology as the construction of the
training data set, the choice of the hyperparameters of the neural network, and its training.
For the first step, we leverage the ability to sample training data with the original software to
characterize a more efficient training distribution based on the local variation of the function
to approximate. We generalize this approach to general machine learning problems by deriving
a data weighting methodology called Variance Based Sample Weighting. For the second step,
we introduce the use of sensitivity analysis, an approach widely used in scientific computing, to
tackle neural network hyperparameter optimization. This approach is based on qualitatively
assessing the effect of hyperparameters on the performances of a neural network using Hilbert-
Schmidt Independence Criterion. We adapt it to the hyperparameter optimization context
and build an interpretable methodology that yields competitive and cost-effective networks.
For the third step, we formally define an analogy between the stochastic resolution of PDEs
and the optimization process at play when training a neural network. This analogy leads
to a PDE-based framework for training neural networks that opens up many possibilities
for improving existing optimization algorithms. Finally, we apply these contributions to a
computational fluid dynamics simulation coupled with a multi-species chemical equilibrium
code. We demonstrate that we can achieve a time factor acceleration of 18.7 with controlled
to no degradation from the initial prediction.



Abstract

Les innovations récentes en mathématiques, en informatique et en ingénierie ont permis de
réaliser des simulations numériques de plus en plus complexes. Cependant, certaines simula-
tions restent inabordables en termes de temps de calcul, méme pour les super calculateurs les
plus puissants. Récemment, ’apprentissage automatique a démontré sa capacité a améliorer
I’état de I'art dans de nombreux domaines, notamment la vision par ordinateur, la compréhen-
sion du langage et la robotique. Cette these s’inscrit dans le domaine émergent et a fort
enjeu de 'apprentissage automatique scientifique, qui étudie ’application de 'apprentissage
automatique au calcul scientifique. Plus précisément, nous nous intéressons a l'utilisation de
I’apprentissage profond pour accélérer des simulations numériques.

Pour atteindre cet objectif, nous nous concentrons sur 'approximation de certaines parties
des logiciels de simulation basés sur des Equations Différentielles Partielles (EDP) par un
réseau de neurones. La méthodologie proposée s’appuie sur la construction d’un ensemble
de données, la sélection et 'entrainement d'un réseau de neurones et son intégration dans
le logiciel original, donnant lieu a une simulation numérique hybride. Malgré la simplicité
apparente de cette approche, le contexte des simulations numériques implique des difficultés
spécifiques. Puisque nous visons a accélérer des simulations, le premier enjeu est de trouver
un compromis entre la précision des réseaux de neurones et leur temps d’exécution. En
effet, 'amélioration de la premiere implique souvent la dégradation du second. L’absence
de garantie mathématique sur le controle de la précision numérique souhaitée inhérent a la
conception du réseau de neurones par apprentissage statistique constitue le second enjeu. Ainsi
nous souhaiterions maitriser la fiabilité des prédictions issues de notre logiciel de simulation
hybride. Afin de satisfaire ces enjeux, nous étudions en détail chaque étape de la méthodologie
d’apprentissage profond. Ce faisant, nous mettons en évidence certaines similitudes entre
I’apprentissage automatique et la simulation numérique, nous permettant de présenter des
contributions ayant un impact sur chacun de ces domaines.

Nous identifions les principales étapes de la méthodologie d’apprentissage profond comme
étant la constitution d’'un ensemble de données d’entrainement, le choix des hyperparametres
d’un réseau de neurones et son entrainement. Pour la premiere étape, nous tirons parti de la
possibilité d’échantillonner les données d’entrainement a 1’aide du logiciel de simulation initial
pour caractériser une distribution d’entrainement plus efficace basée sur la variation locale de
la fonction a approcher. Nous généralisons cette observation pour permettre son application
a des problemes variés d’apprentissage automatique en construisant une méthodologie de
pondération des données appelée ”"Variance Based Sample Weighting”. Dans un deuxieme
temps, nous proposons l'usage de 'analyse de sensibilité, une approche largement utilisée en
calcul scientifique, pour 'optimisation des hyperparametres des réseaux de neurones. Cette
approche repose sur 1’évaluation qualitative de I'effet des hyperparametres sur les performances
d’un réseau de neurones a I’aide du critere d’indépendance de Hilbert-Schmidt. Les adaptations
au contexte de 'optimisation des hyperparametres conduisent a une méthodologie interprétable
permettant de construire des réseaux de neurones a la fois performants et précis. Pour la



troisieme étape, nous définissons formellement une analogie entre la résolution stochastique
d’EDPs et le processus d’optimisation en jeu lors de I'entrainement d’un réseau de neurones.
Cette analogie permet d’obtenir un cadre pour ’entrainement des réseaux de neurones basé sur
la théorie des EDPs, qui ouvre de nombreuses possibilités d’améliorations pour les algorithmes
d’optimisation existants. Enfin, nous appliquons ces méthodologies a une simulation numérique
de dynamique des fluides couplée a un code d’équilibre chimique multi-especes. Celles-ci nous
permettent d’atteindre une accélération d’un facteur 18.7 avec une dégradation de la précision
controlée ou nulle par rapport a la prédiction initiale.
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diag(a)

Numbers and Arrays

A scalar (integer or real)

A vector

A matrix

Identity matrix with n rows and n columns

Identity matrix with dimensionality implied by context

Standard basis vector [0,...,0,1,0,...,0] with a 1 at
position ¢

A square, diagonal matrix with diagonal entries given by
a

A scalar random variable
A vector-valued random variable

A matrix-valued random variable
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Chapter

Introduction

In the collective imagination, simulations are closely related to Artificial Intelligence (AI).
According to some theories (more or less credible), we may live in a simulation’, either created
by machines or other beings, mimicking the world and human intelligence. Some even state
that "the answer to life, the universe, and everything” can be represented with 6 bits 2.

There is still a long way to go before these theories can be validated or refuted. Indeed, although
innovations in mathematics, computer science, and engineering have enabled more and more
complicated numerical simulations, computational experiments conducted by research and
industry are still limited by computing capabilities. Indeed, even the largest supercomputers
struggle to simulate physics at its most refined scale. Besides, even though Al has known
countless breakthroughs in the last decades, we are still far from general artificial intelligence
replicating human intelligence.

On the one hand, scientific computing and numerical analysis have been developed to solve
coupled systems of Partial Differential Equations (PDE) that model a phenomenon of interest,
with applications, for instance, in computational physics, biology, economy, and climatology.
On the other hand, Al, or machine learning, has been notorious for its tremendous computer
vision, robotics, and natural language understanding achievements. Scientific computing
and Al have long been poled apart, but recently, interest has grown to combine them to
unlock new advances. Their cross-fertilization has fostered the emergence of a new field called
scientific machine learning (Baker et al., 2019). This thesis is part of this new field and aspires
to contribute to this cross-fertilization.

ISimulacron 3 (Galouye, 1964), The Matrix (Wachovski, 1999), Are you living in a computer simulation?
(Bostrom, 2003), L’Anomalie (Le Tellier, 2020)
2The Hitchhiker’s Guide to the Galaxy (Adams, 1978)
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CHAPTER 1. INTRODUCTION

1.1 Challenges and stakes of numerical simulations

Numerical simulations and scientific computing are ubiquitous in research and industry. In
research, it allows conducting computational experiments to validate or explore knowledge
about natural sciences. In industry, it is at the basis of complex system conception. However,
despite the immense computational power of modern supercomputers, numerical simulations
always face a performance-accuracy trade-off.

Indeed, to be accurate and reliable, a numerical simulation has to model accurate physics.
Nonetheless, in that case, the code execution can be lengthy, computationally intensive,
and sometimes even not affordable. Therefore, when working on a numerical simulation
code, scientists and engineers have to find the right level of accuracy to reliably simulate a
phenomenon, together with the right amount of simplifications to make it workable.

That is why there are high stakes at accelerating numerical simulation codes: it would induce
valuable time savings for single simulation runs that are of interest for forecasting, as well
as for parametric studies like uncertainty quantification, sensitivity analysis, or calibration
intensively used for system conception and decision-making. Finally, accelerating simulation
codes may also enable currently unavailable simulations.

1.2 Supervised deep learning as a way to speed-up sim-
ulation codes

Many coupled systems of equations, solved in simulation codes, can be decomposed into, for
example, two operators:

{Fl(n,u) =0, (1.1a)
Fy(u,n) =0, (1.1b)

where F and F; are mathematical operators acting on the set of unknowns (u, n). Depending
on the physics of interest, the operators can strongly differ. For instance, in burn-up
applications (neutronics) (Bernede and Poétte, 2018; Dufek et al., 2013), F} is the linear
Boltzmann equation of unknown the density of neutrons w. For this equation, 1 is only a
parameter. On the other hand, 1 the vector of isotopic densities is the unknown of F3, the
Bateman system. In radiation hydrodynamics (Mihalas and Mihalas, 1984; Castor, 2004;
Clouét and Samba, 2004), F} is the Euler system of unknown wu, the vector made of the
mass density, the momentum and of the total energy, and F5, is the Boltzmann equation
of unknown 7, the density of energy of photons. In Computational Fluid Dynamic (CFD)
for non-viscous fluids (Maire et al., 2007b; Loubere et al., 2014), F} is the Euler system of
unknown wu, the vector made of the mass density, the momentum and of the total energy,
and F3y is simply the call for the equation of state relating the main variable u to the vector
of thermodynamic quantities n (pressure, temperature, sound speed). Independently of

12



CHAPTER 1. INTRODUCTION

the physics of interest, the iterative resolution of the coupled system often needs successive
resolutions of equation (1.1a) and equation (1.1b) within an iteration. It is typically the case
for operator splitting (Strang, 1968). Hence, even if the resolution of equation (1.1a) alone is
not costly, the resolution of equation (1.1a) coupled with equation (1.1b) might be. In this
case, most of the computational time would be spent on the resolution of equation (1.1b).

There are already several ways to tackle this performance-accuracy trade-off. The most
classical one consists of making simplifying physical assumptions. Assume that 1 does not
vary that much when equation (1.1b) is solved. Then, solving equation (1.1a) could be enough
to satisfy accuracy constraints and allow a cost-effective resolution when equation (1.1b) is
neglected. One finer possibility is to construct abacuses from the resolution of equation (1.1b)
before the execution and then interpolate in these abacuses at run time instead of solving
equation (1.1b) (Sigrist, 2019, 2020). This is particularly used when equation (1.1b) is an
equation of state. Another popular method, called surrogate modeling, trains a surrogate
model to learn a mapping from input parameters to output quantities of interest. The
numerical simulation - here, the coupling between equation (1.1a) and equation (1.1b) - is
considered as a black-box function used to build the training data (Gramacy, 2020). Then,
the surrogate model is used in place of the simulation for parametric studies. However, all
these methods have their flaws:

o Simplifying hypotheses forbids taking into account finer phenomena. In our case, it
might be a problem where it is impossible to neglect F5 reasonably.

o Abacuses are irrelevant in high dimension because the domain of interest may be too
large to fill with interpolation points correctly. Moreover, interpolating at run time may
become computationally costly, for instance, when 1’s dimensions are too high.

e The whole simulation code being computationally expensive, it may be impossible to
construct a sufficient database for black-box surrogate modeling to be effective.

A less common approach for accelerating simulation codes consists of approximating only the
resolution of equation (1.1b) with a surrogate model and then plugging it inside the simulation
code, yielding a hybrid simulation code (see Kluth et al. (2019); Behler and Parrinello (2007);
Han et al. (2019); Stecher et al. (2014) for examples). This approach solves the flaws of the
methods previously described:

o There is no simplifying hypothesis, and the phenomenon described by equation (1.1b)
is included in the simulation.

e One can choose a model that performs well in high dimensions.

« Even if most of the computational time is spent on the resolution of equation (1.1b),
this system is generally cheap to solve when considered independently. Therefore, it is
possible to build a large database for fitting a surrogate model. Moreover, this surrogate
can be reused for any simulation code that calls for the resolution of equation (1.1b).

13



CHAPTER 1. INTRODUCTION

In this thesis, we explore this approach and choose to use neural networks as surrogate models.
Neural networks are machine learning models that consist of artificial layers-structured neurons
connected by weights. They can have different shapes or architectures, characterized by
criteria called hyperparameters. The choice of this approach is motivated by several elements.

First, deep learning is one of the main building blocks of Al and is responsible for many of
its most eloquent breakthroughs. Furthermore, recent advances have dramatically improved
deep learning in terms of software with the research around optimization and neural networks’
architectures; and hardware with the exploitation of GPUs and TPUs. Hence, neural networks
are more and more accurate and more and more cost-effective.

Second, once trained, a neural network can be easily saved, exported, and used as a simple
function to be plugged inside a numerical simulation code. Moreover, its implementation
boils down to vector products, which allows processing batch inputs efficiently. Thus, it
is particularly suited to numerical simulations conducted on meshes, which are arrays-like
structures.

Finally, neural networks are very flexible, and their execution complexity does not depend on
the number of points used for training and only depends linearly on their input and output
dimensions. To sum up, supervised deep learning is a promising approach to accelerate
numerical simulation codes.

1.3 Supervised deep learning methodology in the eye of
numerical and uncertainty analysis

The methodology of supervised deep learning to construct a surrogate model based on a
neural network can be divided into three steps:

1 The construction of the training database using the code that solves F3.
2 The choice of the neural network’s architecture, based on hyperparameters.

3 The training of the network using optimization algorithms.

When considering this methodology through the prism of the performance-accuracy trade-off,
each of its steps becomes important and echoes the challenges and stakes of numerical simula-
tion. Indeed, the construction of the database has a substantial impact on the performance of
the reduced model. This impact has justified many works about designs of experiments. The
training database is crucial to ensure the good accuracy of the model, and it is also a way to
improve its accuracy without affecting its execution time. Then, many achievements of deep
learning were due to innovative architectures. That is why hyperparameters are also crucial
to obtain a competitive accuracy. Carefully selecting hyperparameters’ values is all the more
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CHAPTER 1. INTRODUCTION

important since it also impacts the cost-efficiency of the neural networks. In our case, we
cannot simply choose them to maximize the accuracy: we have to make sure that the neural
network remains cost-effective. Finally, similarly to the construction of the training database,
the optimization process of neural networks has a significant impact on its accuracy without
affecting its execution time.

In this thesis, motivated by these observations, we investigate each of these steps. Considering
the field of application of this methodology, i.e. scientific computing, we take the opportunity
to examine these steps in the eye of best practices from numerical and uncertainty analysis.
As we shall see, such an approach can benefit both general supervised deep learning and
numerical simulations.

1.4 Contributions

This thesis gathers four contributions. The first three focus on each step of building surrogate
models with supervised deep learning, and the last contribution is the application of this
methodology for the construction of a hybrid simulation code in CFD.

1.4.1 Training distribution and local variation.

We elaborate on the intuition that in approximating a function f, a neural network is more
accurate when the training database focuses on regions where f is steeper. We derive an
illustrative generalization bound to legitimate this intuition and verify it empirically. To that
end, we use Taylor expansion of f to build a sampling scheme for constructing the training
database that we call Taylor-based Sampling (TBS). TBS proves to be promising but relies
on too stringent hypotheses for large-scale numerical simulations and deep learning in general.
Indeed, using Taylor expansion of f implies having access to its derivatives, which is often not
the case in practice, either because they are too costly to obtain or not defined. Moreover,
adding new sampled points to the training set requires evaluating f on these points, which is
impossible in general machine learning because we do not have access to f. For these reasons,
we construct a weighting scheme that alleviates these hypotheses and improves neural network
accuracy on various machine learning tasks.

Presentations

o A Taylor Based Sampling Scheme for Machine Learning in Computational Physics
Paul Novello, Gael Poette, David Lugato and Pietro Congedo, Second Workshop on
Machine Learning and the Physical Sciences (NeurIPS 2019), Vancouver, Canada.

o A Taylor Based Sampling Scheme for Deep Learning in Computational Physics: L’avan-
tage du deep learning pour les simulations numériques.

15



CHAPTER 1. INTRODUCTION

Paul Novello, Gael Poette, David Lugato and Pietro Congedo, Machine Learning Meetup,
2019, Pau, France

Publications

o Leveraging Local Variation in Data: sampling and weighting schemes for supervised
deep learning
Paul Nowvello, Gael Poette, David Lugato and Pietro Congedo, Submitted to the Journal
of Machine Learning for Modeling and Computing

1.4.2 Hyperparameter optimization using goal-oriented sensitivity
analysis.

It is commonly accepted that hyperparameters have a strong impact on the accuracy of
neural networks. Another observation is that it is also difficult to characterize this impact
(Bergstra and Bengio, 2012): from one problem to the other, the same hyperparameter
can be more or less impactive. This work introduces a thorough goal-oriented sensitivity
analysis of the neural network’s accuracy concerning its hyperparameters, based on the
Hilbert-Schmidt Independence Criterion (HSIC). We adapt HSIC to hyperparameter spaces,
which is challenging because hyperparameters can be discrete (width of the neural network),
continuous (learning rate), categorical (activation function), or boolean (batch normalization
(Ioffe and Szegedy, 2015)); some hyperparameter’s presence is conditional to others (e.g.
moments decay rates specific to Adam optimizer (Kingma and Ba, 2015)); and they can
strongly interact (as shown in Tan and Le (2019), in some cases, it is better to increase
depth and width by a similar factor). The obtained metric allows building hyperparameter
optimization methodologies that are interpretable and yields competitive and cost-effective
neural networks.

Talks

» Explainable Hyperparameters Optimization using Hilbert-Schmidt Independence Crite-
rion
Paul Novello, Gael Poette, David Lugato and Pietro Congedo, MASCOT 2021 Meeting,
gdr-mascotnum, virtual

Publications

o Goal-Oriented Sensitivity Analysis of Hyperparameters in Deep Learning
Paul Nowvello, Gael Poette, David Lugato and Pietro Congedo, Submitted to the Journal
of Scientific Computing.
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1.4.3 A view of learning from the Partial Differential Equation
theory

We build an analogy between the resolution of PDE and the training of neural networks,
leading to a PDE framework for learning. Based on this framework, we enhance classical
stochastic gradient descent with new terms that speed up the convergence in convex regions
of the parameter spaces from our experiments. We also use a stability condition from
PDE resolution theory that translates into constraints on the learning rate, which allows
efficiently exploring the parameter space while maintaining the stability of the process without
any learning rate tuning. These improvements are showcased on a simple two-dimensional
optimization problem involving training a neural network with two neurons.

1.4.4 Efficient hybrid numerical simulations (with guarantees)

We apply the neural network-based acceleration approach described in Section 1.2 to the
simulation of a hypersonic flow around an object during atmospheric reentry. To accurately
simulate this phenomenon, it is necessary to compute the chemical equilibrium of species
found in the fluid. We approximate the chemical reactions with a neural network and obtain
a significant speed-up for a comparable accuracy. Using error analysis based on uncertainty
propagation, we show that the hybrid code’s error is negligible compared to other sources
of errors that classical numerical simulation codes usually undergo. We also describe how
to obtain the exact predictions with the hybrid code by using its output to initialize the
computations of the original code. This allows reaching a speed-up factor of 10.

Talks

o Accelerating hypersonic reentry simulations using deep learning-based hybridization
(with guarantees)

Paul Novello, Gael Poette, David Lugato and Pietro Congedo, HSA 2021, IRT SystemX,
Saclay, France

Publications

o Accelerating hypersonic reentry simulations using deep learning-based hybridization
(with guarantees)
Paul Novello, Gael Poette, David Lugato and Pietro Congedo
In preparation. To be sent to the Journal of Computational Physics
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1.5 Thesis organization

In Chapter 2, we introduce some basic notions about neural networks and supervised deep
learning that we organize around the previously described three-step methodology. Using a
decomposition of the neural network output error, we emphasize the importance of each of
these steps, to which the following three chapters are dedicated.

Chapter 3 focuses on the link between local variation in training data and learning difficulty,
chapter 4 introduces the use of HSIC based goal-oriented sensitivity analysis for hyperparameter
optimization, and chapter 5 investigates the link between learning and PDE theory.

Finally, Chapter 6 is dedicated to the application of this methodology to the acceleration of
the fluid dynamics simulation code.

To emphasize the parallel between the thesis structure and the supervised deep learning
methodology and to help the reader visualize its progression throughout the manuscript,
we provide a summary diagram in Figure 1.1. We clip it at the beginning of each chapter
(excepted Chapter 2).

1 Construction of the training set
& | ¢ Analyse of the learning difficulty based
E on the derivatives of the function to learn
S| e TBS: A new sampling scheme
| o VBSW:Anew weighting scheme 1 Avplicati
pplication
2 Hyperparameters search B
. 2 2| Reliable and
) = . .
‘E | * Adaptation of tools from sensitivity analysis § {:3 efﬁmept hybrid
S| e Aninterpretable optimization methodology D gl ™ men?al
S = simulation code
3 Training
-'E ¢ A PDE based framework for learning
% e PDESGD : a new optimization algorithm
)

Figure 1.1: Methodology for supervised deep learning in numerical simulations and contributions of
the thesis
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Chapter

Supervised deep learning and numerical
simulations

In this chapter, we introduce basic notions that we use throughout this thesis. First, we
formalize the task of supervised machine learning as a statistical estimation and optimization
problem. Then, we describe neural networks that form the basis of deep learning. We
emphasize them as parametric models whose mathematical definition can be explicit. It
clarifies the status of neural networks and gets them closer to classical statistical models
because it is formulated as a model whose parameters have to be tuned based on data. We
also highlight the importance of prior knowledge, or inductive bias, for constructing diverse
neural networks architectures like convolutional neural networks or recurrent neural networks.
Finally, we detail the challenges and stakes of the training process of neural networks, which
is a non-convex optimization problem.

As mentioned in Section 1.3, these three points, namely the formulation of the supervised
learning task, the architecture of neural networks, and their optimization, can be put together
as steps in the methodology of supervised deep learning. The first step consists of defining the
estimation problem and the training data, the second of finding hyperparameters that define
the architecture, and the third of training the neural network using optimization algorithms.
The importance of each step for deep learning and numerical simulation is highlighted in
the last sections, through discussions on the loss function and the specificities of applying
machine learning to numerical simulation.
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2.1 Swupervised machine learning

In the last decade, machine learning has flourished to become a major field in research and
industry. This breakthrough is strongly related to the massive increase in data availability
and to the rise of deep learning. Indeed, many applications that highlight machine learning
capabilities, such as image processing or language understanding, rely on the profusion of
data. Most of these applications are based on what is called a supervised learning approach.
Other successful approaches are dedicated to learning when data availability is limited, such as
unsupervised learning, semi-supervised learning, or few-shot learning. Moreover, some tasks
only make use of simulated or dynamically generated data, such as reinforcement learning.
Nonetheless, most of the time, the learning process contains steps formulated as supervised
learning. In this section, we formally describe this task.

Supervised machine learning consists of learning a mapping between input and output data,
often called features and targets. To that end, a model is constructed and optimized to fit
this mapping best.

More specifically, we can denote the mapping to learn as a function f : S C R"» — R"“* where
S is a measured sub-space of R"" depending on the considered application. Then, learning
comes to approximate f with a machine learning model. We denote such a model by fy,
where @ € O contains all the parameters of the model. Optimizing fg to approximate f means
finding a value 8* for @ that minimizes an integrated loss function Jx(0) = E[L(fo(x), f(x))] =
Js L(fo(x), f(x))Px, where L is a loss function, L : R x R — R. The random variable
x ~ P, models the distribution of the input data in S.

In practice, we may not have access to Py and in order to optimize fg, Jx is estimated by jx
using N points {@,...,xx} € S drawn from x, and their point-wise values {f(x1), ..., f(zn)}.
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These sets are the input and output data, or features and targets. The supervised learning
task can be summarized as :

The supervised learning task

Find 6* = argmin J,(@) by minimizing
6co

N

T(0) = > aiL(fo(xs), f(x) ~ E[L(fo(x), f(x))], (2.1)

i=1

with {x1,...,xy} € S drawn from x, {ay,...,ay} € R estimation weights such that
Jx(0) P Jx(0).
— 00

At this point, we have provided a formulation of supervised learning that only implies data
{(x1, fo(x1)), .., (XN, fo(xn))} and any machine learning model fy.

Remark. This framework encompasses all parametric models constructed from data, including
polynomial interpolation, linear and kernel regression, kriging, and is not specific to neural
networks. Besides, even if the keyword "machine learning” has been popularized only recently,
it refers to a very classical task that dates back to the method of least squares, introduced by
Legendre in 1805.

2.2 Artificial Neural Networks

Neural networks are machine learning models that are the main building block of deep learning.
It has been first introduced with an electronic hardware implementation by McCulloch and
Pitts (1943), and with a software implementation by Widrow and Hoff (1960). However, its
use has only become widespread since the recent breakthrough of deep learning in image
classification during the 2012 edition of Imagenet Large Scale Visual Recognition Challenge
(ILSVRC). On that occasion, a neural network called AlexNet (Krizhevsky et al., 2012)
dominated the leaderboard and broke the previous record by achieving a 10.8 percentage
points lower classification error. In this section, we mathematically define neural networks.
We also discuss the meaning of architectures in deep learning, and we give an overview of the
fundamental architectures that form the basis of deep learning.

2.2.1 Definition

We mentioned a parametric machine learning model fg defined by its parameters 8. When
the model is a neural network, choosing 8 alone is not enough to define it completely. Indeed,
a neural network can be represented by a succession of interconnected layers of neurons, also
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called units, starting with an input layer and ending with an output layer. We talk about
deep neural networks when there is more than one hidden layer. The way these layers are
interconnected has an impact on the execution of the neural network. We call architecture a
specific type of interconnection. There may be many ways of arranging these interconnections,
which explains why the very furnished literature on deep learning is crowded with many
different neural networks names. To begin with, let us describe the most simple form of neural
networks: fully connected neural networks, also called Multi-Layer Perceptron (MLP).

A MLP can be fully described by two sets of parameters. The first set of parameters describes
its shape, or architecture :

e d the depth of the network, i.e. the number of hidden layers,

e ny the number of neurons in the network’s k-th layer, with k& € {0,d + 1} (with
Nd+1 = Nout and ng = nin)v

o 0y the activation function of the k-th layer, generally non linear.

These parameters belong to a set of parameters called hyperparameters, which describe the
neural network’s architecture and its learning framework. The second set of parameters,
corresponding to @, contains the parameters to be optimized during the learning process :

o WF={wi},(i,5) € {0, — 1} x {0,n4_1 — 1} the weights matrix between (k — 1)-th
and k-th layers,

o b* = (b, ...,bn,_1) the bias vector of the k-th layer.

Let us define f*: R™ — R™+1 such that

Jj=nr—1

@)y = o D wha 1) = on(Wha + b)) (2.2)
=0

with & = (z1,...,2,,) € R™. Then, fp : R™" — R™¢ the function of the network can be
written

fo(z) = [ o0 fi(z) (2.3)

with @ = {W* b |k € {1,d+ 1}}. Equation (2.2) and equation (2.3) emphasize that the
execution of a neural network, called forward pass, can be seen as a succession of matrix
vector products composed with activation functions. In Figure 2.1, we illustrate a MLP of
depth d = 1 (there is one hidden layer), n; = 3 (the hidden layer has 3 neurons), with n;, = 2
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Input layer Hidden layer Output layer

Figure 2.1: MLP of depth d = 1, with n;, = ng = 2, n1 = 3 and n,u: = ne = 1. In this specific case,
for readability, we denote by o; the i-th component of the output of the hidden layer.

(the input dimension is 2) and ny,; = 1 (the output dimension is 1). For this network, we
have

2 1 1 1 2 1 1 1 2 1 1 1 2
fo(x) = WOU(WOO$0 + w1 + bo) + W1U(W01x0 +wyry +0y) + W2U(W02$0 + w1 +b3) + b
2 1
_ 2 : 2 2 : 1 2
i=0 =0
2 1 1 2 1 1 2 1 1 31 31 21 72
0 = {wp, Woos Wigs Wi, Wo1, Wiy, Was Wogs Wi, by, by, by, b7}

With this formulation, neural networks can be apprehended from the point of view of
approximation theory. Indeed, once the architecture is chosen, neural networks can be seen
as a parametric class of function approximators. Hornik et al. (1989) first demonstrates a
universal approximation theorem for neural networks with d = 1 and arbitrary width. It
makes deep learning close to polynomial regression, which benefits from the Stone-Weierstrass
theorem. Later on, Barron (1994) gives an upper bound for the Lo error of a neural network
approximating a function, with respect to the number of parameters of the model, and Lu
et al. (2017) extends the universal approximation theorem to networks of width n;, + 4
with arbitrary depth. The analogy with classical approximation theory goes beyond these
similarities. Indeed, the last layer of a neural network is often constructed as a classical
general linear regression, with o4, chosen as the identity or a logistic function. Therefore,
we can understand deep learning as a process that constructs a basis, whose span is called
feature space, where the input data is projected, and linear regression is performed. This
process is precisely the same as polynomial regression, where the basis is arbitrarily chosen to
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be polynomials, or gaussian process regression, shown to be a linear regression conducted on
vectors from a Restricted Kernel Hilbert Space (Rasmussen and Williams, 2005).

Still, very often, neural networks are presented as block diagrams, and a formula such as
equation (2.3) is not specified. Indeed, for complex architectures, which are ubiquitous in
modern deep learning, the formula may be very tedious to write and to read. In these
cases, diagrams provide a quick view of the architecture’s structure and are more efficient in
conveying the ideas behind its construction. However, as we shall see, many architectures
boil down to a particular case of a fully connected neural network.

2.2.2 Architectures as priors on data structure

As opposed to other machine learning models, neural networks are notorious for their profusion
of hyperparameters and different architectures. There are almost as many architectures as
deep learning applications. In this part, we explain how these architectures are linked to the
original MLP. In order to emphasize the link between modern neural networks and MLP,
let us first focus on one of the most famous declinations of neural networks: Convolutional
Neural networks (CNN). Introduced by Fukushima (1980), the idea of CNN is to adapt neural
networks to the specific structure of image data. To that end, instead of processing layers with
classical matrix multiplication of full weight matrices, CNN performs convolution operations.
Such operations are extensively used in classical image processing. That is why enforcing this
a priort within the neural network structure makes them very efficient for machine learning
tasks based on image data.

Let X € R™ x R". The CNN convolution operation involves a kernel K € R"¥ x R"%¥. When
applied to X, it outputs another matrix ¥ = X « K € R" x R” such that

Vi, =[X *« KJ; ZZXp, (p—iq—j), (2.4)

where p,q € {1,..,n}, and K : {-n,...,n}> = R;(i,j) - K,; and X : {-n,...,n}*> —
R; (i,7) = X, ;. Hence, a CNN applied on image data is a succession of matrices processed
by convolution operations.

Remark. The definition of CNN convolution is slightly different from that of the classical
convolution, where K(i — p,j — q) is considered instead of K(p —i,q — j).

To emphasize the link between CNN and MLP, let us write the convolution operation for
vectors. Let & € R™» and k € R™. Then,

Y = [x * k|; Z z(p (2.5)
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with  and k defined similarly to X and K. We can write y such that y = W*x, with

k(n—1) k(n—2) k(1) k(0)
k(n—2) k(n—3) k(0) k(—1)
W+ = : : : : :
k(1) k(0) o k(=m+2) k(—n+1)
k(0) k(-1) ... k(-n+1)  k(—n)

This expression shows that a convolution operation can be written in terms of matrix
multiplication, falling back under the MLP framework. It is also possible to reproduce this
formulation for convolution operations on matrices by constructing a vector & € R™*" out
of the elements of X € R™ x R™. In practice, a size s is chosen for the kernel k, so that
s =2np+1and k: {—ng,...,ng} with ny < n. For example, if s = 3,

0 0 0 .. 0 k1) k)
0 0 0 o k(1) k(0) k(=1)
W= : : Lo :
k1) k(0) k(=1) .. 0 0 0
kO) k(-1) 0 .. 0 0 0

Now that it is clear that a CNN can be written as an MLP, let us focus on the differences
between those two types of networks by comparing W* with an MLP’s full weight matrix.
The matrix W* has two specificities: it is sparse, and it only has s different elements. These
characteristics come from constraints imposed by the definition of the convolution operation.
Thanks to these constraints, we no longer have n? parameters to optimize, but only s, which
is often dramatically lower since, usually, ny < n. As a result, the CNNs that we can afford
are MLPs that are extremely larger than classical ones. We can think of CNN as giant
MLPs, allowing for approximating very complex functions, made trainable thanks to priors
on the weight matrices. These priors are adapted to images because they consist in enforcing
convolution operations. Hence, a CNN’s approximation capacities for image data may be
that of a giant MLP, but the complexity of its optimization is that of a regular MLP. The
effect of imposing constraints in order to guide the neural networks towards more efficient
architectures is called inductive bias.

In this part, we have explained that CNNs are nothing more than MLPs with constraints on
their parameters. Most of the other popular types of architecture that we describe in the next
section can be formulated as MLPs as well, with weights constraints and thereby inductive
bias adapted to their scope of application. However, the implementation of neural networks
by modern software frameworks, like TensorFlow Abadi et al. (2015) or Pytorch Paszke et al.
(2019), as computational graphs of operations, allows avoiding the MLP formulation. It is for
the best since the intuition behind the inductive bias of popular architectures is often only
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visible when they are represented as graphs or diagrams.

2.2.3 Some famous architectures

In the last part, we have described convolutional neural networks, which are particularly
suited to image processing. Another famous archetype of neural networks is Recurrent Neural
Networks (RNN) (Hopfield, 1982), which has been introduced for learning on time series.
Their use has been popularized for natural language understanding, where sequences of words
are considered time series or audio processing. Since then, some other architectures have
been created to make RNNs even more efficient. Notably, Long Short-Term Memory (LSTM)
networks, introduced by Hochreiter and Schmidhuber (1997), and Gated Recurrent Units Cho
et al. (2014), are still popular. Recently, Attention mechanism (Vaswani et al., 2017a) has
obtained tremendous success in language understanding, overshadowing a bit the architectures
mentioned above.

Other types of networks aim at encoding different data structures. For instance, Bronstein
et al. (2017) introduce the use of neural networks on data that can be represented as graphs
and Qi et al. (2017) on points clouds. In a more abstract approach, Sabour et al. (2017)
construct neural networks, called capsule networks, capable of encoding the position of the
different objects in images.

Closer to the domain of scientific computing, some architectures constructed from physical
priors have been proposed for scientific machine learning. For instance, Hamiltonian neural
networks (Greydanus et al., 2019) are trained under the constraint of respecting conservation
laws in a physical phenomenon. In computational biology, Zhang et al. (2018) introduce
a neural network preserving the symmetry in inter-atomic potential energy models. For
learning PDE-based phenomenon, Raissi et al. (2019) uses a loss function that drives the
neural network towards solutions that satisfy physical laws. However, these approaches, as
well as the field of scientific machine learning, are still young. Therefore, the state-of-the-art
has yet to stabilize to identify a technique as fundamentals as CNN, RNN, or Attention.

This overview is not exhaustive and is restricted to architectures designed for supervised
deep learning. Besides, the aim of this section is not to provide a thorough review of all the
deep learning techniques, which would be the topic for a whole textbook (see Goodfellow
et al. (2016)). The aim is instead to emphasize that all the different names found in the
deep learning literature can be seen as classical neural networks subject to hard constraints
imposed to satisfy a priori knowledge of the learning problem. It justifies the potential of
cross-fertilization between machine learning and scientific computing. Indeed, the latter is full
of a prior knowledge, and there is still much to do to translate this knowledge into machine
learning terms.
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2.3 Optimization in deep learning

So far, we have formalized the problem of supervised learning and discussed the role of the
architecture of neural networks. In this part, we briefly describe the training process at play
in deep learning.

The training of neural networks can be formulated as an optimization problem, as seen in
Section 2.1. This optimization problem is known to be particularly challenging. Indeed, the
compositions and the non-linearities imposed by activation functions make the optimization
problem non-convex. Besides, the problem is known to have many local minima - Auer et al.
(1996) demonstrate that there may be exponentially many for a neural network with a single
neuron. Hence, the optimization algorithms used to solve this problem are usually lengthy;,
and the training of deep neural networks is very resource-intensive.

On the one hand, this challenge is difficult, and on the other hand, it carries high stakes due
to the potential of neural networks for machine learning and the cost of its training. Hence,
it has stimulated important research efforts in the last decades. Stochastic gradient descent
(Robbins and Monro, 1951) is the first optimization algorithm that was used to that end
and remains very popular. It is an iterative algorithm which updates the parameters in the
opposite direction of VgJy(8). Its success stems from its simplicity and its implementation,
based on back-propagation (Rumelhart et al., 1986), that efficiently computes Ve:fx<0) at
each iteration.
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Back-propagation and automatic differentiation

The gradient back-propagation algorithm (Rumelhart et al., 1986) is an automatic
differentiation algorithm that allows efficiently computing the gradients of a neural
network.

Automatic differentiation is based on the chain rule of derivation that states that for a
function g : R? — R? such that g = g" o ... o g' with ¢' : y; € V; — ¢'(y;) € Vi1 with
ie{l,..,n}and Y =RP V,.1 =RY

Vy9(y) = Vy,g" X ... x Vy, 9" (y)

It is then possible to compute V,g(y) using the product of derivatives of ¢g*. The
back-propagation algorithm is a special case of automatic differentiation. Its name
stems from the fact that we compute the gradient of J, with respect to each parameter
sequentially, starting from the parameters involved in the last layer of the neural network.

Let us first focus on the last layer of the neural network, with weight matrix W9 = {wfj},
i,j € {1,...,nq}?. For simplicity, we denote f?o ...o f}(x) by f%(x). We also consider

A

VoL rather than VgJy (@), which does not change the algorithm. We have:
oL 9 (x)
Ows Owg:

where o = o/,(Wf4!(z) + by) and L' : * — %&(x, y). It is then possible to obtain

the derivatives of L with respect to parameters of the d — 1-th layer, {w?{l}, 1,] €
{1,...,n4_1} by using the chain rule:

(x) = L'(f) () = L' (f4(z))of () f; (),

oL
awfj_ 1

This formula is recursive, and for each layer, we have :

(@) = L(f(@)) g @) L s )

a k
Tif_l(w) — (@)W
a k—1
@) = o @) )

j
Finally, VoL is computed backward by using the prediction f?(zx), the weights of the
network with a?,%(w), and the derivatives of the activation functions with ox (). It is
particularly efficient since this computation can be cast into matrix-vector products,

just like the forward pass.
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Most of the modern optimization algorithms used in deep learning are derived from stochastic
gradient descent. We refer to 5.1 for a review of these algorithms.

2.4 Importance of the training data, hyperparameters,
and optimization

In the previous parts, we have introduced the main building blocks of supervised deep learning:
the formulation of supervised learning problems based on estimation from training data,
the construction of the neural network’s architecture, and its training using optimization
algorithms. In the following, we emphasize the role of each block in deep learning and discuss
their importance for supervised learning in scientific computing.

2.4.1 Importance for supervised learning

Let us briefly remind the task of supervised deep learning. The aim is to find 6" such that
Jx(0%) < Ji(0) VO € © by minimizing Jy(0) ~ J(0). The specificity of supervised learning,
and what makes this task so challenging, is that the function that has to be minimized (Jx)
is not the function on which optimization algorithms are applied (jx) Hence, the global
minimum of j;, that we note é*, may be different from @*. However, the optimization being
non-convex, we have no guarantees that the value returned by actual optimizers is the global

minimum. Instead, the optimizer returns a local minimum 6. To sum up, we have :
e 0%, the global minimum of J (),
« 6%, the global minimum of J(6),
« 6, a local minimum of :7;(0) found by the optimizer,

and the final error of the neural network is Jy(0). Now, we can decompose Jy(8) into four
different parts, which can be identified according to their origin :

T(6) = J.(67) +(fx<é>—i(é*))ﬁ(Jx(é)—ic(é))f(i(é*) —Jx<0*>)l. (2.6)

N
rehitecture Optimization Generalization Estimation

Architecture error. Universal approximation theorems (Hornik et al., 1989; Barron, 1994;
Lu et al., 2017) state that when approximating a function f with a neural network fg, for
any €, there is a network whose width or depth allows approximating f such that J,(0*) < e.
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However, in practice, we choose the width, the depth, and other hyperparameters beforehand.
The error J(6*) is the minimum error that can be achieved for a given architecture, hence
the name of architecture error. This error is also referred to as approximation error (Bottou
and Bousquet, 2008).

Optimization error. As we discussed in the previous section, the minimization of :f; isa
non-convex optimization problem, with many local minima. Therefore, the optimizer often
returns a local minimum 9 resulting in an additional error corresponding to the difference
between Jx(6), the value of Jy at the local minimum, and Jy(6*), its actual minimum value.

Generalization error. At the end of the training, the optimizer returns 0. Even if it is
only a local, and not a global, minimum of J,(6), the value obtained for the error Jy(8) is
usually quite satisfying. However, the error obtained on the t/r\ammg data may be different
from that obtained on unseen data. This difference, Jy(8) — Jx(8), is sometimes called the
generalization gap, or generalization error. This error may become so large that the obtained
model is not usable. This problem is called overfitting and is well known in machine learning.
Many techniques have been set up to limit this problem, such as cross-validation, weight
decay (Krogh and Hertz, 1992), dropout (Srivastava et al., 2014), early stopping (Caruana
et al., 2001)... But it will last as long as we do not have access to J (), that is to say forever.

Estimation error. In the hypothetic case where we would have access to a perfect optimizer
capable of finding the global minimum of a non-convex function, there would still be an error
because we do not explicitly optimize the function that we aim at minimizing (Jx), but an
estimation of this function (j;) The error that comes from inaccuracies in the estimation of
Jx can be called estimation error. Note that this estimation error looks like the generalization
error, in the sense that it comes from a difference between J, and .J,. However, the errors
are not evaluated at the same value of 8. The estimation error and the generalization errors
could be respectively high and low at the same time.

All these errors emphasize the importance of the steps described in the previous sections. The
estimation and generalization errors stress the importance of the training data: we can hope
to reduce these errors by working on the construction of the data set and on the estimation
of Jx. The architecture error points out the importance of hyperparameters, especially in
deep learning, where they are so numerous. Choosing a good architecture allows reducing the
architecture error. Finally, the optimization error illustrates the impact of the optimizer on
the final error.

Remark. The separation of the links between the error decomposition on one side and the
training data, hyperparameters, and optimization on the other side is not clear-cut. For
instance, some optimization algorithms aim at finding minima that generalize better (Izmailov
et al., 2018b), some architectures are designed to ease the optimization (He et al., 2015),
and there can be several hyperparameters in optimizers and data preprocessing techniques.
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Nonetheless, this error decomposition is still true, and it is helpful to emphasize the primary
role of the training data, hyperparameters, and optimization in achieving good errors.

2.4.2 Importance for hybrid numerical simulations

By decomposing the loss function, we emphasized the role of the training data, hyperparame-
ters, and optimization in deep learning. The objective of using supervised deep learning to
accelerate numerical simulations requires analyzing each of these steps while considering the
specificities and the constraints of this field.

One of the specificities of learning in numerical simulations is that the training data used to
perform machine learning is simulated. Unlike typical machine learning problems where only
a set of real-world data acquired experimentally is accessible, we can construct our database.
Therefore, it is natural to think about methodologies for sampling training data when using
deep learning in numerical simulations. Moreover, when seeking to accelerate computations
using deep learning, the cost efficiency of neural networks becomes a concern because the
execution time of a hybrid code directly depends on the execution time of neural networks
used in that code. This concern reinforces the interest in working on the sampling of the
training data. Indeed, it is a way of reducing the prediction error without any cost in the
execution time.

Recent impressive performances of deep learning can be explained, among other reasons,
by the ability to construct broader and deeper networks. However, equation (2.2) shows
that the cost of one neural network’s prediction increases quadratically with the width and
linearly with the depth. These two hyperparameters are essential because they both have
an impact on the accuracy and on the execution time of neural networks. More generally,
there are many hyperparameters in deep learning, all impacting the error, and many of them
impacting the execution time. It justifies carefully selecting them and thinking about selection
methodologies.

Finally, as we shall see in Chapters 4 and 6, and as testified by the emulation in research on
non-convex optimization, the optimizer is essential to reduce the prediction error. Moreover,
reducing the error by improving the optimization has no impact on the final cost-efficiency of
the neural network. These points are strong incentives to study the optimization of neural
networks.

2.5 Discussion

In this chapter, we have introduced the notions needed to follow the approach of supervised
deep learning. These notions are the formulation of the learning task using training data,
the architecture defined by hyperparameters, and the training performed by the resolution
of a non-convex optimization problem. They can be seen as steps for the methodology of
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supervised deep learning. Indeed, one first needs to define the learning problem, then define
an architecture for the neural network, and finally train this network.

Remark. Although the three steps previously described have their own importance and
specificities, the second one, hyperparameters selection, generally encompasses the two others.
Indeed, there may be hyperparameters in the way the database is constructed as well as in the
optimization process.

Each step is crucial and carries its challenges and stakes. Moreover, intending to apply them
in the context of numerical simulation brings about additional concerns due to the specificities
and constraints of the field. All this justifies studying each step carefully before applying
them to the construction of hybrid numerical simulation codes.

32



Chapter

Training distribution and local variation

In this chapter, we leverage the importance of the training set distribution to improve the
performances of neural networks in supervised deep learning. Recall that the aim of supervised
learning is to approximate a function f with a model fg parametrized by @ using data points
drawn from X ~ dPyx, X € X. We build a new distribution dPg from the training points
and their labels, based on the observation that fy needs more data points to approximate
f on the regions where it is steep. We derive an illustrative generalization bound involving
the derivatives of f that theoretically corroborates this observation. Therefore, we build dP g
using Taylor expansion of the function f, which links the local behavior of f to its derivatives.

We first focus on the influence of using dPx instead of dPx in simple approximation problems.
To that end, we build a methodology for constructing and exploiting dPg, that we call
Taylor Based sampling (TBS). We then apply TBS to a more realistic problem based on the
approximation of the solution of Bateman equations. Solving these equations is an important
part of many numerical simulations of several phenomena (neutronic (Berneéde and Poétte,
2018; Dufek et al., 2013), combustion (Bisi and Desvillettes, 2006), detonic (Lucor et al.,
2007a), computational biology (Perthame, 2007), etc.).

Then, we study the benefits of this approach for more general machine learning problems. In
these cases, exploiting dPx is less straightforward. Indeed, we do not know the derivatives
of f, and we cannot obtain labels for new data points sampled from this distribution. To
tackle these problems, we show that variance is an approximation of Taylor expansion up to
a certain order. Then we leverage the link between sampling and weighting to construct a
methodology called Variance Based Sample Weighting (VBSW). We specifically investigate its
application in deep learning, where we apply VBSW within the feature space of a pre-trained
neural network. We validate VBSW by obtaining performance improvements on various tasks
like classification and regression of text, from Glue benchmark (Wang et al., 2019), image,
from MNIST (LeCun and Cortes, 2010) and Cifarl0 (Krizhevsky et al.) and multivariate
data, from UCI machine learning repository (Dua and Graff, 2017), for several models ranging
from linear regression to Bert (Devlin et al., 2019) or ResNet20 (He et al., 2015).
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3.1 Related works

This work introduces contributions that rely on different elements. First, many techniques
aim at altering the training distribution to improve the prediction error of neural networks.
Second, finding generalization bounds for neural networks is the goal of various works in
machine learning research. Finally, the methodology of constructing a sampling distribution
for statistical analysis is used for importance sampling and designs of experiments.

Modified learning distributions Some works are dedicated to improving neural network
performances by modifying the training distribution, either by weighting data points or by
inducing sample selection. Active learning (Settles, 2012) adapts the training strategy to a
learning problem by introducing an online data point selection rule. Gal et al. (2017) uses the
variational properties of Bayesian neural network to design a rule that focuses the training on
points that will reduce the prediction uncertainty of the neural network. In Konyushkova
et al. (2017), the construction of the selection rule is itself taken as a machine learning
problem. See Settles (2012) for a review of more classical active learning methods. Unlike
active learning, and similarly to VBSW, some other methods aim at introducing diverse a
priori evaluations of sample importance. While curriculum learning (Bengio et al., 2009a;
Matiisen et al., 2017) starts the training with easier examples, Self-paced learning (Kumar
et al., 2010; Jiang et al., 2015) downscales harder examples. However, some works have
proven that focusing on harder examples at the beginning of the learning could accelerate it:
Shrivastava et al. (2016) performs hard example mining to give more importance to harder
examples by selecting them primarily. This work also focuses on defining hard examples but
does so with an original, mathematical way based on f derivatives and local variance. It also
stands out from the aforementioned techniques for how it modifies the distribution based on
this information. Indeed, it suggests and justifies that a neural network should spend more
learning time on subspaces of X which contain harder examples.

Generalization bounds As an argument to motivate our approach, we derive a general-
ization bound. The construction of Generalization bounds for the learning theory of neural
networks has motivated many works (see Jakubovitz et al. (2018) for a review). In Bartlett
et al. (1998, 2019), the authors focus on VC-dimension, a measure that depends on the number
of parameters of neural networks. Arora et al. (2018) introduces a compression approach that
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aims at reducing the number of model parameters to investigate its generalization capacities.
PAC-Bayes analysis constructs generalization bounds using a priori and a posteriori distribu-
tions over the possible models. It is investigated, for example, in Neyshabur et al. (2018);
Bartlett et al. (2017). Neyshabur et al. (2017); Xu and Mannor (2012) links PAC-Bayes
theory to the notion of sharpness of a neural network, i.e. its robustness to small perturbation.
While previous works often mention the sharpness of the model, our bound includes the
derivatives of f, which can be seen as an indicator of the sharpness of the function to be
learnt. Even if it uses elements of previous works, like the Lipschitz constant of fg, our work
does not pretend to tighten and improve the already existing generalization bounds. It only
emphasizes the intuition that the neural network would need more points to capture sharper
functions. In a sense, it investigates the robustness to perturbations in the input space, not
in the parameter space.

Examples weighting VBSW can be categorized as an examples weighting, or importance
weighting algorithm. The idea of weighting the data set has already been explored in different
ways and for various purposes. Examples weighting is used in Cui et al. (2019) to tackle the
class imbalance problem by weighting rarer, so harder examples. On the contrary, in Liu
and Tao (2016) it is used to solve the noisy label problem by focusing on cleaner, so easier
examples. All these ideas show that depending on the application, examples weighting can
be performed in an opposed manner. Some works aim at going beyond this opposition by
proposing more general methodologies. In Chang et al. (2017), the authors use the variance of
the prediction of each point throughout the training to decide whether it should be weighted
or not. A meta-learning approach is proposed in Ren et al. (2018), where the authors choose
the weights after an optimization loop included in the training. VBSW stands out from
the previously mentioned examples weighting methods because it does not aim at solving
dataset-specific problems like class imbalance or noisy labels. It is built on a more general
assumption that a model would simply need more points to learn more complicated functions.
The resulting weighting scheme verifies recent findings of Xu et al. (2021) where authors
conclude that in classification, a good set of weights would put importance on points close to
the decision boundary.

Importance sampling The challenge of finding a good distribution is not specific to
machine learning. Indeed, in the context of Monte Carlo estimation of a quantity of interest
based on a random variable, importance sampling owes its efficiency to the construction of
a second random variable, which is used instead to improve the estimation of this quantity.
Jie and Abbeel (2010) even make a connection between the success of likelihood ratio policy
gradients and importance sampling, which shows that machine learning and Monte Carlo
estimation, both distribution-based methods, are closely linked. Moreover, some previously
mentioned methods use importance sampling to design the weights of the data set or to
correct the bias induced by the sample selection (Katharopoulos and Fleuret, 2018). In this
work, we construct a new distribution that could be interpreted as an importance distribution.
However, we weigh the data points to simulate this distribution. It does not aim at correcting
a bias induced by this distribution.
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Designs of experiments Some methodologies are dedicated to the construction of data sets
in the context of statistical analysis. These methodologies are called designs of experiments.
In our case, the construction of a new training distribution could be seen as a design of
experiments for learning. However, popular designs of experiments used for regression are
either space-filling designs or model-based designs. Space-filling designs, like latin hypercube
sampling (McKay et al., 1979) or maximin designs (Johnson et al., 1990), aims at spreading
the learning points to cover the input space as much as possible. Model-based designs use
characteristics of fg to adapt the training distribution. Such designs can look to maximize
the entropy of the prediction (Shewry and Wynn, 1987) or minimize its uncertainty (Jones
et al., 1998b). These last designs of experiments can be conducted sequentially, getting close
to active learning (Seo et al., 2000; MacKay, 1992; Cohn, 1996). Our methodology does not
depend on fgy, nor aims at filling the input space. Instead, its goal is to adapt the design of
experiments to characteristics of f in order to reduce the prediction error.

3.2 Link between local variations and learning

Let us first remind some basics on supervised machine learning. We formalize the supervised
machine learning task as approximating a function f : S C R™ — R" with a machine
learning model fg parametrized by 0, where S is a measured sub-space of R™ depending on
the application. To this end, we are given a training data set of N points, {®1,...,zy} € S,
drawn from x ~ dPy and their point-wise values, or labels { f(x1), ..., f(xy)}. Parameters 6
have to be found in order to minimize an integrated loss function Jx(0) = E[L(fe(x), f(x))],
with L the loss function, L : R™ x R™ — R. The data allow estimating Jy (@) by f];(@) =
SN wiL(fo(a:), f(x:)), with {wi,...,wnx} € R estimation weights, generally equal to <.

Then, an optimization algorithm is used to find a minimum of j;(@) w.r.t. 6.

3.2.1 Illustration of the link using derivatives

In the following, we illustrate the intuition with a Generalization Bound (GB) that include
the derivatives of f, provided that these derivatives exist. The goal of the approximation
problem is to be able to generalize to points not seen during the training. The generalization
error Jx(0) = Jx(0) — Jx(0) thus needs to be as small as possible. Let S;, i € {1,..., N} be
some sub-spaces of S such that S = Ufil Si, ﬂf\il S; = O, and x; € S;. Suppose that L is
the squared Ly error, n; = n, = 1, f is differentiable, fg is Kg-Lipschitz and satisfies the
conditions of Hornik theorem Hornik et al. (1989). Provided that |S;| < 1, we show that

76 < 317w + Ko 25 1 (15,1, (3.1)
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where |.S;| is the volume of S; (|S;| = sz- dPy). The proof can be found in Appendix A. We
see that in the regions where f’(x;) is high, quantity |S5;| has a stronger impact on the GB.
This idea is illustrated in Figure 3.1, which visually shows that the generalization bound
increases when |S;| and f’(x;) are high at the same time for approximating the function
f:x — x®. Since |S;| can be seen as a metric for the local density of the data set (the smaller
|S;| is, the denser the data set is), the GB can be reduced more efficiently by adding more
points around @; in these regions. This bound also involves Ky, the Lipschitz constant of the
neural network, which has the same impact as f’(x;). It also illustrates the link between the

Lipschitz constant and the generalization error, which has been pointed out by several works
like Gouk et al. (2018), Bartlett et al. (2017) and Qian and Wegman (2019).

— fix->x3 first order approx. of f —— maximum variations of fy ——~- delimitation of S; ® training points max. generalization error (GB)
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Figure 3.1: Tllustration of the GB. The maximum error (the GB), at order O(|S;]?), is obtained by
comparing the maximum variations of fg, and the first order approximation of f, whose trends are
given by Kg and f’(x;). We understand visually that because f’(x1) and f’(x3) are higher than
f'(x2), the GB is improved more efficiently by reducing S; and S3 than So.

3.2.2 A sampling scheme based on Taylor Approximation

Equation (3.1) formalizes a link between generalization error and derivatives of f. These
derivatives are expressed at order n = 1 for analytical reasons, but in this work we explore
the use of derivatives of order n > 1. Using Taylor expansion at order n on f and supposing
that f is n times differentiable:

k
flx+e€) IIET—>0 Z Ek:8 }73113) + O(e™).
0<[k|<n ’

The quantity f(z +€) — f(2) = >0 jgj<n ek% + O(€™) gives an indication on how much
f changes around @. By neglecting the orders above €™, it is then possible to find the regions
of interest by focusing on D f, defined as:
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Dfi(m)= ) ¢ akf : (3.2)

1<|k|<n

where k is a multi-index, i.e. k = (ky,...,k,,) is a vector of n; non negative integers with
k| = S0 ki, k=Kl x X k! € = et x L x ik = AL x . Note that

890 mnl
Df™ is evaluated using (0% f(x))? instead of 9% f(x) for derivatives not to cancel each other.
To avoid these cancellations, the absolute could have been used, but we will see in Lemma
1 that the square value ensures interesting asymptotical properties.c f will be steeper and
more irregular in the regions where @ — D f(x) is higher. To focus the training set on these
regions, one can use {D f(xy),..., D fl(xy)} to construct a probability density function (pdf)
and sample new data points from it.

In this part, we empirically verify that using Taylor expansion to construct a new training
distribution has a beneficial impact on the performances of a neural network. To this end, we
construct a methodology, that we call Taylor Based Sampling (TBS), that generates a new
training data set based on the metric equation (3.2). To focus the training set on the regions
of interest, i.e. regions of high {Df(x;),..., Df(xy)}, we use this metric to construct a
probability density function (pdf) - which is possible since Df?(x) > 0 for all x € S. Tt
remains to normalize it but in practice it is enough considering a distribution dPx oc D f.
Here, to approximate dPx we use a Gaussian Mixture Model (GMM) with pdf dPx cam
that we fit to {Dfl(x1),..., Df*(xn)} using the Expectation-Maximization (EM) algorithm.
N’ new data points {&, ..., Zx'}, can be sampled, with X ~ dPx . Finally, we obtain
{f(@1), ..., f(®n)}, add it to {f(x1),..., f(xy)} and train our neural network on the whole
data set.

TBS is described in Algorithm 1. Line 1: The parameter €, the number of Gaussian
distribution ngvy and N’ is chosen in order to avoid sparsity of {&i,...,Zx/} over S. Line
2: Without a priori information on f, we sample the first points uniformly in a subspace S.
Line 3-7: We construct {Df(xy),..., DfI(xy)}, and then dPs s to be able to sample
points accordingly. Line 8: Because the support of a GMM is not bounded, some points can
be sampled outside S. We discard these points and sample until all points are inside S. This
rejection method is equivalent to sampling points from a truncated GMM. Line 9-10: We
construct the labels and add the new points to the initial data set.

3.2.3 Application to simple functions

To illustrate the benefits of TBS compared to a uniform, basic sampling (BS), we apply it
to two simple functions: hyperbolic tangent and Runge function. We chose these functions
because they are differentiable and have a clear distinction between flat and steep regions.
These functions are displayed in Figure 3.2, as well as the map « — D f2(x).

All neural networks have been implemented in Python, with Tensorflow Abadi et al. (2015).
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Algorithm 1 Taylor Based Sampling (TBS)

Inputs: €, N, N, ngvum, 1
Sample {1, ...,zy} from x ~ U(S)
for 0 <k <ndo
Compute {9%f(x1),...,0% f(xn)}
Compute {D fl(x1), ..., Df(xx)} using equation (3.2)
Approximate dPx oc D f7 with a GMM using EM algorithm to obtain a density dPx carar
Sample {Z1, ..., &y} using rejection method to sample inside S
Compute {f(Z1), ..., f(@n)}
Add {f (1), f(@n1)} t0 Lf(@1), o )}
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Figure 3.2: Left: (left axis) Runge function w.r.t x and (right axis) # — Df2(z). Points sampled
using TBS are plotted on the x-axis and projected on f. Right: Same as left, with hyperbolic

tangent function.

We use the Python package scikit-learn Pedregosa et al. (2011), and more specifically the
GaussianMixture class to construct dPx gaas. The network chosen for this experiment is
a Multi Layer Perceptron (MLP) with one layer of 8 neurons and relu activation function,
that we trained alternatively with BS and TBS using Adam optimizer Kingma and Ba (2015)
with the defaults tensorflow implementation hyperparameters, and Mean Squared Error loss
function. We first sample {1, ...,xy} according to a regular grid. To compare the two
methods, we add N’ additional points sampled using BS to create the BS data set, and then
N’ other points sampled with TBS to construct the TBS data set. As a result, each data set
have the same number of points (N + N’). We repeated the method for several values of n,
neyu and €, and finally selected n = 2, ngyv = 3 and € = 1073,

Table 3.1 summarizes the L, and the L., norm of the error of fg, obtained at the end of the
training phase for N + N’ = 16, with N = 8. Those norms are estimated using the same
test data set of 1000 points. The values are the means of the 40 independent experiments
displayed with a 95% confidence interval. These results illustrate the benefits of TBS over
BS. Table 3.1 shows that TBS does not significantly improve Lo error, but does so for L.,
error, which may explain the good results of VBSW for classification that we describe in
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Sampling Lo error L., error
f: Runge (x1072)
BS 1.45+0.62 5.31 £0.86
TBS 1.13+£0.73 3.87+0.48
f: tanh (x1071)
BS 1.39£0.67 2.75+£0.78
TBS 0.95+0.50 2.25+0.61

Table 3.1: Comparison between BS and TBS. The metrics used are the Ly and Lo, errors, displayed
with a 95% confidence interval.

Section 3.5. Indeed, the accuracy will not be very sensitive to small output variations for a
classification task since the output is rounded to 0 or 1. However, a high error increases the
risk of misclassification, which can be limited by the reduction of L.

3.2.4 Application to an ODE system

We apply TBS to a more realistic case: the approximation of the resolution of the Bateman
equations, which is an ODE system :

u(0) = o,

owu(t) =wvoge-n(t)u(t),
n(0) = no.

, with initial conditions
om(t) =vE,-n(t)u(t), {

with u € RT,np € (RN)M ol € R X, € RM*M_ Here, f : (ug,no,t) — (u(t),n(t)). For
physical applications, M ranges from tens to thousands, but we consider the particular case
M =1 so that f: R® — R? with f(ug,n,t) = (u(t),n(t)), and o, = 0, = —0.45. The
advantage of M =1 is that we have access to an analytic, cheap to compute solution for f.
Of course, this particular case can also be solved using a classical ODE solver, which allows
us to test it end to end. It can thus be generalized to higher dimensions (M > 1).

All neural network training instances have been performed in Python, with Tensorflow. We
used a fully connected neural network with hyperparameters chosen using a simple grid search.
The final values are: 2 hidden layers, relu activation function, and 32 units for each layer,
trained with the Mean Squared Error (MSE) loss function using Adam optimization algorithm
with a batch size of 50000, for 40000 epochs and on N + N’ = 50000 points, with N = N'.
We first trained the model for (u(t),n(t)) € R, with an uniform sampling (BS) (N’ = 0), and
then with TBS for several values of n, ngyw and € = €(1, 1, 1), to be able to find good values.
We finally select € =5 x 107*, n = 2 and ngyv = 10. The data points used in this case have
been sampled with an explicit Euler scheme. This experiment has been repeated 50 times to
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up, Mo — Ogi}ioDQ(um 7o, t) w.r.t. (u07 770) (d) ug, Mo — 90ps (UOa 770) — Y99rps (u07 770)7

ensure statistical significance of the results.

Table 3.2 summarizes the MSE, i.e. the Ly norm of the error of fg and L., norm, with
L (0) = ma§{(| f(x) — fo(x)|) obtained at the end of the training phase. This last metric is
xre

important because the goal in computational physics is not only to be averagely accurate,
which is measured with MSE, but to be accurate over the whole input space S. Those norms
are estimated using a same test data set of Ny, = 50000 points. The values are the means
of the 50 independent experiments displayed with a 95% confidence interval. These results
reflect an error reduction of 6.6% for Ly and of 45.3% for L., which means that TBS mostly
improves the L., error of fg. Moreover, the L., error confidence intervals do not intersect so
the gain is statistically significant for this norm.

Table 3.2: Comparison between BS and TBS

Sampling Ly error (x107*) L, (x107!Y) AEG(x107%) AEL(x1072?)
BS 1.22+0.13 0.28£047 - -
TBS 1.14 +0.15 2.96 £0.37 2.51+0.07 0.42 £0.008

Figure 3.3a shows how the neural network can perform for an average prediction. Figure
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3.3b illustrates the benefits of TBS relative to BS on the L., error (Figure 2b). These 2
figures confirm the previous observation about the gain in L., error. Finally, Figure 3.3c

displays ug, no — 0%2(01?2(110, Mo, t) w.r.t. (ug,no) and shows that D increases when Uy — 0.

TBS hence focuses on this region. Note that for the readability of these plots, the values are
capped to 0.10. Otherwise only few points with high D7 are visible. Figure 3.3d displays

Uos Mo — Gops(U0s0) — Gorps(UosM0), With g : ug,m9 — Ogltégof\f(lbo???oat) — foluo,mo,t)/3

where 0pgs and Orps denote the parameters obtained after a training with BS and TBS,
respectively. It can be interpreted as the error reduction achieved with TBS.

The highest error reduction occurs in the expected region. Indeed, more points are sampled
where D7 is higher. The error is slightly increased in the rest of S, which could be explained
by a sparser sampling on this region. However, as summarized in Table 1, the average error
loss (AEL) of TBS is around six times lower than the average error gain (AEG), with AEG =
E[Z(uo,n0)12>0] and AEL = E[Z(uo,n0)17<0] where Z(uo,n0) = gops (o, M0) — Yorps (U0, M0)-
In practice, AEG and AEL are estimated using uniform grid integration, and averaged on the
50 experiments.

3.3 Generalization of Taylor based Sampling

The previous section empirically validated the intuition behind the construction of a new,
more efficient training distribution dPyx. However, this new distribution cannot always be
applied as-is for two reasons. Problem 1: {Df2(x1), ..., Df?(xx)} cannot be evaluated since
it requires to compute the derivatives of f, and it assumes that f is differentiable, which is
often not true. Moreover, the previously described setting, in which we focus on f derivatives,
is not suited to classification tasks where the notion of derivatives is not straightforward.
Problem 2: even if {Df?(x,),..., Df*(xy)} could be computed and new points sampled, we
could not obtain their labels to complete the training data set. In this section, we alleviate
this concern to be able to use insights from dPx in practice.

3.3.1 From Taylor expansion to local variance

To overcome problem 1, we construct a new metric based on statistical estimation. In
this paragraph, n; > 1 but n, = 1. The following derivations can be extended to n, > 1
by applying it to f element-wise and then taking the sum across the n, dimensions. Let
e ~N(0,el,,) with e € R and I,,, the identity matrix of dimension n;. We claim that

Lemma 1. Let e ~ N(0,€l,,,) with e € R" and I,,, the identity matriz of dimension n;. Let
e =¢(1,....,1). Then,

Var(f(z +e)) = Dfe(x) + O(|le|ly)-
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The demonstration can be found in Appendix A. Using the unbiased estimator of variance,
we thus define new indices D f2(x) by

k k 9
Dfw) = = D (fla+e) - D fw+a) (33
=1

with {€1, ..., €} k samples of €. The metric 5?26(:0) o Var(f(x+e)) and Var(f(x+e)) =
—00

Df2(x) + O(||e|l3), so Df2.(z) is a biased estimator of Df2(z), with bias O(||€||3). Hence,
when € — 0, E\PG(az) becomes an unbiased estimator of D f2(x). It is possible to compute
572(:8) from any set of points centered around x. Therefore, we compute 5]?2(31:1) for each
i € {1,..., N} using the set Sg(x) of k-nearest neighbors of . We obtain 5?2(:13@) using

DRw) = 3 (fa)-

Zk: f(zcl)>2, (3.4)

x; €Sk () x €Sk (1)

| =

which is equation (3.3) where we replaced f(x; + €;) with f(x;) - and f(x; + €) with f(x;) -
where x;, x; € Si(x;) are the neighbors of ;. Equation (3.4) has several practical advantages.
First, 5?2 can even be applied to non-differentiable functions and for classification problems,
unlike equation (3.2). Second, the definition of 5?2(:13) does not rely on €, unlike equation (3.3).

—

To compute D f2 all we need are {f(x1), ..., f(xy)}, the points used for the training of the
neural network. In addition, equation (3.4) can even be applied when the data points are too
sparse for the nearest neighbors of @; to be considered as close to x;, which is almost always

the case in high dimension. It can thus be seen as a generalization of D f2(x), which tends
towards D f2(x) locally.

3.3.2 From sampling to weighting

To tackle problem 2, recall that the goal of the training is to find 8* = argmin 3:(0), with
0

j;(@) = +~ > L(f(x:), fo(;)). With the new distribution based on previous derivations,
the procedure is different. Since the training points are sampled using 5\f2€, we no longer
minimize 3;(9), but j;(@) = + > L(f (@), fo(x;)), with X ~ dPx the new distribution.
However, j;(@) estimates

J4(6) = /S L(f (@), fol))dPs.
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Let py(x)dx = dPy, px(x)dx = dPx be the pdfs of x and x (note that D f? o pg). Then,

15(6) = [ Lif(@). fole) X i

The straightforward Monte Carlo estimator for this expression of Jx() is

— 1 px(x;) 1 5?2(:1:1)
x(0) == > L(f(wi), i ~ > L(f(=), i) ———~ :
T0) = 3 @) dow)) P o S H e olw) T 69
Thus, Jx(0) can be estimated with the same points as Jx(0) by weighting them with w; =
Df2(x;)
px(wi) '

The expression of w; involves py, the distribution of the data. Just like for f, we do not
have access to px. The estimation of py is a challenging task by itself, and standard density
estimation techniques such as K-nearest neighbors or Gaussian Mixture density estimation led
to extreme estimated values of py(;) in our experiments. Therefore, we decided to only apply
w; = 5?2 (x;) as a first-order approximation. In practice, we re-scale the weights between 1
and m, a hyperparameter, and then divide them by their sum to avoid affecting the learning
rate.

As a result, we obtain a new methodology based on weighting the training data set. We call
this methodology Variance Based Sample Weighting (VBSW).

3.4 Variance Based Sample Weighting

In this part, we sum up Variance Based Sample Weighting (VBSW) to clarify its application
to machine learning problems. We also study this methodology through toy experiments.

3.4.1 Methodology

Variance Based Samples Weighting (VBSW) is recapitulated in Algorithm 2. Line 1: m and
k are hyperparameters that can be chosen jointly with all other hyperparameters, e.g. using a
random search. Their effects and interactions are studied and discussed in Sections 3.4.2 and
3.5.4. Line 2-3: equation (3.4) is applied to compute the weights w; that are used to weight
the data set. Notations {(wy,®1), ..., (wy,Zy)} denote that each x; is weighted by w;. To
perform a nearest-neighbors search, we use an approximate nearest neighbor search technique
called hierarchical navigable small world graphs (Malkov and Yashunin, 2020) implemented
by nmslib (Boytsov and Naidan, 2013). Line 4: Train fg on the weighted data set.
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Algorithm 2 Variance Based Samples Weighting (VBSW)

: Inputs: k, m

: Compute {Df%(x1),..., Df?(xxn)} using equation (3.4).

: Construct a new training data set {(wy,@1), ..., (wn, Zn)}

: Train fg on {(wy, f(x1)), ..., (wn, f(xn))}

I

3.4.2 Toy experiments & hyperparameter study

VBSW is studied on a Double Moon (DM) classification problem, the Boston Housing (BH)
regression, and Breast Cancer (BC) classification data sets.

-15 -1.0 -05 00 05 1.0 15 20 -15 -1.0 -05 00 05 1.0 15 20

Figure 3.4: From left to right: (a) Double Moon (DM) data set. (b) Heat map of the value of w;
for each @; (red is high and blue is low)

For DM, Figure 3.4 (c) shows that the points with higher w; (in red) are close to the boundary
between the two classes. Indeed, in classification, VBSW can be interpreted as a local label
agreement. This behavior verifies recent findings of Xu et al. (2021) where authors conclude
that in classification, a good set of weights would put importance on points close to the
decision boundary.

We train a Multi-Layer Perceptron of 1 layer of 4 units, using Stochastic Gradient Descent
(SGD) and binary cross-entropy loss function, on a 300 points training data set for 50 random
seeds. In this experiment, VBSW, i.e. weighting the data set with w; is compared to the
baseline where no weights are applied. Figure 3.4 (b) and (d) displays the decision boundary
of best fit for each method. VBSW provides a cleaner decision boundary than baseline. These
pictures and the results of Table 3.3 show the improvement obtained with VBSW.

VBSW baseline
DM 99.4,94.444+0.78 99, 92.06 4+ 0.66
BH 13.31,13.38 £0.01 14.05, 14.06 =0.01
BC 99.12,97.6 +0.34 98.25, 97.5 £ 0.11

Table 3.3: best, mean + se for each method. The metric used is accuracy for DM and BC and
Mean Squared Error for BH.
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For BH data set, a linear model is trained, and for BC data set, an MLP of 1 layer and
30 units, with a train-validation split of 80% — 20%. Both models are trained with Adam
Kingma and Ba (2015). Since these data sets are small and the models are light, we study
the effects of m and k on the error. Moreover, BH is a regression task and BC a classification
task, so it allows studying the effect of hyperparameters more extensively.

For BH and BC experiments, we conduct a grid search for VBSW on the values of m and k.
As a reminder, m is the ratio between the highest and the lowest weights, and & is the number
of neighbor points used to compute the local variance. We train a linear model for BH and
a MLP with 30 units for BC with VBSW on a grid of 20 values of m equally distributed
between 2 and 100 and 20 values of k equally distributed between 10 and 50. As a result, we
train the model on 400 pairs of (m, k) values and with 10 different random seeds for each pair.

50 50

45 45
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35 35
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Figure 3.5: Color map of the error, with respect to m and k. Left: BH data set, for the mean of the
MSE across 10 different seeds and right: BC data set, for the mean of 1 — acc across these seeds.
Blue is lower.

These experiments, illustrated in Figure 3.5 show that the influence of m and k£ on the
performances of the model can be different. For BH data set, low values of k clearly lead
to poorer performances. Hyperparameter m seems to have less impact, although it should
be chosen not too far from its lowest value, 2. For BC data set, on the contrary, the best
performances are obtained for low values of k, while a high value could be chosen for m. These
experiments highlight that the impact of m and k can be different between classification and
regression, but it could also be different depending on the data set. Hence, we recommend
considering these hyperparameters like many others involved in deep learning, selecting their
values using hyperparameter optimization techniques. This procedure is illustrated in Chapter
6, where we use the hyperparameter optimization algorithm described in Chapter 4.

It also shows that many different (m, k) pairs lead to error improvement. It suggests that
the weights approximation does not have to be exact for VBSW to be effective, as stated in
Section 3.5.4.
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3.4.3 Cost efficiency of VBSW

VBSW’s computational burden mostly relies on the complexity of the nearest neighbor
search algorithm, which is independent and can be used as a third-party algorithm. When
the data set is not too large, classical techniques like KDtree (Bentley, 1975) can be used.
However, when the number of points and the dimension of the data set increase, approximate
nearest neighbors searches may be necessary to keep satisfying performances. In the previous
examples, KDtree is more than sufficient. However, since we deal with more complex examples
in the following, we directly use nmslib (Boytsov and Naidan, 2013), an approximate nearest
neighbors search library for homogeneity of the implementation.

3.5 VBSW for deep learning

The high dimensionality of many deep learning problems makes VBSW difficult to apply in
the form previously described. In this part, we adapt VBSW to such problems and study its
application to various real-world learning tasks. We also study the robustness of VBSW and
its complementarity with other similar techniques.

3.5.1 Methodology

We mentioned that local variance could be computed using already existing points. This
statement implies finding the nearest neighbors of each point. In extremely high dimension
spaces like image spaces, the curse of dimensionality makes nearest neighbors spurious. In
addition, the data structure may be highly irregular, and L}i concept of nearest neighbor may

be misleading. Thus, it would be irrelevant to evaluate D?f, directly on this data.

One of the strengths of deep learning is to construct good representations of the data
embedded in lower-dimensional latent spaces. For instance, in Computer Vision, convolutional
neural networks’ deeper layers represent more abstract features. We could leverage this
representational power of neural networks and simply apply our methodology within this
latent feature space.

Variance Based Samples Weighting (VBSW) for deep learning is recapitulated in Algorithm 3.
Here, M is the initial neural network whose feature space will be used to project the training
data set and apply VBSW. Line 1: m and k are hyperparameters that can be chosen jointly
with all other hyperparameters, e.g. using a random search. Their effects and interactions are
studied and discussed in Sections 3.4.2 and 3.5.4. Line 2: The initial neural network, M, is
trained as usual. Notations {(%,®1), ..., (, %)} is equivalent to {@1, ..., zy}, because all
the weights are the same (%) Line 3: The last fully connected layer is discarded, resulting
in a new model M*, and the training data set is projected in the feature space. Line 4-5:

equation (3.4) is applied to compute the weights w; that are used to weight the projected data
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set. Line 6: The last layer is re-trained (which is often equivalent to fitting a linear model)
using the weighted data set and added to M* to obtain the final model My. As a result, M
is a composition of the already trained model M* and fg trained using the weighted data set.

Algorithm 3 Variance Based Samples Weighting (VBSW) for deep learning

Inputs: &k, m, M

Train M on the training set {(%, 1), ..., (. 2n)}, {(%, f(@1)), .., (%, f(@N))}
Construct Mi by removing its last layer

Compute {D f2(M*(x1)), ..., Df?(M*(xn))} using equation (3.4).

Construct a new training data set {(wy, M*(x1)), ..., (wy, M*(zn))}

Train fo on {(w1, f(x1)), ..., (wn, f(xn))} and add it to M*. The final model is M; =
Jo o M*

3.5.2 Image Classification

In this section, we study the performances of VBSW on MNIST LeCun and Cortes (2010)
and Cifar1l0 Krizhevsky et al. image classification data sets. For MNIST, we train LeNet
(Lecun et al., 1998), with 40 different random seeds, and then apply VBSW for 10 different
random seeds, with Adam optimizer and categorical cross-entropy loss. Note that in the
following, Adam is used with the default parameters of its keras implementation. We record
the best value obtained from the 10 VBSW training. We follow the same procedure for
Cifar10, except that we train a ResNet20 for 50 random seeds and with data augmentation
and learning rate decay. The networks have been trained on 4 Nvidia K80 GPUs. The values
of the hyperparameters used can be found in Appendix B. We compare the test accuracy
between LeNet 5 + VBSW, ResNet20 + VBSW, and the initial test accuracies of LeNet 5
and ResNet20 (baseline) for each of the initial networks.

VBSW baseline gain per model
MNIST 99.09, 98.87 + 0.01 98.99, 98.84 + 0.01 0.15, 0.03 £ 0.01
Cifar10 91.30, 90.64 + 0.07 91.01, 90.46 £+ 0.10 1.65, 0.15 +0.04

Table 3.4: best, mean + se for each method. The metric used is accuracy. For a model M, the
gain g for this model is given by g = 121'52}50(%0('/\49) — acc(M)) with acc the accuracy and sz the
<i<

VBSW model trained at the i-th random seed.

The results statistics are gathered in Table 3.4, which also displays statistics about the gain
due to VBSW for each model. The results on MNIST, for all statistics and for the gain, are
significantly better than for the baseline. For Cifarl0, we get a 0.3% accuracy improvement
for the best model and up to 1.65% accuracy gain, meaning that among the 50 ResNet20s,
there is one whose accuracy has been improved by 1.65% using VBSW. Note that applying
VBSW took less than 15 minutes on a laptop with an i7-7700HQ CPU. A visualization of the
samples weighted by the highest w; is given in Figure 3.6.
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Il P2 9 3 M 1 )

Figure 3.6: Samples from Cifarl0 and MNIST with high w;. Those pictures are either unusual or
difficult to classify, even for a human (especially for MNIST).

3.5.3 Text Classification and Regression

In this section, we study the performances of VBSW on RTE and MRPC, two text classification
data sets, and STS-B, a text classification data set, extracted from the glue benchmark Wang
et al. (2019). For this application, we use Bert, a modern neural network based on transformers
Vaswani et al. (2017b) that is the state-of-the-art of text-based machine learning tasks. We
do not pre-train Bert, like in the previous experiments, since it has been originally built for
Transfer Learning purposes. Therefore, its purpose is to be used as-is and then fine-tuned
on any text data set see Devlin et al. (2019). However, because of the small size of the data
set and the high number of model parameters, we chose not to fine-tune the Bert model and
only to use the representations of the data sets in its feature space to apply VBSW. More
specifically, we use tiny-bert Turc et al. (2019), which is a lighter version of the initial Bert.
We train the linear model with TensorFlow to be able to add the trained model on top of
the Bert model and obtain a unified model. RTE and MRPC are classification tasks, so we
use binary cross-entropy loss function to train our models. STS-B is a regression task, so the
model is trained with Mean Squared Error. All the models are trained with Adam optimizer.
For each task, we compare the training of the linear model with VBSW and without VBSW
(baseline). The results obtained with VBSW are better overall, except for Pearson Correlation
in STS-B, which is slightly worse than baseline (Table 3.5).

VBSW baseline

ml m2 ml m2

RTE 61.73, 58.46 £ 0.15 - 61.01, 58.09 +0.13
STS-B  62.31, 62.20 £ 0.01 60.99, 60.88+0.01 61.88, 61.87 =0.01 60.98, 60.92 + 0.01
MRPC 72.30, 71.71 £0.03 82.64, 80.72 +0.05 71.56, 70.92 4+ 0.03 81.41, 80.02 + 0.07

Table 3.5: best, mean + se for each method. For RTE the metric used is accuracy (ml). For
MRPC, metric 1 (ml) is accuracy and metric 2 (m2) is F1 score. For STS-B, metric 1 (ml) is
Spearman correlation and metric 2 (m2) is Pearson correlation.

3.5.4 Robustness of VBSW

VBSW relies on statistical estimation: the weights are based on local empirical variance,
evaluated using k points. In addition, they are re-scaled using hyperparameter m. Section
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3.4.2 shows that many different combinations of m and k£ and, therefore, many different values
for the weights improve the error. This behavior suggests that VBSW is quite robust to
weights approximation error.

We also assess the robustness of VBSW to label noise. To that end, we train a ResNet20 on
Cifar10 with four different noise levels. We randomly change the label of p% training points
for four different values of p (10, 20, 30 and 40). We then apply VBSW 30 times and evaluate
the obtained neural networks on a clean test set. The results are gathered in Table 3.6.

noise 10% 20% 30% 40%
original error 87.43 85.75 84.05 81.79
VBSW 87.76, 87.63 £0.01 86.03, 85.89 £0.01 84.35, 84.18 +0.02 82.48, 82.32 4+ 0.02

Table 3.6: best, mean + se of the training of a ResNet20 on Cifar10 for different label noise levels.
These results illustrate the robustness of VBSW to labels noise.

The results show that VBSW is still effective despite label noise. Since label noise essentially
hurts weights approximation, this may be related to the robustness of VBSW to weights
approximation error, described previously.

Although VBSW is robust to label noise, note that the goal of VBSW is not to address
noisy label problem, like discussed in Section 3.1. It may be more effective to use a sampling
technique tailored specifically for this situation.

3.5.5 Complementarity of VBSW

Existing techniques based on dataset processing can be used jointly with VBSW, by applying
the first technique during the initial training of the neural network and then applying VBSW
on its feature space. To illustrate this specificity, we compare VBSW with the recently
introduced Active Bias (AB) (Chang et al., 2017) and transfer-learning-based curriculum
learning (TCL) (Hacohen and Weinshall, 2019). AB dynamically weights the samples based
on the variance of the probability of prediction of each point throughout the training, and
TCL creates a curriculum based on sample difficulty evaluated on previously trained neural
networks. Here, we study the effects of AB and TCL combined with VBSW for the training
of a ResNet20 on Cifar10. Table 3.7 gathers the results of experiments for different baselines:
vanilla, for regular training with Adam optimizer, AB / TCL for training with AB / TCL,
VBSW for the application of VBSW on top of regular training, and VBSW + AB / VBSW +
CL for initial training with AB / TCL and the application of VBSW. Unlike in Section 3.5.2,
we do not use data augmentation nor learning rate decay in order to simplify the experiments.

The accuracy obtained with VBSW is quite similar to AB. While TCL yields better results
than VBSW alone, the best accuracy is obtained when they are used jointly. Overall, the best
neural networks are obtained when AB and TCL are used along with VBSW (AB + VBSW
and TCL 4+ VBSW), which demonstrates the complementarity of VBSW with other dataset
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accuracy (%) VBSW gpm
vanilla 75.88, 74.55 £ 0.11 -
AB 76.33, 75.14 £ 0.09 -
TCL 78.54, 77.46 £ 0.07 -
VBSW 76.57, 74.94 £0.10 0.94, 0.40 = 0.03

AB + VBSW  76.60, 75.33 £0.09 0.40, 0.14 £ 0.02
TCL + VBSW 79.86, 78.71 £ 0.09 2.19, 1.26 £ 0.08

Table 3.7: Best, mean + se of the training of 60 ResNet20s on Cifarl10 for vanilla, VBSW, AB
and AB + VBSW. The gain per model (gpm) g is defined by g = 1r<nzi>§0(acc(./\/l}) — acc(M)) with

acc the accuracy and M? the VBSW model trained at the i-th random seed.

processing techniques. Note that VBSW works much better when applied to a neural network
initially trained with TCL. It means that TCL creates neural network features particularly
suited to VBSW. This lead might be explored in future works.

3.6 Discussion and Perspectives

By studying the training distribution of the neural network, we explored a practical and
classical question that naturally arises when performing surrogate modeling for approximating
computer codes: how to construct the training set? This question comes from the methodology
of designs of experiments, which is closely related to numerical and uncertainty analysis.

Nonetheless, this work emphasizes the interplay between numerical analysis and machine
learning. Indeed, we found that exploring this question led to findings that are also relevant
for approximation theory, which is an important component of machine learning. In the
process of using supervised deep learning for numerical analysis, we contributed to supervised
deep learning, and we did so by using principles from numerical analysis.

Hence, the results obtained in this chapter are impactful both for machine learning in numerical
simulations and machine learning in general.

3.6.1 Impact for numerical simulations

This work comes from the observation that neural networks are more efficient when more
data are sampled in the regions where the function to be learnt is steeper. It is an attempt to
formalize this observation and to construct a workable methodology out of it. As a result, the
methodologies for constructing the distribution dPx can be used as new, principled designs of
experiments.
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In the context of numerical simulations, once dPx is constructed, it is possible to sample
new data from it. It alleviates Problem 2, described in Section 3.3.2. In theory, Problem
1 is also solved since we could have access to the derivatives - either by instrumenting the
code with automatic differentiation if we have access to its implementation or by estimating
them with finite differences. However, the implementation of automatic differentiation can
be tedious, and if the computer code is slow and high dimensional, finite differences may be
unaffordable. In that case, it is possible to use a third methodology based on the approximation
of {Df?(x,),..., Df*(xy)} using local variance, like VBSW, and the sampling of new points,
like TBS.

Finally, the method allows improving the error of neural networks without increasing the
computational cost of their prediction. This achievement is of interest when they are intended
to accelerate numerical simulations.

3.6.2 Impact for machine learning

VBSW is validated on several tasks, complementary with other training distribution modifi-
cation frameworks, and robust to noise. It makes it quite versatile. Moreover, the problem
of high dimensionality and irregularity of f, which often arises in deep learning problems, is
alleviated by focusing on the latent space of neural networks. This makes VBSW scalable.
As a result, VBSW can be applied to complex neural networks such as ResNet, or Bert, for
various machine learning tasks.

The experiments support an original view of the learning problem that involves the local
variations of f. The studies of Section 3.2.2, that use the derivatives of the function to be
learnt to sample a more efficient training data set, support this approach as well. This view
is also bolstered up by conclusions of Xu et al. (2021). VBSW allows extending this original
view to problems where the derivatives of f are not accessible and sometimes not defined.
Indeed, VBSW comes from Taylor expansion, which is specific to derivable functions, but in
the end, it can be applied regardless of the properties of f.

Finally, this method is cost-effective. In most cases, it allows to quickly improve the perfor-
mances of a neural network using a regular CPU. It is better than carrying on entirely new
training with a wider and deeper neural network.
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Chapter

Hyperparameter optimization using
goal-oriented sensitivity analysis

Hyperparameter optimization is ubiquitous in machine learning, and especially in deep learning,
where neural networks are often cluttered with lots of hyperparameters. For applications to
real-world machine learning tasks, finding good hyperparameters is mandatory, but can be
fastidious for different reasons. i) The high number of hyperparameters by itself makes this
problem challenging. ii) Their impact on error changes very often depending on the problem,
so it is difficult to adopt general best practices and permanently recommend hyperparameter
values for every machine learning problem. iii) Hyperparameters can be of very different
natures, like continuous, discrete, categorical, or boolean, and have non-trivial relations, like
conditionality or interactions. Besides, when deep learning is applied to accelerate numerical
simulation, hyperparameter optimization suffers from one additional constraint: the obtained
neural network has to be cost-effective.

In this chapter, we tackle these problems by proposing a sensitivity analysis applied to
hyperparameter search space. To this end, we select a powerful metric used for goal-oriented
sensitivity analysis, called Hilbert-Schmidt Independence Criterion (HSIC) (Gretton et al.,
2005), which is a distribution dependence measure initially used for two-sample test problem
(Gretton et al., 2007). Once adapted to hyperparameter search space, HSIC gives insights
into hyperparameters’ relative importance in a deep learning problem.

Using HSIC in hyperparameters space is non-trivial due to their complex structure. First,
hyperparameters can be discrete (width of the neural network), continuous (learning rate),
categorical (activation function), or boolean (batch normalization (Ioffe and Szegedy, 2015)).
Second, some hyperparameter’s presence is conditional to others (e.g. moments decay rates
specific to Adam optimizer (Kingma and Ba, 2015)). Third, they can strongly interact (as
shown in Tan and Le (2019): in some cases, it is better to increase depth and width by
a similar factor). The metric should be able to compare hyperparameters reliably in such
situations. We introduce solutions to overcome these obstacles and illustrate them with some
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simple examples. Once adapted to such complex spaces, we show that HSIC allows us to
understand hyperparameter relative importance better and to focus research efforts on specific
hyperparameters. We also identify hyperparameters that have an impact on execution speed
but not on the error. Then, we introduce ways of reducing the hyperparameter’s range of
possible values to improve the stability of the training and neural network’s execution speed.
Finally, we propose an HSIC-based optimization methodology in two steps, one focused on
essential hyperparameters and the other on remaining hyperparameters. Its efficiency is
validated on real-world problems: MNIST, Cifar10, and the approximation of the resolution
of Bateman equations used in Section 3.2.2.
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4.1 Sensitivity analysis as a new approach to hyperpa-
rameter optimization

In this section, we describe the challenges of hyperparameter optimization. We emphasize the
limits of classical hyperparameter optimization algorithms used to tackle these challenges and
legitimate the approach of sensitivity analysis.

4.1.1 Challenges of hyperparameter optimization

Let a neural network be described by n;, hyperparameters x,...,x,, with x; € &; and

o = (X1,...,Xy,). We denote F(o) the error of the neural network on a test data set
once trained on a training data set. The aim of hyperparameter optimization is to find
o* = argminF(o). Even if its formulation is simple, neural networks hyperparameter

optimizati?)n is a challenging task because of the great number of hyperparameters to optimize,
the computational cost for evaluating F'(o) and the complex structure of hyperparameter
space. Figure 4.1 gives a graphical representation of a possible hyperparameter space and
illustrates its complexity. Specific aspects to point out are the following ones :

o Hyperparameters do not live in the same measured space. Some are continuous
(weights_decay € [107%,107']), some are integers (n_layers € {8, ...,64}), others are
categorical (activation € {relu,...,sigmoid}), or boolean (dropout € {True, False}).

e They could interact with each others. For instance batch_size adds variance on the
objective function optimized by optimizer.

o Some hyperparameters are not involved for every neural networks configurations, e.g.
dropout_rate is not used when dropout = False or adam_beta is only involved when
optimizer = adam. In this case, we denote them as "conditional”, otherwise we call
them "main” hyperparameters.
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Figure 4.1: Example of hyperparameters space.
4.1.2 Classical hyperparameter optimization techniques

Many techniques have been introduced to tackle the problem of hyperparameter optimization.
Grid search or random search (Bergstra and Bengio, 2012) uniformly explore the search space.
The main difference between the two methods is that hyperparameters values are chosen on a
uniform grid for a grid search. These values are deterministic, whereas, for a random search,
hyperparameters values are randomly sampled from a uniform distribution in a Monte Carlo
fashion. The main advantages of random search over grid search are that it allows for more
efficient exploration of the hyperparameter search and that it is not constrained to a grid,
so it does not suffer from the curse of dimensionality - which is a problem here since the
hyperparameters can be pretty numerous. The standard costly part of these two methods is
that it requires training a neural network for each hyperparameter configuration, so exploring
the search space can be computationally very expensive.

Some methods aim at reducing the cost of such searches. For instance, Successive Halving
(Jamieson and Talwalkar, 2016) and Hyperband (Li et al., 2018b) train neural networks in
parallel, like in grid search or random search, and stop their training after a certain number
of epochs. Then, they choose the best half of neural networks and carry on the training only
for these neural networks, for the same number of epochs, and so on. This procedure allows
testing more hyperparameters values for the same computational budget.

On the contrary, other methods are designed to improve the search quality with less train-
ing instances. Bayesian optimization, first introduced in Mockus (1974), is based on the
approximation of the loss function by a surrogate model. After an initial uniform sampling
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of hyperparameter configurations, the surrogate model is trained on these points and used
to maximize an acquisition function. This acquisition function, often chosen to be expected
improvement or upper confident bound (Shahriari et al., 2016), is supposed to lead to hyper-
parameter configurations that will improve the error. Therefore, it focuses the computation on
potentially better hyperparameters values instead of randomly exploring the hyperparameters
space. The surrogate model can be a Gaussian process (Snoek et al., 2012), a kernel density
estimator (Bergstra et al., 2011) or even a neural network (Snoek et al., 2015).

Model-based hyperparameter optimization is not easily and naturally applicable to condi-
tional or categorical hyperparameters that often appear when optimizing a neural network
architecture. Such categorical hyperparameter can be the type of convolution layer for a con-
volutional neural network, regular convolution or depth-wise convolution (Chollet, 2016); and
a conditional hyperparameter could be the specific parameters of each different convolution
type. Neural architecture search explicitly tackles this problem. It dates back to evolutionary
and genetic algorithms (Eiben and Schoenauer, 2002; Stanley and Miikkulainen, 2002) and
has been the subject of many recent works. For instance, Kandasamy et al. (2018) models the
architecture as a graph, or Pham et al. (2018); Tan et al. (2018) use reinforcement learning
to automatically construct representations of the search space. See Elsken et al. (2019) for
an exhaustive survey of this field. Nevertheless, their implementation can be tedious, often
involving numerous hyperparameters themselves.

Classical hyperparameter optimization methods handle hyperparameter optimization quite
successfully. However, they are end-to-end algorithms that return one single neural network.
The user does not interact with the algorithm during its execution. This lack of interactivity
has many automating advantages but can bring some drawbacks. First, these methods do
not give any insight on the relative importance of hyperparameters, whereas it may be of
interest in the first approach to a machine learning problem. They are black boxes and not
interpretable. Second, one could have other goals than the accuracy of a neural network, like
execution speed or memory consumption. Some works like Tan et al. (2018) introduce multi-
objective hyperparameter optimization, but it requires additional tuning of the hyperparameter
optimization algorithm itself. Finally, there may be flaws in the hyperparameters space, like
a useless hyperparameter that could be dropped but is included in the search space and
becomes a nuisance for the optimization. This aspect is all the more problematic since some
popular algorithms, like gaussian process-based Bayesian optimization, suffer from the curse
of dimensionality. We can sum up the drawbacks as lack of interpretability, difficulties in a
multi-objective context, and unnecessary search space complexity.

4.1.3 Benefits of Sensitivity Analysis

In this work, we alleviate these concerns by mixing hyperparameter optimization with hyper-
parameter analysis. In other words, we construct an approach to hyperparameter optimization
that relies on assessing hyperparameter’s effects on the neural network’s performances.

One powerful tool to analyze the effect of some input variables on the variability of a quantity
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of interest is sensitivity analysis (Razavi et al., 2021). Sensitivity analysis consists of studying
the sensitivity of the output of a function to its inputs. We could define this function as F'
and its inputs as o. Then, it would be possible to make hyperparameter optimization benefit
from characteristics of sensitivity analysis. Indeed, sensitivity analysis allows specifically:

o Analyzing the relative importance of input variables for explaining the output, which
helps to answer the lack of interpretability problem. We could explain and better
understand hyperparameters’ impact on the neural network error.

o Selecting practically convenient values for input variables with a limited negative impact
on the output. It simplifies the multi-objective approach since we could, for instance,
select values that improve execution speed with a limited impact on the neural network
error.

 Identifying where to efficiently put research efforts to improve the output, which answers
the unnecessary search space complexity problem. Indeed, we could focus on fewer
hyperparameters to optimize by knowing which of them most impact the neural network
error.

4.1.4 Goal-oriented sensitivity analysis

Several types of sensitivity measures can be estimated after an initial sampling of input vectors
and their corresponding output values. The first type of metric gives information about
the contribution of an input variable to the output based on variance analysis. The most
common metric used for that purpose are Sobol indices (Sobol, 1993), but they only assess
the contribution of variables to the output variance. Goal-oriented Sobol indices (Fort et al.,
2016) or uncertainty importance measure (Borgonovo, 2007) construct quantities based on the
output whose variance analysis gives more detailed information. However, computing these
indices can be very costly since estimating them with an error of O(\/Lnfs) requires (n, +2) X ng
sample evaluations (Saltelli, 2002; Prieur and Tarantola, 2016), which can be prohibitive for
hyperparameter analysis. Another type of metrics, called dependence measures, assesses the
dependence between x; (that can be a random vector) and the output F'(o) (Da Veiga, 2013).
It relies on the claim that the more x; is independent of F'(o), the less important it is to
explain it. Dependence measures are based on dissimilarity measures between Py,P, and Py, ,
where x; ~ Py, and y = F(o) ~ Py, since Py, = P, P, when x; and y are independent. In
Da Veiga (2013), the author gives several examples of indices based on dissimilarity measures
like f-divergences (Csizar, 1967) or integral probability metrics (Miiller, 1997). These indices
are easier and less expensive to estimate (n, training instances instead of (n, + 2) X n,) than
variance-based measures since they only need a simple Monte Carlo design of experiment.

This work focuses on a specific dependence measure, known as the Hilbert-Schmidt Indepen-
dence Criterion (HSIC). The following sections are dedicated to the description of HSIC and
its adaptation to hyperparameter optimization.
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4.2 HSIC-based goal oriented sensitivity analysis

In this section, we recall the definition of Hilbert Schmidt Independence Criterion, how to use
it in practice, and how to adapt it in order to perform goal-oriented sensitivity analysis.

4.2.1 From Integral Probability Metrics to Maximum Mean Dis-
crepancy

Let x and y be two random variables of probability distribution Py and Py defined in X.
Gretton et al. (2007) show that distributions Pyx = Py, if and only if E[f(x)] — E[f(y)] = 0 for
all f € C(X), where C(X) is the space of bounded continuous functions on X'. This lemma
explains the intuition behind the construction of Integral Probability Metrics (IPM) (Miiller,
1997).

Let F be a class of functions, f : X — R. An IPM ~ is defined as

VF, Py, Py) = f}elg\E[f(X)] — E[f(y)]]. (4.1)

The Maximum Mean Discrepancy (MMD) can be defined as an IPM restricted to a class
of functions Fy; defined on the unit ball of a Reproducing Kernel Hilbert Space (RKHS) H
of kernel k : X2 — R. In Gretton et al. (2005), this choice is motivated by the capacity
of RKHS to embed probability distributions efficiently. The authors define uy such that
E(f(x)) = (f, ux)n as the mean embedding of Py. Then, 7Z(Px,Py) can be written

Ve (Px, Py) = [|px — iy 13-

/ / 2,2)(px(@) — py (@) (px(y) — py () deda’ (4.2)
X)) + E[k(y, y')] - 2E[k(x, y)]

where py(x)dxr = dPx, py(y)dy = dPy, x,x" are iid (independent and identically distributed)
and y,y’ are iid. After a Monte Carlo sampling of {@1, ..., z,,} and {y1, ..., yn. }, 72 (Px, Py)
can thus be estimated by 47(Py, Py), with

Ns

A2 (Py, Py) ZZk x;, ) —i—ZSZk; (yj, wi) 222/{; (zj,w), (4.3)

7j=1 [=1 7j=1 I1=1 7j=1 [1=1

and 42(Px,Py) being an unbiased estimator, its standard error can be estimated using the
empirical variance of 4Z(Pyx, Py).
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4.2.2 The kernel choice

Equation (4.2) involves to choose a kernel k. In practice, k is chosen among a class of
kernels that depends on a set of parameters h € H, where H is a kernel parameter space.
We therefore temporarily denote the kernel by kh Examples of kernels are the Gaussian

Radial Basis Function &y, : (z,y) — exp(—12 2,;2’” ) or the Matérn function ky, : (x,y) —

22F1( ;(vZI/Hw y”) K, <\/2V@>, where h = {o,v,n}, T is the gamma function and K,

is the modified Bessel function of the second kind. In Fukumizu et al. (2009), the authors
study the choice of the kernel, and more importantly of the kernel parameters h. They state
that, for the comparison of probabilities Px and Py, the final parameter h* should be chosen
such that

7]%},* (P, Py) = Supv,fh (Pyy ]P)y)~ (4.4)
heH

The authors suggest focusing on unnormalized kernel families, like Gaussian Radial Basis
2

Functions {ky : (z,y) — exp(—%), h € (0,00)}, also used in Da Veiga (2013), for which

they demonstrate that 43  (Py,Py), defined as

Ns

’yzh*(]}Dx,P = sup szh 1‘],12[ —f—zs:Zk‘h y],yl QES:Zkh CL'],yl (45)

hEH]lll j=1 1=1 j=11=1

is a consistent estimator of fyk (Px,Py). It is thus possible to choose h by maximizing
th (Px, Py) with respect to h. Therefore, in this work, we use Gaussian Radial Basis Functions
kernel. Once h* is chosen, the approximation error of %h* (Px,Py) can also be estimated
like in Section 4.2.1. It is important to note that 77, (IPx, Py) can be estimated in a O(n3)
computational complexity, which is not expensive given usual values of n, in hyperparameter
optimization context. The total complexity of the minimization process depends on the
minimization algorithm, but since the optimization problem is low dimensional - there is
never more than a handful of kernel parameters - the whole process is always cost effective.
To simplify the notations, we denote kn+ by k in the following sections.

4.2.3 Hilbert-Schmidt Independence Criterion (HSIC) for goal-
oriented sensitivity analysis

Let x € X and y € Y, and G the RKHS of kernel k : X2 x J?> — R. HSIC can be written

HSIC(x,y) = 7} (Bay, PxPy) = [ty — ixtiylo: (4.6)

Then, HSIC measures the distance between Py, and P,Px embedded in H. Indeed, since
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x Ly = Py = PPy, the closer these distributions are, in the sense of «;, the more
independent they are.

In Spagnol et al. (2018), the authors present a goal oriented sensitivity analysis by focusing
on the sensitivity of F' w.r.t. x; when y = F(xy,...,Xp,) € Y, with Y C R. The sub-space Y
is chosen based on the goal of the analysis. In the context of optimization, for instance, Y is
typically chosen to be the best percentile of Y. To achieve this, the authors introduce a new
random variable, z = 1y¢y. Then,

HSIC(x;,2) = P(z = 1) X 72(Py, o1, Px.). (4.7)

so HS1C(x;,z) measures the distance between x; and x;|z = 1 (to be read x; conditioned to
z = 1) and can be used to measure the importance of x; to reach the sub-space Y with F.
Using the expression of 7, given by equation (4.2), its exact expression is

HSIC(x;,7) = P(z = 1)?|E[k(x;,X})] + E[k(z,2')] — 2E[k(x;,2)] |, (4.8)

where x;,x} are iid and z,z" are iid.It is estimated for each x; using Monte Carlo estima-
tors denoted by Sy, v, based on samples {x; 1, ..., ;. } from x; ~ dPx, and corresponding
{#1, ..., zn,} drawn from z. the estimator S,y is defined as

Ns MNs

% sz(wi,jawi,z)é(zj =1)8(z = 1)

j=1 =1

Sxi,Y == ]P)(Z = 1)2

ns  Ns

+71152 PIPILICIEN (4.9)

j=1 1=1

9 ns MNs

Nnsm Z Z k(wi,ja wi,l>5(zl = 1) ,

j=1 1=1

with m = > 7" (2 = 1) and §(a) = 1 if a is True and 0 otherwise. We use this metric in the
following. This section mainly summed up the mathematics on which the sensitivity indices
are based and how they are used in practice in a sensitivity analysis context. The following
section is devoted to the application of HSIC in hyperparameter space.

4.3 Application of HSIC to hyperparameters space

HSIC has two advantages that make it stand out from other sensitivity indices and make it
particularly suitable to the hyperparameters space. First, equation (4.9) emphasizes that it is
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possible to estimate HSIC using simple Monte Carlo estimation. Hence, in the context of
hyperparameter optimization, such indices can be estimated after a classical random search.
Secondly, using equation (4.7), HSIC allows to perform goal-oriented sensitivity analysis easily,
i.e. to assess the importance of each hyperparameter for the error to reach a given Y. For
hyperparameter analysis, Y can be chosen to be the sub-space for which F'(xy,...,x,,) is in
the best percentile p of a metric (Lo error, accuracy,...), say p = 10%. Then, the quantity
Sy, v measures the importance of each hyperparameter x; for obtaining the 10% best neural
networks.

However, one cannot use HSIC as is in hyperparameter analysis. Indeed, hyperparameters do
not live in the same measured space, they could interact with each other, and some are not
directly involved for each configuration. In the following sections, we suggest some original
solutions to these issues.

To illustrate the performances of these solutions, we consider a toy example which is the
approximation of Runge function r : z — m, x € [—1,1] by a fully connected neural
network. This approximation problem is a historical benchmark of approximation theory. We
consider n;, = 14 different hyperparameters (see Appendix B for details). We randomly
draw ns; = 10000 hyperparameter configurations and perform the corresponding training on
11 training points. We record the test error on a test set of 1000 points. All samples are
equally spaced between 0 and 1.

In Section 4.3.1, we introduce a transformation to deal with hyperparameters that do not live
in the same measured space. Then, in Section 4.3.2 we explain how to use HSIC to evaluate
hyperparameters’ interactions. Finally, in Section 4.3.3 we deal with conditionality between
hyperparameters.

4.3.1 Normalization of hyperparameters space

Hyperparameters can be defined in very different spaces. For instance, the activation function
is a categorical variable that can be relu, sigmoid or tanh, dropout_rate is a continuous
variable between 0 and 1 while batch_size is an integer that can go from 1 to hundreds.
Moreover, it may be useful to sample hyperparameters with a non-uniform distribution (e.g.
log-uniform for learning rate). Doing so affects HSIC value and its interpretation, which is
undesirable since this distribution choice is arbitrary and only relies on practical considerations.
Let us illustrate this phenomenon in the following example.

Example Let f:[0,2]> — {0,1} such that

1 if X1 € [0,1]7X2 S [0,1]7

0 otherwise.

f(leXQ) = {
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Suppose we want to assess the importance of x; and xs for reaching the goal f(x;,x2) =1
without knowing f. In the formalism of the previous section, we have Y = {1}. Regarding its
definition, x; and x5 are equally important for f to reach Y, due to their symmetrical effect.
Let x; ~N(1,0.1,[0,2]) (normal distribution of mean 1 and variance 0.1 truncated between
0 and 2) and x5 ~ U0, 2]. We compute Sy, y and S,y with n, = 10000 points and display
their value in Table 4.1. The values of Sy, vy and Sy, y are quite different. It is natural since
their chosen initial distribution is different. However, this choice has nothing to do with their
actual importance; it should not have any impact on the importance measure. Here, we could
erroneously conclude that x5 is more important than x;.

X1 X9 u U2
Sxyy(X 10_2) 1.174+£0.05 1.55 £ 0.05 SX,Y(X 10_2) 1.54 +£0.05 1.55+0.05
Table 4.1:  Sxy values for x; and x» Table 4.2: Sx vy values for u; and up

This example shows that we have to make S, y and SXJ. -y comparable in order to say that
hyperparameter x; is more important than hyperparameter x;. Indeed, if x; and x; do not
follow the same distribution or &; # &, it may be irrelevant to compare them directly. We
need a method to obtain values for Sy, y that are robust to the choice of dPy,. To tackle this
problem, we introduce the following approach for comparing variables with HSIC. Let ®; be
the CDF of x;. We have that ®;(x;) = u;, with u; ~ ¢[0, 1]. After an initial Monte Carlo
sampling of hyperparameter x;, which can be a random search, we can apply ®; to each input
point to obtain u; corresponding to x; with u; iid, so living in the same measured space. Yet,
one must be aware that to obtain u; ~ U[0, 1], its application is different for continuous and
discrete variables:

o for continuous variables, ®;(x;) is a bijection between X; and [0, 1] so ®; can be applied
on draws from x;.

» For categorical, integer or boolean variables, ®;(x;) is not a bijection between X; and
[0,1]. Suppose that x; is a discrete variable with p possible values {x;[1],...,x;[p]},
each with probability w,. Let us encode {x;[1],...,x;[p|} by {1,...,p}. Then, ®;(x;) =
> 7 Wilp<j)(xi). When @; is applied as is, ®;(x;) is not uniform. To overcome that,
one can simply use w; = >0 UD ", i wk, Dy iy wi]d(xi = 7). This trick, introduced
in Kruskal (1964), is commonly used in Monte Carlo resolution of Partial Differential
Equations (Gillespie, 1976). As a result, u; ~ U|0, 1].

Finally, all we have to do is sampling x;, like in a classical random search, following the
distribution we want, and then apply ®; to obtain u;. The corresponding HSIC estimation
is Sy, v. It only involves u; and u;|z = 1 and since u; are iid, the comparison of different
Sy, v becomes relevant. Coming back to the previous example, Table 4.2 displays values of
Sy, v and Sy, v. This time, the value is the same, leading to the correct conclusion that both
variables are equally important. Note that in the following, we denote Sy, v by S,y for
clarity but always resort to this transformation.
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Let us apply this methodology to the Runge approximation hyperparameter analysis problem.
Figure 4.2 displays a comparison between Sy, y for hyperparameters of the Runge approxima-
tion problem, with Y the set of the 10% best neural networks. For readability, we order x;
by Sy, vy value in the legend and the figure. We also display black error bars corresponding
to HSIC estimation standard error. This graphic highlights that optimizer is by far the
most important hyperparameter for this problem, followed by activation, loss_function
and n_layers. Other hyperparameters may be considered non-impactful because their S, v
values are low. Besides, these values are lower than the error evaluation. It could be only
noise, and therefore these hyperparameters can not be ordered on this basis.

0.005 A optimizer
activations
n_layers
loss_function
batch_size
N_seeds
bias_reg_I2
bias_reg_I1
batch_norm
weights_reg_I1
weights_reg_I2
dropout
n_units
dropout_rate

0.004

0.003 4

0.002 4

0.001 4

[
iiiabessst

0.000

Figure 4.2: Comparison of Sy, y for hyperparameters in Runge approximation problem. The
hyperparameters are ordered from the most important (top of the legend) to the least important
(bottom of the legend), and their value is graphically represented in a stacked bar plot following the
same order.

4.3.2 Interactions between hyperparameters

If Sy, v is low, it means that Py, and PP, are similar (in the sense of HSIC). We could want
to conclude that x; has a limited impact on Y. However, x; may have an impact due to its
interactions with the other hyperparameters. In other words, let x; and x; be two variables,
it can happen that S, y and Sy, y are low while S(thj)y is high.

Example For instance let f : [0,2]> — {0, 1} such that

1 ifxy € [0,1],)(26 [1,2],}(36 [0,1],
f(Xl,Xg,Xg) = 1 if X1 € [0, 1],X2 € [0, 1],X3 € [1,2],

0 otherwise.
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In that case, let Y = {1}, Vo € [0,2] we have py,,—1(2) = Dy, (2) and pyj=1(x) = px, ().
Hence, according to equation 4.8 we have HSIC(xy,2) = HSIC(x3,7z) = 0. However, we
have

HSIC(x1,2) =P(z = 1)2/

02
X [Pt (@) = pyg (2)] dada’

1
— _[/ k(:v,a:')dxdx'+/ k(z,2")dzdx’
8L J0,11x[0,1] [1.2)x[1.2]

- 2/ k(x, x')dmdm'} :
[0,1]x[1,2]

so for non-trivial choice of k, HSIC(x1,z) # 0. One could deduce that x; is the only relevant
variable for reaching Y, but in practice it is necessary to chose x5 and x3 carefully as well.
For instance, if x; € [0,1], f(x1,%2,x3) = 1 if xo € [1,2] and x5 € [0, 1] but f(x1,X2,%x3) =0
if xo € [1,2] and x3 € [1,2]. This is illustrated in Figure 4.3, which displays the histograms
of x; and x1|z = 1, x5 and x3|z = 1, x3 and x3|z = 1, obtained from 10000 points (x1,Xs,X3)
sampled uniformly in the definition domain of f.

k(z,z") |:pX1|z:1(x) — Pxy (5’7)]

12

1.0

0.8

1.0 15 2.0
X1

0.0

0.5

1.0
X2

- X,
- X,|Z

15 2.0

0.0

0.5

1.0
X3

- X
- X|Z

15 2.0

Figure 4.3: From left to right: 1 - Pairs of (x2|z = 1,x3]|z = 1). 2 - Histogram of x; and x1|z = 1.
3 - Histogram of x2 and x2|z = 1. 4 - Histogram of x3 and x3|z = 1.

Histograms are the same for xs, x2|z = 1 and x3, x3/z = 1 (uniform between 0 and 2), but
different for x, x1|z = 1. Therefore, HSIC being a distance measure between x; and x;|z = 1,
it becomes intuitive that it will be high for x; and close to zero for x, and x3, even if x5 and
x3 are important as well because of their interaction. To assess this intuition, we compute
Se1,Y 5 Sk Yy Sxs,y and Sk, xi),y after simulating f for n, = 2000 points. We also compute
S(xaxs),Y, With x4 and x5 two dummy variables, uniformly distributed, to have a reference
for S(x,xs),y- The results can be found in Table 4.3. They show that Sy, y and S, «,) v are
of the same order while Sy, y, Sy, vy and S, x;)y are two decades lower than Sy, y, which
confirms that S¢y may be low while interactions are impactful.

(x2,x3) (x4, X5)
Sey 1.51x 1072 6.26 x 107% 1.64 x 107° 3.47 x 1072 3.70 x 107°

X1 X2 X3

Table 4.3: Sx vy values for variables of the experiment
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Figure 4.4: Sy y for each pair of variable.

Additionally, we display the S, v,y for each pair of variable x; and x; on Figure 4.4. We can
see that for variables other than x;, S, «;),y is high only for : = 2 and j = 3. This example
shows that it is necessary to compute Sy y of joint variables to perceive the importance of
interactions between variables.

The values are easy to interpret in this example because we know the behavior of the underlying
function f. In practice, Sy, y and S(x, x,),y can not be compared because (x2,x3) and x; do not
live in the same measured space (X; x X5 and X respectively). Moreover, like we see on Figure
4.4, Sx; x;),x 1s always the highest when ¢ = 1, regardless of j. In fact, if for a given variable
X;, Sy, y is high, so will be S(Xl.,xj)y for any other variable x;. Hence, care must be taken
to only compare interactions of low Sy variables with each others, and not with high Sy y
variables. Coming back to Runge approximation example, Figure 4.5a displays the Siy, )y
for each pair of hyperparameters, and Figure 4.5b for each pair of hyperparameters, except
for the impactful hyperparameters optimizer, activation, n_layers and loss_function.

Figures 4.5a and 4.5b illustrate the remarks of the previous section. First, if we only look
for interactions on Figure 4.5a, we would conclude that the most impactful hyperparameters
are the only one to interact, and that they only interact with each others. Figure 4.5b shows
that this conclusion is not true. Hyperparameter batch_size is the 5-th most impactful
hyperparameter, and like we can see in Figure 4.2, is slightly above the remaining hyper-
parameters. It is normal that Siatcn_size,x;),y 18 high, with x; every other hyperparameters.
However, Siatcn_sizen_units),y 1S higher, whereas n_units is the 13-th most impactful hyper-
parameter. This means that batch_size interacts with n_units in this problem, i.e. that
when considered together, they contribute to explain the best results.
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Figure 4.5: (a) S(x:x;),y for each pair of hyperparameters. (b) S(xi,x;),y for each pair of hyperpa-
rameters, except for optimizer, activation, n_layers and loss_function. The grid can be read
symmetrically with respect to the diagonal.

4.3.3 Conditionality between hyperparameters

Conditionality between hyperparameters, which often arises in Deep Learning, is a non-trivial
challenge in hyperparameter optimization. For instance, hyperparameter "dropout_rate”
will only be involved when hyperparameter "dropout” is set to True. Classically, two ap-
proaches can be considered. The first (i) splits the hyperparameter optimization between
disjoint groups of hyperparameters that are always involved together, like in Bergstra et al.
(2011). Then, two separate instances of hyperparameter optimization are created, one for
the main hyperparameters and another for dropout_rate. The second (ii) considers these
hyperparameters as if they were always involved, even if they are not, like in Falkner et al.
(2018). In that case, dropout_rate is always assigned a value even when dropout = False,
and these dummy values are used in the optimization. First, we explain why these two
approaches are not suited to our case. Then we propose a third approach (iii).

(i) The first formulation splits the hyperparameters between disjoints sets of hyperparameters
whose value and presence are involved jointly in a training instance. In Runge approximation
hyperparameter analysis, since dropout_rate is the only conditional hyperparameter, it
would mean to split the hyperparameters between two groups: {dropout_rate} and another
containing all the others. This splitting approach is not suited to HSIC computation because
it produces disjoints sets of hyperparameters, while we would want to measure the importance
of every hyperparameter and compare it to each other hyperparameter. Here, dropout_rate
could not be compared to any other hyperparameters.
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(ii) In the second case, if we apply HSIC with the same idea, we could compute HSIC of a
hyperparameter with irrelevant values coming from configurations where it is not involved. Two
situations can occur. First, if a conditional variable x; is never involved in the hyperparameter
configurations that yield the p-percent best accuracies (depending on the percentile chosen),
the values used for computing Sy, vy, i.e. x;|z = 1, are drawn from the initial, uniform
distribution u;. Then, Sy, v will be very low, and the conclusion will be that it is not
impactful for reaching the percentile, which is correct since none of the best neural networks
have used this hyperparameter. However, if x; is only involved in a subset of all tested
hyperparameter configurations and is impactful in that case, Sy, y would be lowered by the
presence of the other artificial values of x; drawn from the uniform distribution. In that case,
we could miss its actual impact. The following example illustrates this phenomenon.

Example. Let f:[0,2]*> — {0,1} such that:

B ifx; € [0, 1],X2 € [O,t]
f(x1,x0,x3) =<1 ifx; €[0,1],x € [t,2],x3 € [0,1],
0 otherwise,

With B a Bernoulli variable of parameter 0.5 and ¢ € [0, 2] (so that Sy, v is low). Let Y = {1}.
In that case, x; plays a key role for reaching Y, and x5 is taken into account only when
x9 > t. In these cases, it is as important as x; for reaching Y and we would like to retrieve
this information. Parameter ¢ allows controlling how many values of x3 will be involved. We
evaluate f on n, = 2000 points uniformly distributed across [0,2]?, first with ¢ = 1.

12 12
- Xs
1.0 = X5z | 10

_— XX >t 107 wm x1 10 mmm x1jx_2>t
-G >t Z X2 —X2|X 2>t

0.8 mmm X3 0.81 mmm X3]X_2>t

0.8 0.8

0.6 0.6

0.6 0.6

0.4 0.4 0.4 0.4

0.2 0.2 0.2 0.2

0.0 0.0

0.0+
-0.6 -0.4 -0.2 0.0 0.2 -0.6 -0.4

1.0
XalXo>1

(b) (©

Figure 4.6: (a) - Histogram of x3 and x3|z = 1 (b) - Histogram of x3 and x3|x2 > t,z.
(c) - Sx,y for x1; xp and x3. (d) - Sxy for x1|x2 > t; x2|x2 > ¢ and x3|x2 > t.

Figure 4.6a compares the histograms of x5 and x3|z = 1. Figure 4.6b compares histograms of
X3|xe > t and of x3|xg > t,z. This shows that the distribution of x3|z = 1 is different if we
choose to consider artificial values of x3 or values of x3 that are actually used by f (x3|x2 > t).
Figures 4.6c and 4.6d show that relative values of Sy, y and Sy, y are quite different whether
we chose to consider x, > t or not, meaning that the conclusions about the impact of x3 can
be potentially different. To emphasize how different these conclusions can be, we compare
Sy, v and Sy, y for different values of ¢. The results are displayed on Figure 4.7 (top row).
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Since the value of ¢ controls how much artificial values there are for x5, this demonstrates
how different Sy, y can be, depending on the amount of artificial points. This experiment
emphasizes the problem because in all cases, x3 is equally important for reaching Y whereas
for t = 1.8 we would be tempted to discard xj.
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Figure 4.7: Top (ii): Sxy for x;, x2 and x3 for different values of t. Bottom (iii): Sxy for
X1|x2 > t, xa|x2 >t and x3|xg > t for different values of ¢.

To sum up, this formulation brings significant implementation advantages because it allows
computing Sy, y as if there were no conditionality. However, it carries a risk to miss essential
impacts of conditional hyperparameters and discard them illegitimately.

(iii) In this work, we propose a splitting strategy that produces sets of hyperparam-
eters that are involved together in the training, but are not disjoints, unlike (i). Let
T € {1,...,n,} be the set of indices of hyperparameters that can be involved in a train-
ing jointly with conditional hyperparameter x;. We define Gy, = {xi|xx,7 € Ji}, the set
of hyperparameters involved jointly in hyperparameter configurations when x; is also in-
volved. By convention, we denote the set of all main hyperparameters by G,. In Runge
problem, dropout_rate is the only conditional hyperparameter, so we have two sets Gy =
{x1,...,xp,} \ dropout_rate and Gyropout_rate = {Xi1|dropout_rate,...,X,, |dropout_rate}
= {x;|dropout = true,...,x,, |dropout = true}. It is then possible to compute Sy, y for
x; € G, identify the most impactful main hyperparameters, then to compute Sy, y for
X; € Garopout_rate ald to assess if dropout_rate is impactful by comparing it to other variables
of Garopout_rate- On the example problem, we can compute Sy, y only for x;, xp and x3 when
Xg > t. This set would be G,, (except that x5 is not categorical nor integer - but in that case
we can consider Xy = 1(xp > t)). On the bottom row of Figure 4.7, Sy xosty and Syyjxosty
keep approximately the same values for all ¢, which is the correct conclusion since when x3
is involved (i.e. x > t) , it is as important as x; for reaching Y. Coming back to Runge,
Figure 4.8 displays Sy, y for Runge approximation for x; € Garopout_rate, compared to the first
approach where we do not care about conditionality, though in this specific case it does not
change much of the conclusion that dropout_rate is not impactful.
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Figure 4.8: Comparison of Sy, y for variables x; € Gy (a) and for variables x; € Garopout_rate (b)

In Runge example, we have only considered one conditional hyperparameter, which is
dropout_rate, leading to only two groups Gy and Garopout_rate- For another, more com-
plex example, we could introduce additional conditional hyperparameters such as SGD’s
momentum. In that case, there would be two additional groups. The group Guomentun, that con-
tains hyperparameters conditioned to when momentum is involved, but also Garopout_rate momentum)
that contains hyperparameters conditioned to when momentum and dropout_rate are simulta-
neously involved. If the initial random search contains ng configurations, dropout_rate and
momentum are involved in ny/2 configurations. HSIC estimation of hyperparameters of the
groups Garopout_rate ANd Gnonentum Will be coarser but still acceptable. However, dropout_rate
and momentum would only be involved simultaneously in ns/4 configurations, which may
lead to too inaccurate HSIC estimation for Giaropout_ratemomentum). This happens because
dropout_rate and momentum do not depend on the same main hyperparameter. Hence, to
avoid this problem, we only consider groups G with conditional hyperparameters that depend
on the same main hyperparameter. In our case, these groups are Gy, Garopout_rate a0d Gnonentun-

4.3.4 Summary: evaluation of HSIC in hyperparameter analysis

In this section, we summarize the results of the previous discussions to provide a methodology
for evaluating the HSIC of hyperparameters in complex search spaces in Algorithm 4.

Comments on Algorithm 4. Line 1: one can choose any initial distribution for hyper-
parameters. Line 2: this step is a classical random search. Recall that HSIC evaluation
can be applied after any random search, even if it was not initially conducted for HSIC
estimation. Configurations o; are sampled from o = (x,...,x,,) € H. Line 3: this step
strongly benefits from parallelism. Line 4: the set Y is often taken as the p % percentile of
{Y1,..., Y.}, but can be any other set depending on what we want to assess. Line 6 - 10:
the evaluation starts with main hyperparameters because they are always involved. Once
most impactful main hyperparameters are selected, we assess the conditional ones.

Remark. The value of Sy, v strongly depends on the initial distribution chosen for x;. Indeed,
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Algorithm 4 Evaluation of HSIC in hyperparameter analysis

1: Inputs: hyperparameter search space H = &} x ... X X}, , ns.

2: Sample ng hyperparameter configurations {o7y, ..., o, }.

3: Train a neural network for each configuration and gather outputs {Y1, ..., Y, }.
4: Define Y.

5. Construct conditional groups Gy, ....

6: for each group, starting with G, do

7. Construct u; for every x; using ®; of section 4.3.1.

8:  Compute Sy, y := Sy, v using equation (4.9).

9: By comparing them, select the most impactful hyperparameters.

10:  Check for interacting hyperparameters.

11: Outputs: Most impactful hyperparameters and interacting hyperparameters.

if the distribution only spans values of x; that yield good prediction error, Sy, y will be low.
Conversely, if it spans good values but also includes absurd values, S, v will be higher. Hence,
without a priori knowledge, we recommend to select a large range of values for each x;

4.4 Experiments

Now that we can compute and correctly assess HSIC, we introduce possible usages of this
metric in the context of hyperparameter analysis. In this section, we explore three benefits
that we can draw from HSIC based hyperparameter analysis.

o Interpretability: HSIC allows analyzing hyperparameters, obtaining knowledge about
their relative impact on error.

o Stability: Some hyperparameter configurations can lead to dramatically high errors. A
hyperparameters range reduction based on HSIC can prevent such situations.

o Acceleration: We can choose values for less important hyperparameters that improve
inference and training time.

We illustrate these points through hyperparameter analysis when training a fully connected
neural network on MNIST and a convolutional neural network on Cifar10. We also study the
approximation by a fully connected neural network of Bateman equations solution, in a more
complex way than in Section 3.2.2. Details about the construction of Bateman equations data
set can be found in Appendix C and hyperparameters space and conditional groups Gy, ...
for each problem in Appendix B.
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4.4.1 Hyperparameter analysis

This section presents a first analysis of the estimated value of HSIC for the three benchmark
data sets: MNIST, Cifarl0, and Bateman equations. These evaluations are based on an
initial random search for n, = 1000 different hyperparameter configurations. The set Y
is the 10%-best errors percentile, so n, is taken sufficiently large for HSIC to be correctly
estimated. Indeed, if ny = 1000, there will be 100 samples of u;|z = 1. For every data set, we
extract 10% of the training data to construct a validation set to evaluate z. We keep a test
set for evaluating neural networks obtained after hyperparameter optimization described in
Section 4.5. This random search was conducted using 100 parallel jobs on CPU nodes for
fully connected neural networks and 24 parallel jobs on Nvidia Tesla V100 and P100 GPUs
for convolutional neural networks, so the results for these configurations were obtained quite
quickly, in less than two days.

Note that for each data set, graphical comparison of Sy, y for conditional groups Gy, ... is
displayed in Appendix D, for conciseness and clarity.

4.4.1.1 MNIST

We train ny, = 1000 different neural networks. We can see on Figure 4.9a that the accuracy
goes up to ~ 99%(1 — error) which is quite high for a fully connected neural network on
MNIST. Figure 4.9a also displays the values of S,y for each hyperparameter x; stacked
vertically. Here, activation, optimizer, batch_size and loss_function have significantly
high Sy, v. Hyperparameter n_layers also stands out from the remaining hyperparameter,
while staying far below loss_function HSIC. There is one conditional group to consider,
Garopout_rate, and dropout_rate is found not to be impactful.

Interestingly, neither the depth (n_layers) nor the width (n_units) are among the most
important hyperparameters. Notice that the random search yields a neural network of
depth 4 and width 340 which obtained 98.70% accuracy, while the best networks (there were
two) obtained 98.82% accuracy for a depth of 10 and a width of 791 and 1403, respectively.
Recall that the min-max depth was 1-10 and width was 134-1500. It means that lighter
networks are capable of obtaining competitive accuracy. Another interesting observation is
that loss_function does not have the highest HSIC, meaning that Mean Squared Error
allows obtaining good test errors, which is surprising for a classification problem.

We plot histograms of u; and u;|z = 1 on Figure 4.10a for activation (top) and weights_reg 11
(bottom) with repeated sampling for categorical hyperparameters, like in Section 4.3.1. Note
that the first and the second hyperparameters have respectively a high and low S, v. We
can see that for hyperparameters with high Sy, v, u;|z = 1 (orange for KDE, blue for his-
togram) is quite different from u; (red for KDE, gray for histogram). On the contrary, for
hyperparameters with low S, y there not seems to have major differences.
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Figure 4.9: (top) Histograms of the initial random sampling of configurations and (bottom) compari-
son of Sy, vy for every main hyperparameters.
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Figure 4.10: Representation of u;|z = 1 (orange for KDE and blue for histogram) and u; (red for
KDE and grey for histogram), for hyperparameters x; with high (top) and low (bottom) Sy, vy
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4.4.1.2 Cifarl0

We train ng = 1000 different convolutional neural networks. After the initial random search,
the best validation error is 81.37%. Note that the histogram of Figure 4.9b is truncated because
many hyperparameter configurations led to diverging errors. Here, pool_type, optimizer,
activation, learning_rate and kernel_size have the highest S, v, followed by n_filters.
Half of these hyperparameters are specific to convolutional neural networks, which validates
the impact of these layers on classification tasks for image data. The conditional groups
are listed in Appendix B. We do not show Sy, y comparisons for every group for clarity of
the article and simply report that one conditional hyperparameter centered, which triggers
centered RMSprop if this value is chosen for optimizer, is also found to be impactful.

The depth (n_layers) is the less important hyperparameters. Here, the random search yields
a neural network of depth 4 and width 53, with 3 stages (meaning that the neural network
is widened 3 times), which obtained 80.70% validation accuracy, while the best networks
obtained 81.37% accuracy for a depth of 6 and 48 but 4 stages. The conclusion is the same
as for MNIST: increasing the size of the network is not the only efficient way to improve its
accuracy.

We plot histograms of u; and w;|z = 1 on Figure 4.10b for pool_type (top) and n_layers
(bottom) like in the previous section. The histograms of n_layers are interesting because
even the histogram of u; does not seem uniform. An explanation could be that configurations
lead to out-of-memory errors or are so long to train that 1000 other neural networks with
different configurations have already been trained meanwhile. It also explains why its HSIC
is so low. Still, the conclusions that n_layers has a limited impact is valid since there is no
major differences between u; and u;|z = 1.

4.4.1.3 Bateman equations

For Bateman equations, mean squared error goes down to 2.90 x 107°. Like for Cifar10, the
histogram of Figure 4.9b is truncated because many hyperparameter configurations led to
diverging errors. For this problem, learning rate, optimizer, activations and n_layer
can be considered as impactful. Conditional groups are also listed in Appendix B. Three
conditional hyperparameters are important: beta_2, the second moment decay coefficient
of Adam and Nadam, nesterov, that triggers Nesterov’s momentum in SGD and centered,
described previously.

HSIC for n_layers is still the lowest of the significant Sy, y and n_units belongs to less
impactful hyperparameters. We perform the same analysis as for MNIST and Cifar10 and
quote that the best neural network has depth 5 and width 470 while another neural network
of depth 5 and width 62 reaches 3.74 x 10~° validation error.

We plot histograms of u; and w;|z = 1 on Figure 4.10c for learning_rate (top) and
bias_reg 11 (bottom). Histograms of learning rate is interesting because this hyper-
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parameter is continuous so the distribution u;|z = 1 seems more natural. This once again
illustrates the differences of u; and w;|z = 1 for hyperparameters with high and low Sk, v

4.4.2 Modification of hyperparameters distribution to improve
training stability

Up to now, we only considered Y to be the 10% best error percentile, which is natural since
we want to understand the impact of hyperparameters towards good errors. However, HSIC
formalism and our adaptation to hyperparameter analysis allow us to choose any Y. In the
previous section, for Cifarl0 and Bateman, we truncated histograms of Figure 4.9b because
many hyperparameter configurations led to diverging errors. It is possible to understand why
by choosing Y as the set of the 10% worst errors. Then, HSIC can be applied to assess the
importance of each hyperparameter towards the worst errors.
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Figure 4.11: Top: Cifar10. Bottom: Bateman. (a) Comparison of Sy, y when Y is the set
of the 10% worst errors. (b) Histogram of x;|Y when Y is the set of 10% worst errors, with
x; = activations for Cifarl0 and x; = optimizer for Bateman. (c) Histogram of x;|'Y when Y is
the set of the 10% best errors, with x; = activations for Cifarl0 and x; = optimizer for Bateman.

Figure 4.11b shows S, y comparisons, for Cifarl0 and Bateman, when Y is the set of the
10% worst errors. In that case, Sy, y measures how detrimental bad values of x; can be for
the neural network error. For Cifarl0, activation is the main responsible for the highest
errors. If we plot the histogram of activation|Y, we can see that sigmoid is a bad value in
the sense that most of the worst neural networks use this activation function. If we come
back to Y being the set of the 10% best neural networks, we see that none of the best neural
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networks have sigmoid as the activation function. By itself, this kind of knowledge is valuable
because it gives insights about hyperparameter’s impact. It also directly brings some practical
benefits: in that case, we could reasonably discard sigmoid from the hyperparameter space
and therefore adapt the distribution of activation to improve stability. The same reasoning
can be applied to Bateman, with x; = optimizer, for adagrad and rmsprop optimizers.

Note that we could have drawn the previous conclusions by directly looking at histograms as
represented in Figure 4.11b and 4.11c. However, when the number of hyperparameters grows,
the number of histograms to look at and visually evaluate grows as well, and the analysis
becomes tedious. Thanks to HSIC, we know directly which histograms to look at and how to
rank hyperparameters when it is not visually clear-cut.

4.4.3 Interval reduction for continuous or integer hyperparameters
that affect execution speed

One common conclusion of S, v values for the last three machine learning problems is that
one does not have to set high values for hyperparameters that affect execution speed, such as
n_units, n_layers, or n_filters, in order to obtain competitive models. It naturally raises
the question of how to bias the hyperparameter optimization towards such models. Multi-
objective hyperparameter optimization algorithms have already been successfully applied, like
in Tan et al. (2018) for instance, but these algorithms are black-boxes and involve tuning
additional hyperparameters for the multi-objective loss function.

In our case, we can use information from Sy, v to reduce the hyperparameters space search in
order to obtain more cost-effective neural networks. The most simple way to achieve that
goal is to select values that improve execution speed for hyperparameters which have low
S,y values. For MNIST, it would mean for instance to choose n_units = 128, for Cifar10,
n_layers = 3 or for Bateman, n_units = 32.

However, if all hyperparameters that affect execution speed are important, i.e. they have high
S,y value, we may not be able to apply the previous idea. In that case, we can use HSIC in
a different way to still achieve our goal, for integer or continuous hyperparameters (such as
n_layers, n_units, or kernel_size). Note that most of the time, for these hyperparameters,
a too low or high value will increase the error or the execution speed, respectively. We
would like to choose a value which is as low as possible without hurting the error too much.
Suppose that x; = n_layers € {a,...,b} and that Sy, y is high, so that n_layers is among
the most important hyperparameters. It is likely that Sk, v is high because a is too small.
One could therefore compute Sy,x,c{ate,..b},y for ¢ € {1,...,b — a}, starting with ¢ = 1
until Sy, |x,e{a+e,...b},y becomes low. Then, hyperparameter n_layers can be replaced by
n_layers|n_layers € {a+c¢, ..., b}, which has a low HSIC, and whose value can hence be set
to a + c.

To illustrate this, let us come back to Runge data set. We first focus on this example because
we have been able to train ny, = 10000 different neural networks so the methodology can be
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tested with limited noise. In Figure 4.12, S, |x,e{a+e,...p}, v is plotted with respect to ¢, where
x; = n_layers. We see that Sy, |x,c{ate,...b},y decreases until n_layers = 3, after which the
tendency is not statistically significant. Choosing n_layers = 3 makes n_layers belong to
the less important hyperparameters so it is a good trade-off value for execution speed and
accuracy.

0.0008 4
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0.0004 4

Sx|v

0.0002 4

0.0000 4

T T T T T T T T T
1.0 15 2.0 2.5 3.0 3.5 4.0 4.5 5.0
n_layers

Figure 4.12: Sy |\, cfate,...b),y W.I.t. ¢ for n_layers in Runge. The error bars traduce the standard
estimation error.

We apply this methodology to MNIST, Cifar10, and Bateman problems in Figure 4.13. When
plotting these curves, too high values of ¢ have to be discarded since the more ¢ increases, the
less points there are to compute Sy, |x,efate,...b},y- It could explain the strange behavior of the
plots at the right of the axis of Figure 4.13, and the widening of error bars for n_layers =5
in Figure 4.12.

Note that in Figure 4.13, error bars are much larger than in Figure 4.12. Indeed, in these
cases, Sy, |x;efate,...b},y are evaluated with 10 times less points. Hence, one must be careful
with their interpretation. First, for so few estimation points, we are far from the asymptotical
regime under which estimation error is gaussian. It explains why error bars can go below 0,
whereas the value to estimate is a distance. Therefore, these bars only indicate how spread
the error is. Second, since it turns out that the error is very spread, the trade-off value must
be chosen with caution by taking this statistic into account. In this manuscript, we rely on a
human eye to qualitatively chose this value, but in future work, we should study the use of
statistical tests.

Finally, these plots suggests that we could set n_layers = 3 for MNIST, kernel size =3
for Cifar10 and n_layers = 3 for Bateman without affecting the error too much. Once the
hyperparameters space has been reduced to improve neural networks execution time, it is
possible to apply any classical hyperparameter optimization algorithm.
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Figure 4.13: Sy, |x,e{a+e,...p},y W-I.t. ¢ for (a) n_layers in MNIST, (b) kernel_size in Cifar10 and
(c) n_layers in Bateman with error bars (top) and without error bars (bottom). The error bars
traduce the standard estimation error.

4.5 Optimization by focusing on impactful hyperparam-
eters

One of the most successful and widely used hyperparameter optimization algorithms is
Gaussian Processes-based Bayesian Optimization, which we denote GPBO by convenience.
However, this algorithm is known to struggle in too high dimensions. In the case of Cifarl0,
choosing values for hyperparameters that affect execution time would still lead to a space of
dimension 20, which is quite large to apply GPBO.

In Song et al. (2007), the authors introduce the use of HSIC for feature selection and in
Spagnol et al. (2018), HSIC based feature selection is used in the context of optimization.
The idea is to compute Sy, y for each variable involved in the optimization and to discard
low Sy, y variables from it. More specifically, we fix the discarded variables to an arbitrary
value, and then the optimization algorithm is applied only in the dimension of the high Sy, v
variables.

This methodology is particularly suited to hyperparameter optimization. In this work, we have
emphasized the ability of HSIC to identify the most important hyperparameters. It allows
performing relevant HSIC driven hyperparameters selection, which can overcome optimization
in too high dimensional hyperparameters spaces. We go further and present a two-step
optimization. In the first step, we optimize the most relevant hyperparameters but in a
second step, we also fine-tune less important hyperparameters. As a result, the problematic
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optimization in high dimension is split into two easier optimization steps:

1 Optimization in the reduced yet impactful hyperparameters space, which has reasonable
dimension. It allows applying GPBO despite the initially large dimension of the
hyperparameters space. At the end of this step, optimal values are selected for the most
impactful hyperparameters.

2 Optimization on the remaining dimensions. In our case, GPBO can be reasonably
applied in this space, but note that we might have hyperparameters spaces whose initial
dimension is so high that after the first step, the remaining dimensions to optimize
could still be too numerous to perform GPBO. In that case, less refined but more robust
hyperparameter optimization algorithms (like random search or Tree Parzen Estimators
(Bergstra et al., 2011)) could be applied, which would not be so much of a problem
since remaining hyperparameters are less impactful.

For the first step, values have to be chosen for less impactful hyperparameters that are not
involved in the optimization. In Spagnol et al. (2018), the authors choose the values yielding
the best output after the initial random search. Here, the value selection method that aims
at improving execution speed, introduced in Section 4.4.3, integrates perfectly with this
two-step optimization. Following this method brings two advantages. First, we can obtain
more cost-effective neural networks if we keep these values through the two optimization
step. Second, if we do not care so much about execution speed but only look for accuracy,
choosing cost-effective values during the first optimization step improves the training speed
and thereby global hyperparameter optimization time.

The rest of the low Sy, vy hyperparameters value can be set as those of the hyperparameter
configuration yielding the best error. There is one last attention point: one has to be careful
about interactions between low Sy, y hyperparameters. If two low HSIC hyperparameters x;
and x; are found to interact, like discussed in section 4.3.2, and x; has an impact on execution
speed, the value of x; must be chosen so that value of the pair (x;,x;) is close to the value of
the hyperparameter configuration of a low error neural network. The two-step optimization is
summarized in Algorithm 5.

We evaluate this two-step optimization on our three data sets. For each of these, we consider
4 baselines. For each of these baselines, we report the test error (the metric is accuracy for
MNIST and Cifar10 and MSE for Bateman), the number of parameters of the best models,
and their FLOPs.

o Random search: The result of the random search of 1000 configurations plus 200
additional configurations for a total of n, = 1200 points.

o Full GPBO: Gaussian Processes-based Bayesian Optimization, conducted on the full
hyperparameters space, without any analysis based on HSIC. We initialize the opti-
mization with 50 random configurations and perform the optimization for 50 iterations
(enough to reach convergence).
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Algorithm 5 Two-step Optimization

1: Inputs: hyperparameter search space H = &) x ... X X, , ns
2: Apply Algorithm 4: "Evaluation of HSIC in hyperparameter analysis”.
3: Perform interval reduction (for cost efficiency and stability), as in Sections 4.4.3 and 4.4.2.

4: Select values for less impactful hyperparameters that improve execution speed, taking
care of interaction, like discussed in Section 4.3.2.

// Step 1:
5: Apply GPBO to the most impactful hyperparameters.
// Step 2:
6: if goal = accuracy and execution speed then
7. Keep the optimal values of step 1 and the values of less impactful hyperparameters
that improve execution speed. Apply GPBO to the remaining dimensions.
8: else if goal = accuracy only then
Keep the optimal values of step 1. Apply GPBO to the remaining dimensions.

@

o TS-GPBO (accuracy): Two-Step GPBO described in Algorithm 5, with goal = accuracy.
HSICs are estimated using a first random search of n, = 1000 points. Steps 1 and 2 are
run for 25 iterations.

o TS-GPBO (accuracy + speed): Two-Step GPBO described in Algorithm 5, with goal =
accuracy and execution speed.

Random search (ran using 100 parallel jobs for MNIST and Bateman and 24 for Cifar10)
took between 2 and 3 days depending on the data set, full GPBO between 3 and 4 days and
TS-GPBO between 3 and 4 days as well (2 — 3 days for the initial random search and 1 day
for the two steps of GPBO). Time measure is coarse because not all the training has been
conducted on the same architectures (Sandy Bridge CPUs, Nvidia Tesla V100, and Nvidia
Tesla P100 GPUs), even within the same baseline, for cluster accessibility reasons.

We chose the number of total model evaluations for each baseline to obtain approximately
the same total execution time. The differences between the number of evaluations, despite
identical total execution time, can be explained by different factors. First, the random search
can be fully executed in parallel, while GPBO is sequential. Second, step 1 of TS-GPBO
always chooses values for non-optimized hyperparameters that improve execution speed and
training time. As a result, step 1 is quite fast. Besides, experiments show that step 2 usually
converges faster, in terms of the number of evaluations, than full GPBO to the reported
minimum, perhaps because the optimal values found during step 1 make step 2 begin close to
an optimum. The results of 5 repetitions (except for random search) of each baseline can be
found in Table 4.4.

Results show that except for Cifarl0, TS+GPBO yields very competitive neural networks
while having far fewer parameters and FLOPs. For MNIST, TS4+GPBO model has ~ 66 and 41
times fewer parameters and FLOPs than full GPBO and random search. For Bateman, these
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data set baseline test metric params MFLOPs
MNIST RS 08.82 6,267,103 12,709 (x41)

- full GPBO 98.42 £+ 0.05 10,271,367 20,534 (x67)

- TS-GPBO (accuracy + speed) 98.42 + 0.02 151,306 307 (x1)
Cifarl0 RS 81.8 00,444,880 1,832,615 (x11)
- full GPBO 82.73 + 1.45 71,111,761 1,441,230 (x8)
- TS-GPBO (accuracy) 82.60 £ 0.58 9,604,539 650,269 (x4)

- TS-GPBO (accuracy + speed) 79.34 £+ 0.15 9,281,258 178,621 (x1)
Bateman RS 1.99 x10~* 1,259,140 2,516 (x359)

- full GPBO 2.94 £ 0.42 x107* 1,588,215 3,173 (x453)

- TS-GPBO (accuracy + speed) 3.49 4+ 0.31 x10~* 3,291 7 (x1)

Table 4.4: Results of hyperparameter optimization for Random Search (RS), Gaussian Processes
based Bayesian Optimization on full hyperparameters space (full GPBO) and Two-Steps Gaussian
Processes based Bayesian Optimization (TS-GPBO). The mean £ standard deviation across 5
repetitions is displayed for the test metric. For the number of parameters and FLOPs, the maximum
value obtained across repetitions is reported because it illustrates the worst scenario that can happen
for execution speed and how much our method prevents it.

factors are 482 and 380. An oversized initial hyperparameter search space could explain such
a high factor. Still, a reasonable size for the search space cannot be found a priori. Note that
for these cases, we only reported results of TS-GPBO (accuracy + speed) because the results
of this baseline were already satisfying, and TS-GPBO (accuracy) did not bring significant
improvement. For the particular case of Cifarl0, TS-GPBO (accuracy) and (accuracy +
speed) both find a model which has 11 and 9 times fewer parameters than random search and
full GPBO. TS-GPBO (accuracy) finds a model with ~ 3 and 2 fewer FLOPs than random
search and full GPBO while these factors are 10 and 8 for (accuracy + speed). Full GPBO and
TS-GPBO (accuracy) achieve comparable accuracy, but the standard deviation for full GPBO
is 2.5 times higher than for TS-GPBO (accuracy), which demonstrates the robustness of
TS-GPBO (accuracy). Even if execution time is not an explicitly desired output of TS-GPBO
(accuracy), the first step of TS-GPBO, which selects values that improve execution time,
seems to bias the optimization towards more cost-effective models, as the final number of
parameters and FLOPs shows. All these results have been allowed thanks to information
given by HSIC analysis. Hence, TS-GPBO outputs competitive and cost-effective models
but also grants a better knowledge of hyperparameters interaction in these machine learning
problems; as opposed to random search and full GPBO.
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4.6 Discussion

In this chapter, we have investigated the problem of hyperparameter optimization. Indeed, as
we mentioned earlier, this step of supervised deep learning carries high stakes for numerical
simulation because hyperparameters can have a high impact on both the accuracy and the
cost efficiency of neural networks.

We used sensitivity analysis, an approach that is widely used in numerical and uncertainty
analysis. Finally, we designed a methodology that tackles the performance-accuracy trade-off.
Furthermore, as the experiments show, the obtained methodology is usable for a broad range
of machine learning applications that involve hyperparameters. As a result, in the process of
tuning the neural network hyperparameters to conduct supervised deep learning, we used a
methodology that comes from numerical and uncertainty analysis.

4.6.1 Impact for deep learning

Many techniques have already been introduced to handle hyperparameter optimization,
but they often suffer from a lack of interpretability and interactivity. In this work, we
tackled these problems by proposing an HSIC based goal-oriented global sensitivity analysis
applied to hyperparameter search spaces. We showcased how we can use this information
by improving the stability of training instances and the cost efficiency of trained networks.
We also introduced an interpretable hyperparameter optimization methodology that yields
competitive and cost-effective neural networks based on feature selection.

These findings are of interest to the machine learning community. Though these example
methodologies can be taken as contributions by themselves, they should also be understood
as demonstrations that HSIC based goal-oriented global sensitivity analysis is interesting
and valuable for hyperparameter optimization. In the end, an important outcome of this
work was to make an insightful tool, HSIC, available to the community in the context of
hyperparameter optimization.

4.6.2 Impact for numerical simulations

The impact on numerical simulations straightforwardly stems from the fact that we tackled
the performance-accuracy trade-off of neural networks. Indeed, we obtained lighter networks
without significantly affecting the error, which is the ideal goal when accelerating numerical
simulations.

Finally, the results on hyperparameters’ relative importance presented in this work have
one thing in common. Systematically, the optimizer is at least the second most impactful
hyperparameter. It motivates us to work on the optimization of neural networks in order to
improve the prediction error and legitimates the next chapter.
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4.6.3 Other comments

Other points can be made regarding the presented results and the potential follow-up work.
They can be grouped into the following topics:

Hyperparameters modeling choice. HSIC is a powerful tool that is widely used for
sensitivity analysis as a dependence measure. Its application to hyperparameter optimization
required some work, especially regarding the complex structure of hyperparameter space. To
achieve this goal, we made some modeling choices, such as applying ®, to map hyperparameter
x; to a uniform random variable. The good results obtained in Section 4.5 validate not only
the usage of information given by HSIC for hyperparameter analysis but also this modeling
choice.

Automating Two-Step Gaussian Process-based Bayesian Optimization. In this
work, we presented methodologies for exploiting HSIC information that involved human
intervention. Indeed, someone has to actively decide which hyperparameter deserves to be
considered as more or less impactful. Nevertheless, one advantage of HSIC is that it is a
scalar metric. One could construct an HSIC based hyperparameter optimization by setting a
threshold above which hyperparameters are considered impactful. It would lead to an end-to-
end automatic yet interpretable hyperparameter optimization algorithm. Though Spagnol
et al. (2018) use the idea of a threshold, its application to hyperparameter optimization has
not been studied in this thesis and could be part of future works.

Other dependence measures. In this work, we used HSIC as a dependence measure. Our
derivations for its application to hyperparameter analysis still hold for any other dependence
measure sharing the same properties as HSIC, though studies of different dependence measures
is beyond the scope of this chapter.

Global hyperparameter optimization speed up. We presented some ways of using
HSIC in hyperparameter optimization, but this chapter mainly emphasized the possibility of
exploiting it in order to find lighter models. We are aware that execution speed is not always
a goal for machine learning practitioners. Still, machine learning practitioners are always
concerned about training speed. The first step of TS-GPBO (accuracy) demonstrated the
possibility to use HSIC to improve training speed without hurting the final accuracy, so even if
final execution speed is not a goal, TS-GPBO made it interesting to use HSIC for that purpose.
To go further, it would even be possible to apply parallel GPBO like described in Snoek et al.
(2012), or to use Hyperband on the initial random search, since HSIC computation only relies
on the error of the p-% best neural networks.
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Further execution time improvement. One advantage of execution time improvement
obtained thanks to HSIC is that it only relies on choices for the conception of the neural
network. Therefore, additional improvements could be made by applying other techniques
like quantization, weights pruning, or multi-objective hyperparameter optimization.
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Chapter

A view of learning from the Partial Differential
Equation theory

The third of the main steps for supervised learning that we identified in Chapter 2 is the
learning, or training step. As we mentioned earlier, training a neural network is a non-convex
optimization problem. Many techniques are used to tackle this problem, most of which are
first and second-order optimization algorithms.

This chapter explores a theoretical question: what is the link between second-order optimiza-
tion and PDE resolution? To that end, we consider the neural network fy as the unknown of
a PDE defined on the parameter space ©, and constructed using the formula of the Newton
algorithm. We show that under some conditions, this equation is a drift-diffusion PDE that
can be solved by averaging the realizations of a stochastic process. This PDE-based setting
provides a learning framework, relying on exploring the parameter space by a stochastic
process, that can benefit from PDE resolution theory.

We derive improvements from this framework and enhance classical stochastic gradient descent
with new terms that speed up the convergence in convex regions of the parameter space on
our experiments. We also use a stability condition from PDE resolution theory that translates
into constraints on the learning rate. It allows efficiently exploring the parameter space while
maintaining the stability of the process without any learning rate tuning. We showcase the
effects of these improvements on a simple two-dimensional optimization problem involving
training a neural network with two neurons. A complementary view of the work of the present
chapter can be found in Poétte et al. (2021).
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5.5.2 Interplay between numerical analysis and machine learning . . . . 121

5.1 The optimization task

As it has been mentioned in the previous chapters, the learning of a function f : RPin — RPout
by a neural network fp consists in minimizing a loss function J(@) with respect to 8 € ©, the
parameters of the neural network. Recall that the loss function J(8) is defined by:

J(6) = EIL(f(x.0), f(x))] = / L(f(@.0), f(x))dPy = / L(z, 6)dPy,

where P, denotes the probability distribution of the data and L : RPe«t x RPevt — R denotes
a loss function (for instance, the Lo error). We write L(x,0) = L(f(x), f(x,0)), and
fo(x) = f(x,0) for conciseness. Hence, learning is an optimization task where the goal is to
look for @ that cancels the gradient

VeJ(0) = /L’(az,@)vgf(az,e)dIP’x,

where we note L' : z,y — V,L(x,y).

5.1.1 Newton-based algorithms

To cancel the gradient, Newton algorithm uses H(.J)(0) = V3.J(0) to iteratively update 6.
The update formula is given by

O = 6 — H(J)(6")'VeJ(6").

This algorithm belongs to a category of methods referred to as second-order optimization
methods. Note that most of these methods are derived from the Newton algorithm. However,
they are not common in deep learning because the optimization problem is non-convex, and
computing the inverse of the Hessian H(J)(6%)~! is a challenging task. Indeed, in a non-
convex setting, nothing ensures that H (J)(6%)~! is positive definite hence the optimization
may go upward. Moreover, explicit computation of the inverse of the Hessian suffers from a
O(Card(0)?) complexity, which is unaffordable for modern neural networks.

The algorithms used in machine learning all alleviate the problem of the Hessian by avoiding
its exact computation. Inexact Newton methods compute an approximation of the Hessian,
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which is inexact but still brings some computational advantages. For instance, rather
than computing H(J)(6%)~!, Conjugate Gradient Newton (Golub and Van Loan, 2013)
performs a few iterations of the resolution of the system H(J)(60%)s = V4.J(0%) of unknown
s. Subsampled Newton methods (Byrd et al., 2011) approximate the Hessian with fewer
samples, limiting the computational overhead. The default of these algorithms is that they do
not naturally deal with non-convexity because they are only designed for convex optimization
problems. Some methods are designed to solve this problem (Conn et al., 2000), but none
has been established as a gold standard.

Stochastic quasi-Newton methods like L-BFGS (Nocedal and Wright, 1999) or Gauss-Newton
methods (Schraudolph, 2002) tackle both problems at the same time by computing an
approximation of the Hessian that is ensured to be symmetric positive definite. Finally, some
methods only rescale the gradient, which is equivalent to approximating the diagonal of
the Hessian. Becker and Cun (1989) compute the diagonal of the Hessian estimated with
Gauss-Newton method, while RMSprop (Tieleman et al., 2012) ensures equal optimization
progress along each dimension. Empirical improvement on RMSprop, like Adagrad, Adadelta,
and Adam (Duchi et al., 2011; Zeiler, 2012; Kingma and Ba, 2015) are very popular in deep
learning.

5.1.2 Gradient descent-based algorithms

The most popular algorithms for optimization in deep learning are gradient descent algorithms.
The idea is to iteratively update @ along the direction defined by VgJ(6) to hopefully reduce
J(0) at each step. The formula for the update of 8 is

0"t = 6F — Ve (6Y),

where v > 0 is a hyperparameter called the learning rate, which can be seen as a step size.
This simple algorithm is the basis of a very furnished research area that encompasses all
first-order optimization methods for deep learning.

Notice that the gradient descent can be seen as a Newton algorithm that alleviates the
problems regarding the computation of H(J)(0) by assuming that H(J)(0)™' = vIcarde)-
Besides, RMSprop, Adam, Adadelta, and Adagrad are often considered first-order optimization
algorithms because they only involve a rescaling of the gradient, and the rescaling does not
explicitly come from an approximation of the Hessian. Stochastic Gradient Descent (SGD,
Robbins and Monro (1951)), the stochastic counterpart of gradient descent, is still very
popular in its simplest form for optimization in deep learning. Indeed, it is computationally
efficient and naturally alleviates the problem of non-convexity because v > 0. In addition, its
stochastic nature may avoid the process of getting stuck on saddle points in the optimization
landscape.

Some methods still aim at improving SGD. They do so by applying momentum to the
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optimization trajectory, thereby helping the algorithm escape local minima and accelerating
the convergence. Among the most famous algorithms, we can cite heavy ball (Polyak, 1964),
which simulates the dynamics of a particle moving in the parameter space and subject to
Newton’s laws of motion. Another technique is to add Nesterov’s momentum (Nesterov, 1983),
which ensures the best convergence rate achievable with first-order methods when J is convex
and has Lipschitz continuous gradients.

5.1.3 PDE based optimization

Some works intend to cast the optimization at play in machine learning into PDE frameworks.
The first inspiration of heavy-ball, as well as the first analysis of its convergence in (Polyak,
1964), was based on second-order ODE analysis. Yang et al. (2018) revisit this approach and
introduce a more general framework that encompasses more diverse techniques such as SGD,
Newton’s methods, and their variants accelerated by Nesterov’s momentum. This framework
enables a more thorough analysis of these algorithms but only aims at gaining insights on
their behavior and is not designed to improve them.

Some works model the successive iterations of SGD as a stochastic process that solves a
diffusion PDE. Mobahi (2016) introduces an algorithm that brings many advantages stemming
from the analogy with PDE resolution. For instance, the process explicitly adds stochasticity,
and the framework dynamically controls the learning rate. Gelfand and Mitter (1991) introduce
Langevin SGD, which explicitly adds noise to the SGD to help it escape from local minima.
This algorithm was later analyzed by Raginsky et al. (2017), which draws a parallel between
Langevin SGD and a continuous-time diffusion process.

However, none of these works exploits the unique structure of the learning problem based
on the composition of L and fg. In our work, we take this specificity into account, similarly
to the Levenberg-Marquardt algorithm (Marquardt, 1963) for least-squares problems. In
addition, we use our framework to derive a new optimization algorithm, which empirically
exhibits original stability and accuracy properties.

5.2 Stochastic resolution of Partial Differential Equa-
tions

In this section, we point out the link that can be made between optimization and resolution
of PDEs. These derivations assume that p,,; = 1, which still spans a large range of machine
learning problems. Then, we remind some tools of PDE resolution theory that are needed to
exploit this link.

93



CHAPTER 5. A VIEW OF LEARNING FROM THE PARTIAL DIFFERENTIAL EQUATION THEORY

5.2.1 A link between optimization and resolution of PDE

The update formula of Newton algorithm can be reformulated as :

Vo (0) + H(J)(0)(6" — 8) =0,

where @ is the current weights values and 6* is the updated value that we are looking for.
This formulation can be written based on f and L :

0— / L'(x,0)Vof(z, 0)dPy
(5.1)
+/ [L’(a;,a)v?,f(x,e)+L”(a;,e)vgf(a;,e)vgf(w,e) (0" — 0)dP,.

equation (5.1) can be seen as a Partial Differential Equation (PDE), of unknowns 6* and
0 — f(x,0), describing the update process of 8. Note that this PDE system is unclosed
because we only have one equation for two unknowns. This formulation still emphasizes
the previously described dimension problems stemming from the computation of V3 f(x, 6).
However, it enables us to use tools from numerical analysis to try to overcome this problem.
In the following, we focus on Monte Carlo (MC) resolution of PDEs, which is particularly
suited to high-dimension problems.

5.2.2 Background on stochastic resolution of PDE

In order to explicitly bridge the gap between learning and stochastic resolution of PDE, we
need to introduce some theoretical tools. The formulations and notations are taken from
Oksendal (1992); Stroock and Varadhan (1997).

Definition (Ito process). Let t,x € RT x R" — p(t,x) € R", t,x € Rt x R" — X(t,x) €
R™™ and dB* be an m dimensional Brownian process. Then, the process X' defined by

dX' = p(t, X")dt + X(t, X")dB', (5.2)

is an Ito process.

Lemma 2 (Ito Formula). Assume X' is an n dimensional Ito process. Let t,x € RT x R™ —
g(t,x) = (q1(t, ), ..., gp(t, x))" € R? with g being in C*. ThenY"' = g(t, X*) is a p dimensional
Ito process and verifies Vk € {0, ..., p}

n 1 n
Ay = Ougr(t, X")dt + > 0y, gi(t, X)dX] + 5 > 2, ot X"dX!dX].
=1

ij=1
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Lemma 3 (Ito lemma). Let X' be an Ito process following equation (5.2), with t,x €
Rt x R" = p(t,x) € R" and t,x € RT x R = X(t,x) € R, Lett,x € Rt x R" —
g(t,z) = (q1(t,x), ..., gp(t,x))" € R? with g being in C* and Y' = g(t, X*). Then we have
Vk e {1,....p}

dY}E =895 (t, X1)dt + Za gt Xt XY + Z 07, . gr(t, X [Z(t, X)ET(t, X)) | dt

=1 ’L] 1
+ ) Ogn(t, X1 Y 3 5(t, X1dB,
i=1 j=1

(5.3)
where [S(t, XHET (6, X)];; = > Bik(t, X)Z, (¢, X*). The previous equation (5.3) can
be formulated in a matrixz form, for conciseness :

_ 8tg(t,Xt)dt+ng(t,Xt)u(t,Xt)+%Tr[2(t XY hg, XS0 X de

+ Vag(t, X")X(t, X")dB.

In the previous definitions and lemma, we have introduced X¢, an Ito process, and Y*! =
g(t, X"). In order to tackle the learning problem defined in equation (5.1), we are going
to construct @ as an Ito process and f as a process constructed on @, with appropriate
assumptions on g and 3. One last tool is needed to work on bridging the simulation of such
a process with our PDE resolution.

Theorem 1 (Kolmogorov backward equation). Let fO be in C* and let X' be an Ito process
as in equation (5.2) with initial condition X° = s. Kolmogorov’s theorem states that fs(t,s)

defined as fs(t,s) = Ex:[f°(x)] is solution of

O fs(t,s —1—28 Ss(t, s)pi(t,s) + = Z . fs(t, s)[E(t,s)ET(t,s)]m =0,

7,]1

(5.5)
fs(0,8) = fo(s).

The terms u(t, s) and [X(t, s)X7 (¢, s)] are the drift term and diffusion coefficients. This
theorem states that we can solve a drift-diffusion equation by averaging realizations of a
stochastic process, f°(X*), which we can simulate based on an Ito process, X;, thanks to Ito’s
lemma. At this point, we have introduced all the mathematical tools needed to bridge the
gap between the learning task and stochastic resolution of PDEs. Yet, we are still far from
this goal. The next section establishes this link.
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5.3 Learning task formulated as a stochastic PDE

Using the tools previously described in the context of learning requires linking equation (5.1)
to equation (5.5) - as of now, those two equations may still seem very different. Indeed, the
former is not formulated as a drift-diffusion equation, is stationary, and still depends on x,
unlike the latter. In a first section, we formulate equation (5.1) as a drift-diffusion PDE and
close the gap with equation (5.5). Then, we introduce discretization methods to solve this
equation.

5.3.1 The optimization step as a drift-diffusion equation

In this section, we emphasize the link between the PDE formulation of the optimization step
introduced in equation (5.1) and a drift-diffusion PDE that can be solved stochastically using
Ito processes and Kolmogorov’s equation. To that end, we have to get equation (5.1) as close
as possible to equation (5.5).

There is a first link which can be established immediately. The variable s echoes 6 so the
function fs echoes f and since they live in RPe»t and RP, p echoes p,,:. Moreover, n echoes
Card(0). In the following, we denote p,,; by p and Card(@) by n.

The second link is less straightforward but can still be established quite easily. It alleviates the
fact that equation (5.1) is vectorial while equation (5.5) is not. Let us introduce an arbitrary
vector a € R™. Then, equation (5.1) is equivalent to

0 :/L'(az,e)aTvgf(w,O)dPx

+ /aT [L’(m,O)VZf(m,O) + L”(m,e)vef(m,a)vgﬂm,e)] 6 —oyap,,  O0)

Vo € R".

This equivalency is ensured only if equation (5.6) is solved Va € R" or for a being the
components of a basis of R". To make it even more look like equation (5.5), we can
reformulate equation (5.6) to group the derivatives of f of the same order. Then, we have

0= Z / 0o, fr(x, 0"y [L’(:c, 0') + L"(x,0") Z Oy, fr(x,0")(0; — «9;)] dP,
i=1 J=1

] — .
+5 Z /6§i79jfk(:c, 6")20; L (,0")(6; — 0%)dPy,

,j=1

Va e R" k€ {1,...,p}.
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The other problems we still have to deal with are more difficult and deserve their own section.
These problems are :

« Equation (5.5) is unstationary, i.e. there is a dependance in time and an additional
time dependent term, 0, fs(t, s), whereas equation (5.6) is stationary.

« Equation (5.6) is integrated on dPy, while x is not explicitly found in equation (5.5).

To focus on these problems, from now on, we assume for clarity and without loss of generality
that p,ws = p = 1. Hence, fi becomes f in the following equations.

5.3.1.1 From stationary to unstationary processes

As we just saw, in equation (5.6), fs echoes f but fs depends on ¢, unlike f. Let us consider
the following unstationary equation

Ozat/f(cc,ﬂt)d]P’x

+ Zn: / Op, f(x,0") [L’(:v, 0') + L"(x, 0" Zn: b, f(z, Ot)(é’; — 9§) dPy
i=1 j=1 (5.7)

IR / ‘
+ 3 Z /892“9jf(w, 0")2c; L' (x,0")(0; — 0°)dPy,

ij=1

Va e R" k€ {1,...,p}.

This equation must be solved V¢ € [0,7] and V6 € ©. We consider the case with T < oo
and |0| < oo, where equation (5.7) together with an initial condition f°(8) = f(x,8°) is a
Cauchy problem. In that case, the problem is well posed (Brezis, 2010).

However, introducing nonstationarity implies changing the initial approach. Indeed, equa-
tion (5.1) describes one step of a Newton algorithm, so solving this PDE returns 8*, the next
update value for 8. Here, we simulate a nonstationary process that satisfies equation (5.7).
Thus, 8* — 0 can be seen as a parameter shift. We still have to model this shift, which will
be discussed later, but it is important to note that the simulated process now explores the
parameter space as much as it optimizes J(8).

Now, since f depends on t through 8%, J(0") also does, and the optimal ;- is obtained by
monitoring J(0") (or any reference metric, like for instance the validation error) throughout
the simulation. In other words, in that case,

0" = 0" with ¢* = argminJ(0").
t€[0,T]
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Remark. This methodology is similar to many simulation codes, especially in computational
physics (e.g. Kluth and Després (2010); Maire et al. (2007a)). We are often interested in
a metric based upon the simulated phenomenon. For instance, in solid mechanics, we may
monitor the main stress of material under simulated constraints. Recording the mazimum
stress (which would be analogous to J(0")) allows assessing if the material would break or
not under these constraints.

5.3.1.2 The dependence with respect to x
First of all, note that solving equation (5.7) is equivalent to solving Vx, x ~ dPy,

(0 = atf<xa 0t>

+ Z aﬂif(x> Ot)ai L/(X> 01&) + L”(Xa 0t) Z a@jf(xv Bt)(e;k - 05)

i=1 j=1
1 < ) . (5.8)
+5 > 03 4 f(x,0")20:L (x,0")(07 — 6.
i,j=1

f(x,0°) = f°(0), 0O, tc0,T], x~ dPy.

 together with the evaluation of the error metric.

This equation is very similar to equation (5.7). The only difference is that it has to be solved
Vx ~ dPy. Equation (5.8) is a typical formulation of an uncertainty quantification problem,
and many methods related to this research field are able to handle it, see Carrillo and Zanella
(2019); Pareschi (2020); Poétte (2020, 2019a,b); Le Maitre et al. (2002). However, to stick
with the context of learning, we have to go further.

Let us decompose f(x,0") into

f(w’gt) = f(0t> + f<w70t)’
where
7(6") = / f(z,0)dPy and f(x,0) = f(z.0") — [(6).

The function f is the mean of f over dPy and f is a centered fluctuation. This kind of
decomposition is intensively used in turbulence modeling, see Majda (1984). We then have to
solve
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(0= 8,f(x,0"

+> o fx0) [ [ww, 0') + L' (2,0') " 0, f (2. 0')(6; 9;->] aP,
=1

J=1

]- . r / *
b3 D0 Tx 02 / oL (1, 0)(6 — 1) Py

ij=1
+Z/89if(w,0t)ai
i=1

1 . ¢ / *
3y / 08 o, (. 0120, (1, 0°) (05 — 01)dP,

3,j=1

L f(x,0% = f°(0), 60O, tc|0,T], x~ dPy.

L'(x,6") + L"(,0")> 0y, f(x,6")(0; - e;.)] dP
j=1

The above PDE is not closed in the sense that we have one equation but two unknowns f
and f . One way to solve it is to choose a heuristic to add a second equation to the system.
In order to close the gap between equation (5.9) and equation (5.5), the most straightforward
hypothesis to make is that f is negligible in the resolution of equation (5.9). It adds a second
equation which is f = 0, and yields the following PDE system :

(0= 0,f(8")
+ Z Do, f(0") /ozi [L’(m, 0') + L' (x,0") Z Oy, f (x,0")(0; — 05) | dPx

. (5.10)
1 r / *
33 8§i’9jf(0t)2ai/L (2, 6")(6; — 61)dPy.

4,j=1

\f(m,@o):fo(e), 0cO, tel0,T], x~ dPy.

Then, it is possible to solve equation (5.10) by identifying it with equation (5.5) and simulating
the corresponding [t6 process.

5.3.2 Learning by simulating a stochastic process

In the previous part, we have constructed a formalization of the learning problem that
enables its resolution using equation (5.5), namely the Kolmogorov backward equation. Still,
equation (5.10) can not be solved as such. We need to choose g and 3 to match equation (5.5).
This implies to choose values for a and 8* — 8. Moreover, the definition of 8 and of Py is
continuous, and since equation (5.10) can not be solved analytically, we have to focus on their
discretization.
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5.3.2.1 Identification of the drift and diffusion coefficients

In equation (5.10), the drift term g can be easily identified. We have :

11:(8) = /ozi (L’(a:,Ot) + L' (x, 0" zn:aejf(m,et)(e; - 9§))d19>x.

J=1

However, identifying the diffusion coefficients, 3 is not so straightforward because it implies
to find 3(6") such that :

(=637 (¢, et)}m = 2/aiL’(a:,9t)(9;'f — 0})dPy. (5.11)

Lemma 4. A decomposition as in equation (5.11) always exists.

Proof. Let us first remark that the matrix X(0")X7(¢,0") is symmetric by construction.
Hence, we must have Vi, j € R",

[(D(0)% (1,6)],, = [£(6")2"(t,6")] (5.12)

] g

We can always satisfy this constraint by taking Vi, j € {1,...,n}?,

(6] — 01) = (67 — 61).

This property is verified if we choose a; = 0 or 8 — 0! = 0, Vi € {1,...,n} but the former is
trivial and the latter removes the stochasticity from the problem, which is not desirable. The
only other possibility is that e o 8* — @*. In that case, it is possible to choose

« 0" —0' = [L'(x,01,dPy

e X = 17,“
where 1,, = (1,...,1)T € R™, which allows defining :

20" = =

1,1,7. 5.13
NG (5.13)

/L’(m, 0")dP,
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Note that there may be other possible decomposition that satisfy equation (5.12) (see Section
5.4.1 for another example). Every possible decomposition choice could be seen as a different
heuristic to solve the minimization problem. However, in practice, since 3(0") is in factor of

g, it is not mandatory to perform the decomposition since one can simply directly sample
from N (0, X(0)27 (¢, 6%)).

In the following, we assume the existence of X(6") since we can always at least choose a
decomposition like in equation (5.13). Moreover, we denote 3(6") by [ X(z, 0", cot, 0* —0")dPx
to account for the possible choices of o and 8* — 0" and their impact on the integration with
respect to x. Indeed, they can be chosen such that they depend on @« and 6*. Nonetheless,
we do not include these dependencies in the notations for clarity and because they are not
mandatory.

5.3.2.2 Discretization schemes

Equation (5.10) still can not be solved as such because 0 is defined as a continuous It6
process, and [Py is a continuous probability distribution. In practice, equation (5.10) can not
be solved analytically, and 8* has to be simulated numerically. Moreover, we only have access
to a finite set of samples of Py, which is the training data set.

Discretization of 8" : Thanks to Kolmogorov’s backward equation, we can solve equa-
tion (5.10) by averaging the stochastic process

t
6" = 0" + // (L (x,0°) + L' (x,6°)aV} f(,0°)(0" — 0°)] dPyds
0
t
+ // Sz, 0°, o, 0° — 6°)dPd B,
0

with B® a m dimensional Brownian motion. Many discretization schemes can be used in
order to simulate this stochastic process. In this work, for simplicity, we consider an explicit
Euler discretization scheme over time step [t*,t*"! = t* + At]. The process 8" can then be
simulated using the expression

i+ — gt 1 Ay / [l (z,6%) + L' (x, 0)aV} f(z,0)(6° — 6*)] dP;

- (5.14)
+ VAL

/E(w,@k,a,e* — 0")dPy | g,

with g = (gy, ..., &,,) and g; ~ N(0,1) independent and identically distributed.

Remark. Equation (5.14) implies to choose a discretization time step At. This hyperparameter
s analogous to the learning rate v, which can be seen as a time step on the optimization
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trajectory of gradient descent.

Discretization of P, : The discretization of P, is ubiquitous in machine learning since,
most of the time, we only have access to {x1,...,xn}, a set of samples from this distribution.
In such cases, the solution is to use Monte Carlo integration. Hence, equation (5.14) becomes

N
0" = 0" + % Z [aL! (z;,0%) + L (x;, 0% )V f (i, 0%)(6F — 6")]
-1

(5.15)

VAt > k * k
+T Zzlz(mi,e ,o, 0" —0%) | g

Remark. In equation (5.15), we need to compute Vy f(x;, 0%) in order to obtain @1, The
PDFE formulation of the problem does not alleviate the need to use the gradient back-propagation
algorithm.

Now, thanks to equation (5.15), we have a general, PDE-based framework for optimizing 6
in order to minimize any test error based on fg. All that is left is to simulate 8% and assess
our test metric of interest at any iteration. For suitable choices of a, 8* — 6 and in the
regime where f = 0, Kolmogorov backward equation guarantees that this process solves our
minimization problem. It naturally raises the question of whether the assumption f =0,
and the possibility to choose a, 8* — 0 are reasonable or not. The following sections tend to
comfort these assumptions. Indeed, we show that SGD, well known for its empirical success,
falls under our PDE framework. Moreover, we design a new and promising optimization
algorithm using specific choices of o and 6* — 6.

5.4 A PDE-consistent Stochastic Gradient Descent

The PDE-based framework for learning based on the simulation of 8% as a stochastic process
leaves the possibility to choose a and 8* —0*. As we mentioned earlier, different choices would
possibly lead to other heuristics and different algorithms. That said, we could investigate to
what extent already existing optimization algorithms used in Deep Learning fall under this
framework. As a first step towards a complete answer to this broad question, we focus on the
most commonly used one: Stochastic Gradient Descent (SGD). We first emphasize how SGD
is related to our PDE framework. Then, thanks to well-known properties from PDE resolution
theory, we introduce a new "PDE-consistent” SGD that we test on a simple example. This
algorithm is an illustration of how learning may benefit from numerical analysis.
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5.4.1 SGD as a stochastic process simulation

To emphasize the link between SGD and the PDE framework, let us first come back to the
definition of Gradient Descent (GD). Recall that, in its more general form, one iteration of
GD can be written

0k+1 — ek o ’YVQJ(Ok),
with
Vo (60) — / L', 0)Vo f(x, )dP,.

The gradient VgJ(0) is estimated using a training data set {1, ..., xy} of N samples drawn
from Py. Hence, one iteration of GD follows the expression

N

g+l — gt — Z (@, 0)Vof(x;,0%) =6 — / L'(z,0)Vef(x,0")dPy,

where dPY = + ZZ  0(x; — x) where ¢ is the Dirac measure. In practice, in deep learning,
SGD is almost always used instead of GD. SGD consists in randomly selecting a subset
{Zp1), .o, Tpw,) } of the training data set {x1,...,xy}, with N, < N a hyperparameter called
batch size and ¢ : {1, ..., Ny} — {1, ..., N} an injective application randomly defined at each
batch construction. Then, the update formula is given by

6"+l = ZL’ Ty, 0) Vo f (T, 0F).

Remark. This preference can be justified by different reasons. First, when the training data
set is too large, estimating the gradient with the whole data set may be too expensive in terms
of hardware memory consumption. Moreover, some empirical results show that with a reduced
batch size (Keskar et al., 2017; Izmailov et al., 2018a), the obtained neural networks generalize
better, although it is still very discussed (Hoffer et al., 2017; He et al., 2019). Finally, inducing
stochasticity may help to escape from saddle points and local minima.

Due to the statistical properties of Monte Carlo estimator,

/ / N 1
§ L'(@y). 8) VoS (@), 8°) = / I(2,0)Vo (v, 6)0PY + O( ).
1< 1
= 5 2 V(@ 0Vof @6+ 0( )
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Furthermore, asymptotically (when N, and N grow), thanks to the central limit theorem,

A(6Y)

VN, &
A(6Y)
JN; ©

ZL’ Ty, 0)Va f(Tp), 0%) = /L’(az,@)vgf(az,Bk)de—k

N
1
i=1

where g ~ N(0, I,,) and A(0%) is defined such that

[AAT](6%) / L'(x,0))’Vof (@, 0"V f(x,0")dPY

(£
[/L’ x,0)Vof(x, Ok)d]P)N]

/L’(a: O)V, f(z, 6X)dPY |,
=< (L(2:,0)) Vo f(w:, 0"V f (i, 05)"
=1

iz Z L(x,,0)Vof(x,, 0L (z,,0)Vi.f(x,, 0,

p,q=1

ZIH

where the matrix [A’“AkT] € R™" is the covariance matrix of A¥g. Consequently, for one
SGD iteration, we asymptotically have

N
6" = 0" — 3" L'(@:,0)Vo/(x:, 6") + _mAk (5.16)
=1

Remark. In the previous derivations, we considered that the set {@ g1y, ..., To(n,) } was sampled
from {zx1, ..., xn,} with replacements. However, most of the time, {xy4q), ..., Tgn,)} s sampled
without replacement, so K = N/N, iterations are performed following equation (5.16). These
K iterations are called an epoch. In fact, there are two loops in SGD. In the first, one
iteration is one epoch during which all the points in the data set are used. The second loop
consists of K updates of @ and is nested in one epoch. In this section, we chose not to
formalize the epochs since it would make the notations heavier without affecting the analysis.

Equation (5.16) emphasizes that the optimization trajectory of @ in SGD can be seen as a
realization of a stochastic process. This observation naturally raises the question of how SGD
integrates into our PDE framework. The answer relies on modeling choices for L, a and
0* — 6 when comparing equation (5.16) with equation (5.15).
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Reminder: The PDE framework for learning

In the PDE framework, learning consists of simulating the stochastic process

A N
0" = 6" + Wt > (ol (w0, 6%) + L' (x;, 6*)aVg f(x;, 6)(6° — 6%)]

=1

VAt = k * k
+T ZE(CI%,Q ,a, 0" —0%)|g.

i=1
It asymptotically solves the PDE

(0= 0,f(")
+) 05, f(6") / a [L’(m, 0') + L"(x,0") > 0y, f(x,6")(0; — ') | dPx
) i=1 j=1

]- - £ / *
+5 > 8§i79jf(0t)2ai/L (z,0") (07 — 0")dP,

ij=1

| f(x,0%) = f°(6), 60, tc0,T], x~ dPy,

which matches the PDE formulation of learning described in equation (5.6) if f = 0 and
for a given . The expression of the drift term and the diffusion coefficients that are to
be identified are:

« The drift term: z4(8) = [ a(L’(a:i, 0) + L"(x;,0)VY f(z,0)(0" — 9))dIPx,

« The diffusion coefficients: [XX7]. (0) =2 [ oL/ (x, 0)(0; — 0;)dPx.

)

For readability, we provide a reminder in 5.4.1 to emphasize the importance of choosing L, «
and 0* — 0. Let us choose oo = —Vg f(x, 8%). We retrieve the first term of g, the drift term.
Then, the second term in the drift becomes

N
a;L"(x,0")0y, f (,0")(0; — 05) = %ZL”(:@-, 0" \Vof(xz;, 0"V, f(x,0)(0" —0%). (5.17)

In order to identify equation (5.16) with equation (5.15), we have to make sure that this term
is negligible. This happens if either 8* — @ = 0 - but it would cancel the diffusion coefficients
thereby forbidding stochasticity - or if L” = 0. We then have to choose the second solution
and set L” = 0, which implies that L’ is a smooth L' norm.

Let us now focus on the diffusion coefficients. Considering the previous choices, we have to
ensure that
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Q/L/(ma Ok)891f<m> 019)(9; - eﬁ)d]P)x :’72/ (L/(ma 0))2091f<$7 ek)aajf(m, Ok)Td]P)x
—v? / / L'(x,0)0, f(x,0")L'(x,0)0y, f (', 0" )dPxdPx,
where x’ follows the same distribution of x. This condition holds if we choose:

2

2
0" — 6" = %L’(m, 0")V? f(x, 0F) — %/L’(m,@k)vgf(m,ek)d]?x.

By making hypotheses on «, L, and 8* — 8, we managed to recast SGD as a special case of
our PDE framework.

5.4.2 A PDE based SGD

Considering SGD under the previously described PDE framework implies modeling choices
that may not be reasonable. In this part, we construct a modified version of SGD, which we
call PDESGD, which enjoys benefits from the PDE framework.

5.4.2.1 Alleviating constraints on the stochastic process

In the previous section, we demonstrated that under some hypothesis made on o, L and
0* — 0, the process 6% simulated with SGD solves the PDE equation (5.10). However, these
hypothesis hold under constraints on L and f. These constraints are :

~

. f~o,
e L"~0.

For machine learning problems where L” ~ 0, e.g. when the loss function is a smooth I
error, SGD is known to yield satisfying results (this loss function is implemented in all deep
learning libraries). Hence, in this work, we assume that the constraint f ~ 0 is reasonable
(this point is thoroughly discussed in Poétte et al. (2021)). However, the constraint L” ~ 0
is not respected in many machine learning problems. It is the case, for instance, when L
is chosen as the mean squared error or the binary cross-entropy. In this section, we make
different choices for e and 8* — 0 that alleviate this constraint, resulting in a new update
formula that is slightly modified compared to that of the classical SGD.

Let us choose
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o = — VGf(m, ek)’
0" -6 :%L’(m, 0"\ f(x,0%) — %/L’(mi, 0"\ f(x, 6%)dPy,

p(8) = [ [L@.6)Var(@.6") + 51" (2.6 L'(w.6)Vaf (2,675 (.6 Va (2. 6"
=~ A (@, 05V f (z, 05V f(z, 0) / L@, 6"Vof(a/,6%)dP, | dPy,

2
L A@),

VN,
where A(0?) is given by

>(0') =

N

ANT)(0%) = 3 (L., 0)) Vi (2,09 Vo (2., 0)"
= (5.18)
ZL’ (0, 0)Vo f(ay, 0%) L' (0, 0) V5. f (x4, 6%),

and A € [0, 1] is a parameter whose value is fixed to 1 for now. These choices are similar to
those of SGD, except that we did not suppose that L” ~ 0. Moreover, in our case, the noise
is explicitly included in the update, as opposed to SGD, where the noise comes from sampling
batches. The noise can be controlled by simulating an arbitrary batch size of N,, even if the
gradient is estimated with N > N, points.

The iteration formula then becomes

?Vt Z [L,(mn 6" Vo f(xi,0)

=1

0k+1 Ok
A
+ §LH($17 ek)Ll(mu Ot)Vef(mZ, Hk)vgf(mla Ok)vef(m’n ek)

)\ N
— oy L 0°)Vof(x:, 0%V, f(a;,6%) ]Zl L'(z;,0)Vof(z;, ek)]

(5.19)

Note that we do not have to find an explicit expression of A(8") in order to simulate this
process. It is enough sampling from a centered multivariate Gaussian random variable
of dimension n, and of covariance matrix [AAT](6%), which can be estimated. Averaging
realizations of this stochastic process statistically solves the PDE system :
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(0= 0.f(0")
s e

+ %L”(az, 0" L' (x,0")Vof(x,0")VE f(x,0°)Vof(x,0)

) - %L”(w,9’“)Vef<w,0’“)V£f(m,9’“) L'(x',6")Vef (2, 0%)dPy | dPy
1 — _
N, > .0, F(ON)[AA"];5(6"),
2,7=1

| f(z,0° = f°(0), 8O, tec|0,T], x~ dPy
(5.20)

With these choices, averaging realizations of the process described in equation (5.19) solves
equation (5.20), which is equivalent to solving equation (5.1) under the only constraint that
f = 0. The constraint is less stringent than for SGD, and we can use any loss function. We
call the optimization algorithm defined by the parameter update of equation (5.19) PDESGD.

5.4.2.2 Stability of the process

Classical results from ODE and PDE theory state that at iteration k, taking a time step A*¢
of the form

2
AFt = x mi € ¢ 21
Xmm( e (5,07 max [2<tk,ek>g]?>’ 521)

ie{1,...,n} ie{l,...,n}

ensures having stability and accuracy O(e) for process (6%)rey in the approximation of
(0")icr+. In other words, Equation (5.21) gives a value for the time step, or the learning rate,
that theoretically ensures stability and approximation accuracy of O(e).

5.4.2.3 Complexity of PDESGD

The iteration formula of PDESGD introduces additional operations in comparison to SGD. The
additional computations involved in p(6*) can be implemented such that their complexity is
O(n), when the vector products are computed from right to left, which is the same complexity
as one iteration of SGD. However, computing [AAT](6") to sample from A(6)g has complexity
O(n?). Hence, in the following, we approximate [AAT](0") with diag([AAT](6")) so that
computing [AAT](6") has complexity O(n) and the complexity of PDESGD stays the same
as SGD.
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Figure 5.1: The loss function J plotted with respect to 61 and 65
5.4.3 'Toy experiments

We test the algorithm obtained using our PDE framework on a simplistic optimization problem
in two dimensions. The problem consists in optimizing two weights of a neural network in the
approximation of the constant function z — 1 using N = 100 points {1, ..., zx} equidistant
between —5 and 5. The neural network has the following characteristics :

e n_layers =1,

e n_units = 2,

e activation = ¢ = Relu,

e loss_function = L error,

e has no bias parameters

 has a residual connection between the input and the output (like in Resnet, see He et al.

(2015)).

The parameters to optimize are @ = {6,065}, the weights of the first layer, and fp can be
written :

fo(x) = o(b12) — 20(0,x) +

so the objective function that we aim at minimizing is:
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ﬂm:3%§:@ﬂ&@y4mwﬂa+@_uzzJw):%1[5@wwy4mwﬂg+x—n%w

The loss landscape (61,03) — J(61,0,) is represented in Figure 5.1. We select this test case
as a toy example for two reasons. First, its dimensionality makes it possible to visualize
the loss landscape precisely. Some works aim at giving a 2D visualization of the surface
when Card(0) > 2 using projections (Li et al., 2018a), but the obtained surface is always an
approximation. In our case, we would like to track all the local minima and to be able to
assess whether the tested algorithms reach the vicinities of the global minimum or not. The
second reason why we choose this test case is that there is one remarkable global minimum
and an infinity of local minima. In the following, we test the effect of the iterative algorithm
with the update formula given by equation (5.19). We also explore the benefits of the stability
granted by a learning rate given by equation (5.21).

5.4.3.1 PDESGD in a convex setting

—— SGD
10! —— PDESGD
ADAM
)
<
100

Figure 5.2: The loss function J plotted with respect to the number of iterations of the optimization
process.

In this experiment, we test the convergence speed of PDESGD when the process starts in
a convex area around a minimum, whether it is local or global. To that end, we randomly
initialize 10 processes in the square [—3, —0.5] x [0.1, 1.5] and track the value of J(@) along the
iterations. We also conduct the same experiment with SGD and another popular optimization
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algorithm, Adam (Kingma and Ba, 2015). For PDESGD and SGD, we use the same learning
rate of 1073 to be able to compare the trajectories (otherwise, the speed of the algorithm
with the highest learning rate would be boosted). Note that using this learning rate for Adam
makes it so much slower than SGD and PDE-consistent SGD that we took the liberty of
increasing it to 1072, even if 1072 is its default value in many implementations. For SGD
and ADAM, the batch size is 10, and for PDESGD, the actual batch size is N = 100, but we
choose N, = 10 to simulate the stochasticity coming from a batch size value of 10.

In Figure 5.2, we plot the 10 evolutions of J(€) with respect to k and their mean (in bold)
for each algorithm. First, PDESGD converges much faster than Adam and SGD, which is a
good point. Then, two more observations may be related to one another. The first is that the
curve of PDESGD is noisier than the others. The second is that PDESGD does not seem to
converge towards the minimum J(@) and stays stuck around a value slightly above. These
observations can be explained by the stochasticity coming from g, which prevents the process
from sticking to the minimum.

—— SGD
101 —— PDESGD
ADAM
)
=
10°

0 50 100 150 200 250 300 350 400
Kk

Figure 5.3: mi]?J (6%) plotted with respect to k, the number of iterations of the optimization process.
1<

It should be recalled that PDESGD is constructed as an exploratory process as well as an
optimization process. Moreover, the optimization result is the value of 8% that led to the
minimum of J(@) throughout all the optimization trajectories rather than the last value of 6*.
To illustrate this point, in Figure 5.3, we plot the evolution of 121,1?(] (") for the 10 different

initializations with respect to k for each algorithm.

This experiment shows that making SGD consistent with the PDE framework, alleviating
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the constraint L” = 0, grants a significant convergence speed-up to the optimization process.
It also emphasizes the nuance between exploration and optimization and how they may be
related.

5.4.3.2 Effect of the constrained learning rate

In this section, we illustrate the effect of the learning rate defined in equation (5.21). We run
PDESGD for 200 iterations and monitor max(|@**! — @%|), for e € {1072,1073,107%,107°},
where max(|x|) denotes the highest component of the absolute value of . We plot max |+ —
0%| with respect to k in Figure 5.4 for each value of e.

10—3 i

& 1072 S

| |
7 7
X X

o o

x x

© ©

= £

10—4 ]
0 50 100 150 200 0 50 100 150 200
Kk Kk
(a) e =102 (b) e =1073
1074

- T 10-5 |

4&’ 4&) 10

| |

7 7

X X

o o

5 5

€ 1075 =

0 50 100 150 200 0 50 100 150 200
Kk Kk
(c) e=10"% (d) e=10"°

Figure 5.4: Plots of max(|@**t! — 6¥|) with respect to k for e € {1072,1073,1074,107°}
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We recover the properties of accuracy ensured by equation (5.21). The advantages of being
able to toggle the magnitude of |@**! — @*| for reaching the desired accuracy are twofold.
First, we control the optimizer error, mentioned in 2.4.1. It could be a good asset for research
studies looking to assess the importance of the different sources of error in deep learning.
Second, it tackles a common problem in deep learning, identified by Bengio et al. (1994) called
the exploding gradient, whereby the gradients can suddenly take high values, yielding an
unstable optimization. Our solution is different than the traditional gradient clipping method
Pascanu et al. (2013) in the sense that we impose a constraint on |@**? — @*| rather than
Vo J(0).

5.4.3.3 Constrained learning rate for stable exploration

Since deep learning is a non-convex optimization problem with high dimensions and plenty of
local minima, it is desirable to explore the parameter space as much as possible. To that end,
one solution is to increase the learning rate of the chosen optimization algorithm. However,
by doing so, there is a risk of observing unstable and diverging optimization trajectories, and
finding the good trade-off value for the learning rate may require many trials and errors.

The learning rate constraint can be used for purposes other than those described in the
previous section. Here, we highlight how we can use equation (5.21) to explore the parameter
space. The exploration aims at looking for good potential convex regions in the parameter
space. Hence, we define an objective convex region around the global minimum 6*, which we
exactly identify using a Newton algorithm. This region is a 0.6 x 0.4 rectangle centered on
the global minimum of .J (9).

We initialize PDESGD and SGD processes on a 20 x 20 grid with ¢, € [—4, 1] and 6, € [—1.5,2],
and evaluate the probability to reach the objective region from each point of the grid. For
PDESGD, we choose ¢ = 1, i.e. we have

AFt = mi ! ! (5.22)
= min . .
max 4 (t5,0%)" max [X(tF,0%)g]?
i€{1,...,n} 1€{1,...,n}

For SGD, we reproduce this experiment for v € {0.01,0.05,0.1}. To have a visual overview
of the exploration, we plot a heat map whose pixels value is the probability of the considered
algorithm reaching the region of interest when initialized on this point. This probability is
evaluated in each point with 10 different random seeds. The evaluation is coarse, but this is
not so much of a problem here since the primary goal is to illustrate the exploration behavior
of the algorithms. The heat maps can be found in Figure 5.5. We also compute the probability
to reach the region of interest integrated over the grid. The results are gathered in Table 5.1.

These results show that PDESGD, when coupled with learning rate limitation, explores the
domain and almost always finds the convex region. For SGD, a learning rate tuning is required:
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(a) PDESCD. P = 0.94 (b) SGD, v = 0.01, P = 0.55
2.0 0.64
1.51 h0.56
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Figure 5.5: Heat maps of the probability to reach the region of the global minimum from coordinates
of the map for PDESGD and SGD with different learning rates . The total probability P is also
displayed.

| PDESGD | SGD
y - 0.01 0.05 0.1
P 0.94 0.55 0.95 0.05

Table 5.1: Probability to reach the region of interest

~v = 0.05 yields result comparable with those of PDESGD, but if v = 0.01, SGD is far less
likely to find the convex region when initialized near suboptimal local minima and when
v = 0.1, SGD is unstable and almost always diverges. It illustrates the practical advantage of
having a stable process without carefully tuning optimization hyperparameters. We also plot

114



CHAPTER 5. A VIEW OF LEARNING FROM THE PARTIAL DIFFERENTIAL EQUATION THEORY

the points visited by the process on Figure 5.6, for PDESGD and SGD with v = 0.05, when
0° = (-3, —1) (outside the convex region). It shows the differences in the behavior of SGD
and PDESGD. The process of PDESGD is more spread and visits the vicinities of many local
minima and the global minimum, while SGD is more focused on the global minimum. It is
natural since SGD is not constructed as an exploration algorithm.

2.0 2.0
1.5 154
1.0 1.0
0.5 0.5
< <
0.0 0.0
-0.5 -0.5
-1.0 -1.0
-15 -1.5
—4 -4
61 61
(a) PDESGD (b) SGD

Figure 5.6: Trajectories of the process of PDESGD and SGD for an initialization of 8 = (-3, —1),
outside the convex region.

Still, as such, this process is not sufficient to complete the optimization process. As showed in
equation (5.21), using equation (5.22) to compute the step size only ensures an accuracy for
0% which is O(1). Hence, this algorithm is only suited for the exploration of the parameter
space and not the optimization of the objective function.

5.4.3.4 Bias of PDESGD

Despite all those promising results, PDESGD as such has limitations. Indeed, it turns out
that in our test case, in the convex region, the point towards which the algorithms converges
is not the global minimum but a point that is slightly shifted. This phenomenon is illustrated
in Figure 5.7, where we initialized a PDESGD process without noise, without learning rate
constraint, and with A\ = 107, near the global minimum.

This bias in the obtained minimum may be explained by the second and the third terms in
p(0"). Let us come back to GD. If v # 0, the convergence of the process is reached if and
only if ||(0Y)|| = 7||[VeJ(6")|| < €, with ¢ > 0 a convergence criterion. In other words:

/

165+ — %] < € & ||VoJ (6")]] < E;,
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Figure 5.7: Trajectory of the optimization near the global minimum.

so canceling the gradient ||V J(6%)|| with accuracy %/ is equivalent to reaching ||@**1—@*|| < €.
In our case, this equivalency does not hold. Indeed, recall the expression of ;(6") for PDESGD:

p(8) =~ [ [L(@.6)Vaf (2,6 + 5 L. 0L (@, 60 2,69V} f(w. 6o (2.6

. %L”(w,et)vg f(z, 0V f(z, 0" / L'(z', 6"V, f(a:’,Ot)dPx/]d]Px.

Then, by noting that Ve J(0%) = [ L'(x, 6%V f(x, 0%)

0"+ — 6% <€
&||VeJ(6%) +/ [%L”(m,0'“)[/(:)3,0k)ng(m,Ok)ng(m,Ok)ng(m,Bk)

A
— §L”(az, 0" \Vof(x,0°)\VE flx,0M)VeJ(6%)dPy|| < €.
Therefore, it is far from obvious that the convergence of the process is equivalent to the
cancellation of the gradient in this case because the terms of the left-hand side could cancel

each other without the gradient being equal to zero.

5.4.4 Unbiasing PDESGD and experiments on real-world datasets

This section introduces a different choice for 8* — @ that solves the bias problem previously
described, when L is the L, error. We demonstrate how it circumvents this problem and
showcase examples of this "unbiased” PDESGD on real-world regression tasks.
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5.4.4.1 Unbiasing PDESGD

Let us recall the previous choice for 8* — 0:

0 — 0= %L’(m,@t)vgf(m,ﬂt) - g/L’(wi,Ot)ng(a:,Bt)dPx.
Now, let us consider another choice:

6" — 6 = g/L’(xi, 0\ f(x,0")dPy = %VQJ(Ot), (5.23)

where we only kept the right part of 8* — 6. In that case, the expression for p(6") becomes:

1 (0%) :—/ [L’(w,@t)VGf(az,Bt)+gL"(az,Ot)vef(a:,Ot)ng(w,Gt)ng(Bt) dP,. (5.24)

The intuition behind this choice stems from the following lemma, that ensures that for this
choice of 8* — 0, cancelling p(0") is equivalent to cancelling the gradient Vg.J(6"), unlike for
the previous version of PDESGD:

Lemma 5. Let 0* — 0 be chosen as in equation (5.23), w(0") defined as in equation (5.24),
and L chosen as the Lo error. Then,

1(60') = 0 VoJ(6') = 0.

Proof. Let us come back to equation (5.24):

2
:vgj(et)+/ [)\Vef(a:,Ot)ng(w,Ot)VgJ(Ot)]dPx.

— (6" :/ [L’(w,@t)vgf(zc,et) - éL"(ztr:,Ht)ng(:lz,Ht)ng(zc,0"/)V9J(6’t) dPy.

since Vo J(0') = [ L'(x,0") Vo f(x,0")dPyx and L"(x,6") = 2. Then,

—u(0") = (In+/\ /ng(:c,Ot)ngT(m,Bt)dIP’X])ng(et),

—n(0") = F(8")VeJ (6"),

where F(6") = I, + A [f Vof(x,0)VefT(x, Ht)d}P’xl. By definition, Vo f(x,8")Ve [T (x, 6")
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is positive semidefinite, so [ Vo f(x, 0")Ve [T (2, 0")dPy is positive semidefinite as well. Since
I, is positive definite, so is F'(6"), which implies that it only has non zero positive eigenvalues:

p(0") =0 F(0)VeJ(0') =0 < Vo.J(0") = 0.

]

Therefore, in the following, we use PDESGD on regression problems based on Ly error defined
by equation (5.23) and equation (5.24) with the following iteration formula:

0k+1:0k—£i[L’az b Vo f(
N - 17 ] wla )

=

A
+ = ng(:cl,ek Vwaz,HkZ (;,0") Vo f(x;, 6 (5.25)

At
Ak
[ TAEE

5.4.4.2 Experiments on real-world datasets

In this section, we test PDESGD on five real-world regression datasets extracted from UCI
dataset repository (Dua and Graff, 2017). We consider California Housing (CH), Diabetes (D),
Boston Housing (BH), Combined Cycle Power Plant (CCPP), and Airfoil Self Noise (ASN)
datasets. An MLP with one hidden layer of 10 units, with ReLU activation function is trained
with the Ly error as loss function using SGD, ADAM and PDESGD with a learning rate of
1073 on ky = 10° steps. For SGD and ADAM, the batch size is 50, 10, 10, 50 and 20 for CH,
D, BH, CCPP and ASN respectively. For PDESGD, the actual batch size is min(1000, N),
and N, is set to the corresponding value of the batch size of SGD and ADAM. The dataset is
randomly split between a training and validation set. For each dataset, INV; = 30 instances of
training are executed with different initializations.

Figure 5.8 gathers the mean of the learning curves (in bold) as well as the curve that obtained
the best validation error (in transparent) for each dataset and for the first 400 iterations.
Table 5.2 displays the errors for PDESGD, ADAM and SGD. Let {L(Hf)}ke{l,“’kf} be the
learning curve of the i-th optimization. The format of the reported error is best, mean,

where best = min L(6F), mean = SN min L(6%). The standard error
kie{l,. . ks}{1,..,N¢} t ke{l,. .k}

for the estimation of mean is not displayed because in our case it is always of order < 1075,
Hence, the results of Table 5.2 are statistically significant.

Two observations can be made regarding these results:
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Figure 5.8: Train (top) and validation (bottom) errors for each dataset, with respect to k, the
number of ¥ update. The bold curve is the mean of the 30 learning curves, and the transparent
curve is the best of the 30 learning curves.

o Convergence speed: Figure 5.8 shows that PDESGD seems to exhibit a similar
convergence speed as ADAM: both algorithms are significantly quicker than SGD. This
is a good practical advantage for PDESGD.

o Validation error: Table 5.2 shows that, most of the time, the validation error of SGD
ends up being lower than that of ADAM. However, PDESGD consistently obtains the
best validation error. This result is almost always robust to the initialization since the
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x1073 CH D BH CCPP ASN

SGD 14.73, 15.29  25.83, 26.99 5.38, 6.77 3.04, 3.06 5.39, 7.51
ADAM  15.02, 16.08 26.59, 28.02 5.58, 6.13 3.05, 3.07 9.96, 12.01
PDESGD 14.03, 14.56 24.96, 26.28 4.99, 6.63 2.85, 2.94 3.25, 6.36

Table 5.2: best, mean validation error for the five considered UCI datasets.
mean of PDESGD is only beaten by ADAM once, on BH.

In summary, in this benchmark, PDESGD is at least better than SGD and ADAM, in terms
of convergence speed and validation error. These results are all the more so encouraging since
ADAM is a state-of-the-art, widely adopted optimization algorithm.

Remark. For the Diabetes dataset, the validation error goes up after a few iterations. It is
an illustration of the overfitting phenomenon. Still, in that case, it does not prevent PDESGD
from obtaining the best validation error, for best and mean.

5.5 Discussion

The work presented in this chapter is mainly theoretical. The experiments with PDESGD are
convincing, but the test cases are too simplistic to conclude about their relevance for large-scale
deep learning problems. In addition, the analysis only holds for p,,, = 1. Unfortunately, we
have not been able to study its application to high dimensional problems involving large
neural networks in the time span of the thesis. Such a study would be in the continuity of
this work: it is the closest perspective.

5.5.1 Perspectives

Even if the presented results focus on PDESGD, the PDE framework is also one of the main
contributions of this work. There are many other things to explore beyond PDESGD:

o First, more experimental work could help to elaborate on the choices for a and 6* — 6.
To that end, it should be helpful to study the properties of the solved PDE for each
different choice.

e The PDE framework relies on the assumption that f ~ 0. There is an interest in
assessing this assumption to improve the optimization possibly. The report of Poétte
et al. (2021) is an attempt to evaluate this hypothesis using transport PDE theory.

« The classical SGD could benefit from the PDE framework. Indeed, equation (5.16)
provides a principled formula for noise injection based on the central limit theorem.
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It could conciliate the advantages of large and small batch training. Indeed, a large
batch could be used to estimate Vg.J(0) more accurately, and at the same time, a
noise modeling the stochasticity of small batches could be explicitly injected. This
approach has been tested, although not extensively studied in Section 5.4.4.2, and would
deserve more thorough investigations. Moreover, controlled stochasticity could have
other advantages, such as automating learning rate schedules or automatically stopping
the training by principled criteria like statistical tests (similarly to Lang et al. (2019)).
The learning rate limitation could also bring advantages to enforce the process’s stability
or control the accuracy of the obtained minimum, which could be of interest for the
characterization of the different sources of error in Machine learning, as described in
Section 2.4.1.

o As seen in the experiments of Section 5.4.3.3, the stability granted by the step size
limitation could allow starting the optimization by an exploration step to find a good
initialization. Then, reducing the step size would make the algorithm switch back to a
more classical optimization setting. This approach has already been discussed by Ye
et al. (2017) and could benefit from the PDE framework.

5.5.2 Interplay between numerical analysis and machine learning

This chapter focused on the optimization step of the supervised deep learning process. This
step is particularly interesting regarding our final goal because it allows improving the error
for no additional cost in the neural network run time. Finally, we achieved valuable results
by revisiting the optimization at play in machine learning using stochastic PDE theory.
The application range of the obtained findings is broader than numerical simulations and
encompasses all optimization-based machine learning problems.
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Chapter

Efficient hybrid numerical simulations (with
guarantees)

In the previous chapters, we have investigated the three main steps of supervised learning in
light of the concerns and specificities of numerical simulation and scientific computing. In
this chapter, we apply our findings to a supervised learning task that aims at accelerating a
multi-physics CFD simulation code.

We describe a neural network-based acceleration approach that is applicable to any numerical
simulation codes involving the resolution of coupled systems of equations. This approach relies
on the identification of a pattern in such codes that emphasizes the possibility to approximate
a part of the code with a neural network. It yields a hybrid simulation code that leverages
the implementation advantages and appealing performances of neural networks.

We apply this approach to the simulation of a hypersonic flow around an object during an
atmospheric reentry. To accurately simulate this phenomenon, it is necessary to compute the
chemical equilibrium of species found in the fluid. We approximate the chemical reactions
with a neural network and obtain a significant speed-up - up to a factor 18.7 - for a comparable
accuracy. Using error analysis based on uncertainty propagation, we show that the hybrid
code’s error is negligible as compared to other sources of errors that classical numerical
simulation codes usually undergo. We also describe how to obtain the exact same predictions
with the hybrid code, by using its predictions to initialize the computations of the original
code.
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6.1 State of the art

Recently, the expansion of machine learning and its success in computer vision, natural
language understanding, and pattern recognition has stimulated interest in its use in scientific
computing. Some publications emphasize the need for whole scientific communities to integrate
machine learning in their best practices, for instance, in numerical sciences (von Rueden et al.,
2020); high energy physics (Albertsson et al., 2018); or molecular simulation (Noé et al.,
2020).

Besides, machine learning and, more generally, statistical methods are already used to improve
the performances of numerical simulations, with different degrees of modifications of simulation
codes, that we detail in the following sections. First, machine learning can be used outside
of the code and guide its execution or its conception. On the contrary, the code can be
completely replaced by a machine learning model to enable parametric studies that could
not be conducted with the original, too lengthy simulation code. This approach is called
surrogate modeling. Finally, a third, intermediate degree consists of replacing a part of the
simulation code with a machine learning model, yielding a hybrid code. Our approach falls
under this last category, which aims at accelerating computer codes, but can also be used to
guide the conception of these codes.

6.1.1 Helping numerical simulations from the outside

Machine learning can be considered a tool to improve numerical simulation codes. Some
works leverage the ability of machine learning to process and analyze large volumes of data,
experimental or not: data mining and machine learning-based data processing can be used
to help simulations in different ways. Roscher et al. (2020) recommend the use of machine
learning to extract patterns from data in order to help scientists understand a natural
phenomenon and help for the conception of simulation codes. For instance, Reichstein et al.
(2019) extract knowledge from geospatial data to enrich simulation codes. It is also used
to improve agent-based simulations (Arroyo et al., 2010), aircraft fleet simulations (Painter
et al., 2006), or to help simulation-based car conception (Bohn et al., 2013) by looking for
more informative inputs. Similarly, Plattner et al. (2017); Zimmerman and Bowman (2015);
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Doerr and De Fabritiis (2014) combine data-mining with active learning to improve molecular
simulations. Finally, the authors of Lahoz et al. (2010); Baker et al. (2018) argue for the use of
machine learning-based data processing to improve earth sciences and biological simulations.

Machine learning can also be used to improve the building blocks of existing simulation codes.
At run-time, mesh adaptation Fidkowski and Chen (2021) can help to design efficient meshes,
for instance, by detecting the shock in fluid dynamic (Beck et al., 2020). Furthermore, the
parametrization of such codes can also be optimized using physics-informed neural networks
(Raissi et al., 2017, 2019). These last techniques have become more and more popular lately,
and we refer to Cai et al. (2021) for an exhaustive overview of its applications.

There are plenty of ways to improve numerical simulations using machine learning based data
analysis. However, such methods do not explicitly and directly optimize the computational
time of the code or one of its components. Therefore, all these works are complementary to
ours.

6.1.2 Surrogate modeling: replacing the whole code for parametric
studies

In several domains like physical sciences, economics, biology, or climatology, simulation codes
are designed to predict the behavior of complex systems given input parameters. These input
parameters can be made variable either to model uncertainty of their knowledge, to study the
sensitivity of the prediction to these parameters, or to optimize the choice of these parameters
in order to satisfy some practical design constraints (calibration). A parametric study is
unavoidable in each case. However, such studies always imply repeated calls to the code
with different input parameters value. When the code is computationally expensive, it may
be unaffordable. The field of surrogate modeling has been developed in order to tackle this
problem. The idea is to approximate the whole simulation code, seen as a black box, with a
statistical model. This model is computationally cheaper than the original code, so it can be
used in place of the code for parametric studies. Surrogate modeling can be performed with
various machine learning models.

6.1.2.1 A variety of surrogate models

Gaussian Process regression, as popularized for machine learning by Rasmussen and Williams
(2005) has percolated up to a leading position in surrogate modeling. Gaussian processes-based
sensitivity analysis, introduced as Bayesian sensitivity analysis in Oakley and O’Hagan (2004)
models the output of the code with a Gaussian process and computes the sensitivity indices of
input parameters using this approximation. See Da Veiga et al. (2009) or Marrel et al. (2015)
for examples of recent improvements of this approach. For calibration, Kennedy and O’Hagan
(2001) introduced a Bayesian framework for calibration of computer models, which remains
the top canonical approach (Gramacy, 2020). The remaining field based on gaussian process
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surrogates models is called Bayesian optimization. It has already been used in Chapter 4,
which illustrates its range. The review of Shahriari et al. (2016) gives an idea of the diversity of
its application. Bayesian optimization is also popular in numerical simulations for engineering,
since the works of Jones et al. (1998a) and the continuous work of Santner et al. (2018).

Based on the seminal work of Wiener (1938), Polynomial chaos (Xiu and Karniadakis,
2002; Blatman and Sudret, 2008) is also very popular, especially in problems of uncertainty
quantification and sensitivity analysis Sudret (2008); Lucor et al. (2007c). Since the work of
Le Maitre and Knio (2004), it is extensively used in non intrusive uncertainty propagation
(Hosder et al., 2006; D. et al., 2003; Poétte et al., 2009), but also for calibration Lucor et al.
(2007b); Congedo et al. (2011).

First applications of neural networks, e.g. to assess e probability of failure (Hurtado, 2001),
or structural reliability (Papadrakakis et al., 1996) dates back to the late 1990s. However,
their use for surrogate modeling has become more widespread in the last decade due to the
recent breakthroughs of neural networks as successful statistical models. For uncertainty
quantification, neural networks are often considered as classical surrogates (Zhu et al., 2019;
Winovich et al., 2019). Nonetheless, some works develop and use Bayesian approaches that
allow naturally propagating uncertainty similarly to Gaussian processes (Gal, 2016; Lampinen
and Vehtari, 2001; Kwon et al., 2020). Neural networks are also used as surrogate models for
calibration and optimization (Koziel and Leifsson, 2012; Guo et al., 2016; Rudy et al., 2017),
or simply to replace computer codes (Feng et al., 2018; Mao et al., 2021; Lu et al., 2021).

Although they are less common, other surrogate models such as random forest (Breiman,
2001), gradient boosting machine (Friedman, 2000) or Multivariate Adaptive Regression
Splines (Friedman, 1991) are also used in similar ways, as described and tested in Storlie and
Helton (2008) and Storlie et al. (2009).

6.1.2.2 Limits of surrogate modeling

Surrogate modeling is quite similar to our approach since we approximate a - part of a -
computer code with a neural network. However, contrarily to us, it considers the simulation
code as a black box.

Its strength relies on the cost efficiency of the surrogate as compared to the approximated code.
However, for high dimensional simulation codes that take days to return a prediction, surrogate
modeling can become irrelevant because of the lack of data and its high dimensionality.
Moreover, even in workable cases, the accuracy of surrogate models as predictors is often
limited due to the computational cost of obtaining training data points.

In this work, we open the black box to plug a surrogate model inside the original code, leading
to a hybrid simulation code. The part of the code that the neural network replaces is not
so costly when executed as a standalone application: it allows constructing a large training
database, thereby dramatically improving the prediction performances of the surrogate. In
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addition, we leverage the ability of neural networks to process data in batches very efficiently -
thanks to the matrix product structure of their implementation - to improve the performances
of the hybrid code. As a result, there are two points to insist on :

o The approach of approximating a part of a simulation code allows to speed-up computer
code so expensive, in terms of computational cost and dimensionality, that classical
surrogate modeling would fail.

o Embedding the neural network inside the simulation code and generating a large training
database yields a hybrid code that returns predictions whose accuracy is comparable to
that of the original code. It enables its use in contexts where prediction accuracy must
be ensured.

6.1.3 Hybridization of machine learning and numerical simulations

The idea of constructing a hybrid code based on both numerical simulation and machine
learning has already been explored in previous works. Most of them replace a part of
a simulation code with a machine learning model. In molecular simulations, Behler and
Parrinello (2007) use a neural network approximation of potential energy surface, and Stecher
et al. (2014) use Gaussian processes to sample Gibbs free energy surface, opening the avenue
for applications based on such methodologies Schneider et al. (2017); Mones et al. (2016);
Bereau et al. (2018); Brockherde et al. (2017). In CFD simulations, (Danvin et al., 2021)
use neural networks to predict mode amplification and (Bourriaud et al., 2020) to prevent
troubled cells and adapt reconstruction polynomial degrees. Other works are even closer to
our approach. Han et al. (2019) use neural networks to approximate physical components
of multi-physics problems for electro-thermal simulation when conducting electrosurgery. In
Kluth et al. (2020); Kluth et al. (2019), the authors approximate non-local thermodynamic
equilibrium in the simulation of inertial confinement fusion. Moreover, (Danvin et al., 2021)
use neural networks to predict mode amplification in CFD simulations.

In our work, we also initialize a numerical simulation code with the prediction of a hybrid
code. This methodology is similar to these of Huang et al. (2020), where the prediction of
a neural network is given as initialization to a PDE-based solver. However, unlike in our
work, a new neural network is trained for each test case. Moreover, the neural network is a
surrogate model trained to approximate the whole code. Hence, it suffers from the difficulties
of surrogate models mentioned in the previous paragraph.

This work aims at strengthening the interest of the scientific computing community in following
such hybrid approaches. Indeed, we give a general framework that emphasizes the applicability
of this approach to a large range of multi-component simulation settings. We demonstrate
its potential gains in computational time with limited accuracy loss in a multi-physics CFD
code. In addition, we exploit a specificity of neural networks that previous works do not
leverage. Neural networks implementation is very efficient and boils down to a sequence
of matrix multiplications, which allows for efficient processing of batch, arrays-like inputs.
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This characteristic is particularly suited to numerical simulations, often conducted on meshes
which are arrays-like structures. When replacing physical components that can not naturally
be executed in parallel, the perspectives of computational gains are even larger.

6.2 A general approach for constructing of hybrid sim-
ulation codes

Numerical simulation codes often share a common structure based on the coupling of several
equations. This section describes the pattern behind this structure and justifies why and how
neural network-based hybrid simulation codes can be constructed by leveraging this pattern.

6.2.1 Structure of simulation codes based on coupled equations

A multi-physics simulation code often solves a system of several components that model
different physics. In this part, we formalize the mathematical framework of this system. To
simplify the framework, we only consider a code with two coupled systems of equations. The
system can be written :

{F1<777u7 a) =0, (6.1a)
Fy(u,n, a) =0, (6.1b)

where

e wu and 7 are vectors of unknowns,

e « is a vector of physical parameters, that are not computed during the simulation (e.g.
physical or chemical constants),

o [} and F» are mathematical (possibly differential) operators.

Such a formalism encompasses physical simulations like non-equilibrium thermodynamics,
neutronic, combustion, detonic... Examples of such systems are illustrated in the following.
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Example 1 : Boltzman-Bateman equations in neutronic

Some neutronic applications (Bernéde and Poétte, 2018; Dufek et al., 2013) consist in
solving the system :

ou + vwVu + v3mu — v3m / Paudw' =0
om — nErv/udw =0.

o w is the particle density, i the material density

o a = (%;,%,, %) contains the cross sections, fixed parameters of the simulation,
and P, is a scattering law.

o [} and F, are respectively

— The Boltzmann equation to model the transport of particles in matter (costly
to solve)

— The Bateman equations to model the reactions of particles with matter
(cheap to solve independently, but costly when embedded)

Example 2 : Navier-Stockes-Bateman equations in CFD

Some CFD applications (Day and Bell, 2000; Najm et al., 1998) consist in solving the
system :

1
v + V(pv ® v+ p(n)) — pV*(v) = 2pV (Vo) + p(n)g =0
om—¥m-n=0,
where ® is the outer product.

o u = (v,p,p) contains the flow velocity, the density and the pressure, and n is a
vector of densities of molecules.

e a=(u,g,%,) contains the dynamic viscosity, the gravitational constant and a
reaction constants, fixed parameters of the simulation.

o [} and F; are respectively

— The convective form of the Navier-Stokes momentum equation to model the
flow of a compressible fluid (costly to solve)

— The Bateman equations to model reactions within the components of the
fluid (cheap to solve independently, but costly when embedded)

The resolutions of such codes often share a common pattern. In order to solve equation (6.1a),
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the solver needs to solve equation (6.1b). As a result, equation (6.1a) is costly to solve because
it regularly calls for the resolution of equation (6.1b). Indeed, most of the computational time
is spent on these calls. All this justifies all the more the construction of a hybrid model based
on the approximation of the resolution of the second equation.

6.2.2 Neural networks as reduced models

Using approximations to avoid the computational time induced by the resolution of equa-
tion (6.1b) is already in practice in the field of numerical simulations. For instance, some
abacuses are constructed using the solver of equation (6.1b), and this solver is replaced by
interpolation in these abacuses at run-time (Sigrist, 2019, 2020). However, this method
becomes vacuous when the dimension increases because the number of points needed to
obtain a proper interpolation increases, whereas the complexity of a search depends on the
number of points in the abacus. Another example is the use of simplifying hypotheses to
make the resolution of equation (6.1b) cheaper. These hypotheses may strongly accelerate
the computation, but the simulated phenomenon may be very different from the one we are
interested in. This last point is illustrated in Section 6.4.

Instead of using such traditional reduced models, we use neural networks as surrogate models
for the resolution of equation (6.1b). Neural networks stand out from traditional surrogate
models such as chaos polynomials or Gaussian processes because :

o The complexity of a forward pass to obtain a prediction scales linearly with the dimension
of the problem (unlike for chaos polynomials), and the execution time does not depend
on the number of points used for the training (unlike Gaussian processes). In other
words, they are particularly resistant to the curse of dimensionality. Hence, we can
construct a large database using the solver of equation (6.1b), which is likely to foster
approximation accuracy.

o The recent advances in the research field of Al have stimulated many breakthroughs
(dropout (Srivastava et al., 2014), batch-normalization (Ioffe and Szegedy, 2015), residual
connections (He et al., 2015), etc...) that make neural networks more and more accurate.

o The implementation of neural networks using TensorFlow C api makes it suited to the
integration inside an already existing high performances simulation code. Besides, since
a prediction boils down to a succession of matrix products, it is very cost-effective when
called on arrays-like structures, like meshes.
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6.3 Test case: a CFD code coupled with chemical equi-
librium

We consider a multi-physics CFD code, which simulates the dynamic of a multi-atomic gas
fluid around an object of a given shape. The gas stream meets the object at hypersonic speed,
creating a shock. The temperature and pressure increase inside the shock so that chemical
reactions can occur between the chemical species that are found in the fluid. The phenomenon
is illustrated in Figure 6.1. The code is executable on simple test cases but can be scaled up
to run computationally demanding simulations, which makes it perfectly suited to our study.

—— Fluid stream

Chemical

reactions
>
>
>
>
>S4
%
>
>

Figure 6.1: Illustration of the simulation.

This code can be used, for instance, to simulate the entry of a space shuttle into the earth’s
atmosphere. In that case, the object is a space shuttle, and the fluid is the air: a gas with two
atomic elements, oxygen O and azote N. We are interested in the pressure and temperature
at the boundary of the shuttle, which allows predicting whether the shuttle will be destroyed
or not in these conditions.

6.3.1 Euler equation coupled with Gibbs free energy minimization

The fluid dynamic is simulated by the resolution of Euler equations:

aU + VF(U) =0, (6.2)
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with
P1 p1v pw
U — Prne L F(U) = aneU F,(U) = Pn.W 7
pU pUe+p powW
pw pow pw? +p
pE pu(E +2) pw(E +E)

where p; = pr; is the partial density of element i € {1,...,n.} (for n. elements - in the case of
the atmosphere, n. = 2 and the elements are O and N), p = > ", p; is the density of the
fluid, v and w are respectively the horizontal and vertical speeds, F = € + ”245“’2 is the total
energy and p is the pressure. This system of equations is not closed and we need another

equation to obtain the pressure.

A first solution is to make the hypothesis that the fluid is a perfect gas, in which case we
have :

p=(y—1)pe,

where v is the Laplace constant. In the case of a diatomic gas, v = 1.4. However, the
hypothesis of perfect gases is coarse, and this value of v holds only for diatomic gases. In a
more general case, the pressure p can be accurately computed by simulating the chemical
equilibrium between the species produced by the chemical reactions that occur during the
dynamic. For instance, we could consider the reaction

N+0 = NO.

In that case, there are two elements, N and O, and there are three species, N, O, and NO.
Let us consider n, species. Then the pressure is obtained using

pRT(e,m
p(prem) = LT
€, = Ns )
K Zi:l Usz

where R is the universal gas constant, hY and C,; are respectively the mass enthalpy of
formation and the mass heat capacity at constant volume of specie 7, and m = Y ., x;m;,
with m; and x; the molar mass and the molar fraction of the specie 7. All these quantities are
associated with the considered species. These expressions also involve n = (11, ..., 1, ), where
n; is the mass fraction of specie i. In order to obtain m, the CFD code uses a method based
on the minimization of the Gibbs free energy GG, obtained by solving
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AG(n,U,ag) =0, (6.4)

where o contains all the parameters used in the minimization, which are the numbers of
moles and the Gibbs functions of pure species. This method is implemented by the library
Mutation++ (Scoggins et al., 2020).

Finally, we can link this code to the general structure of Section 6.2.1. The code writes:

(0:.U(n) + VE(U(n)) =0,
_ pRT(e,m)

p</07€777) - T7

€— > mihy

T(e,m) = Zns—lcya
i=1 AT

\AG("% U7 aG) =0

e The vector u = (p’ilizl,ne7v7 w, €, p, T) and the vector n = (1, ..., Nn,)-
e X — (R, hO Cvi‘izl,ns ) aG)

'i‘i:l,ns )

o F) and Fj are respectively

— The operator concatenating equation (6.2) and equation (6.3).

— The equation of minimization of the Gibbs free energy, equation (6.4).

6.3.2 Mutation+-+

In the CFD code, Mutation++ takes as inputs p, the density, €, the mixture energy, and the
mole fractions of the elements initially found in the fluid. It outputs {n,...,n,,} the mass
fractions of the mixture of ng chemical species but also additional metrics: ¢, the speed of
sound, C), the heat at constant pressure, C,, the heat at constant volume, p the pressure and
T the temperature after the reactions.

In practice, the mass fractions of the input elements are always the same since the fluid is
permanently renewed by the dynamic. Hence, for the same test case, we only consider 2
inputs: p and e. The function of Mutation ++ can be summarized as :
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P
M., <p>eR2 — | € Rt (6.5)
C

iS]

C

C

<

with M, denoting Mutation++. In the following, we aim at constructing a neural network
approximating M, ;.

6.3.3 The computational burden of chemical equilibrium

The code solving F} is executed on a mesh using a resolution scheme detailed in Peluchon
(2017). When executed alone, i.e. using the perfect gas hypothesis, the resolution is cost-
effective. However, when considering chemical equilibrium, the minimization of the Gibbs free
energy using Mutation++ has to be conducted in each cell of the mesh for each time step of
the resolution. In that case, the whole resolution is more accurate but becomes expensive.

To illustrate this slow-down, we simulate the dynamic for a sphere entering the atmosphere
at a speed of 4930 m.s~! (Mach 16) on a structured mesh, and consider one reaction between
Oxygen (O) and nitrogen (N): O + N — ON. We call this code MPP. We compare the
prediction of MPP with that of the simulation of a perfect gas without reactions, which we
call PG. The parameters of the simulation are gathered in Table 6.1.

Input value
Elements (elem:fraction) 0:0.2, N:0.8
Upstream pressure 35737.40Pa
Upstream temperature 216.57TK
Upstream speed 4930.83 m.s~*
Chemical species N, O, NO

Table 6.1: Simulation parameters and boundary conditions for the toy example

Figure 6.2 plots the pressure field of the fluid around the object for MPP and PG. The
pressure maps clearly differ, emphasizing the importance of simulating finer physics (here,

chemical equilibrium). However, the cost of the code is significantly affected: the execution
time of MPP is 4090 seconds, against 81 for PG, which is 56 times higher.
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(a) With chemical equilibrium - 4090 seconds  (b) Without chemical equilibrium - 81 seconds

Figure 6.2: Pressure field for the code with and without chemical equilibrium.

Simulating chemical equilibrium takes most of the computational time of the code, but on the
other hand, Figure 6.2 shows that we cannot avoid simulating it to obtain accurate predictions.
There are consequently high stakes at accelerating the computations related to the chemistry
of the problem.

6.4 Acceleration of the simulation code

This sections aims at demonstrating the benefits of hybrid codes, but also to showcase the
previous contributions of the thesis. We consider three different types of codes:

o PG: Execution of the CFD code without simulating any chemical reactions (perfect
gas).

o MPP: Execution of the CFD code with the simulation of chemical reactions using
Mutation++.
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o NN: Execution of the CFD code with the simulation of chemical reactions using a neural
network approximating Mutation++.

For each code, we perform the computations on a low-resolution mesh (30 x 100) and on a
high-resolution mesh (90 x 100). For a code C, we denote respectively by C_high and by
C_low its execution on the high and low-resolution mesh. We execute the codes on two
different mesh resolutions for two reasons. First, the prediction of MPP__high can be taken as
a reference to compute the prediction errors of the other codes, including MPP_ low. Second,
as we shall see, the high-resolution version of NN is still faster than the low resolution of
MPP while being more accurate for some output metrics (see Section 6.4.2.2).

6.4.1 Methodology for designing NN hybrid code

In order to construct NN hybrid code, the first step is to design and train the neural network
that will be embedded inside the code. This process follows the three steps described in 2,
and around which the previous chapters were organized: construct the training database;
select hyperparameters; and train the network. In our case, and following remark 2.5, we
include the training database construction and the training in the hyperparameter search,
since these steps may have their own hyperparameters.

To demonstrate the benefits of hybrid codes and to illustrate the advantages of the previous
contributions, we compare two methodologies: the first, vanilla, and the second, thesis,
characterized as:

vanilla thesis

o Construct the database with uniform  « Allows to construct the database us-
sampling. ing variance based sampling or to
weight it using variance based sam- Vari-

o Find hyperparameters using a random ple weighting (3).

search.

 Find hyperparameters (including for
VBSW) using TS-GPBO (4.5).

ance based sampling refers to the same algorithm as TBS 1, but with D f? estimated using
local variance, like in equation (3.4). The input space is defined by p € [0.1,3.8] and
e € [2.07503 x 107, 3 x 10%]. For ¢, the zero is not the same for the CFD code as for M, so
its boundaries are chosen so that the lower bound of € matches the zero of the CFD code. In
addition, its distribution is log uniform. For p, the boundaries are chosen wide enough to
encompass all the possible values of the test case.

The neural network that we use is a Multi Layer Perceptron, and the hyperparameter space
is described in Appendix B. It is trained using Tensorflow in python on a training dataset
of 170000 points, and the hyperparameters are selected using a validation data set of 20000
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points. Then it is exported and embedded into the original code in place of Mutation++
using the Tensorflow C api with a wrapper, CppFlow!.

As opposed to Mutation++, the calls of the C++ implementation of a neural network are nat-
urally vectorized. Therefore, we also modify the original code to leverage the implementation
advantages of neural networks so that it can be called on the whole mesh, in a batch fashion.

Remark. [t turns out that this characteristic of neural networks is key to obtain a speed-up in
our case. Indeed, when it is called on one input point, Mutation++ is faster than the neural
network. The latter actually shines when it is called on the whole mesh, whereas Mutation++
has to be called sequentially on each cell.

6.4.2 Application of the vanilla methodology

In this section, we assess the results of vanilla. We first study the predictions of the neural
network for the approximation of Mutation++. Then, we introduce the first results obtained
with NN, the hybrid code.

300 A

2501

200

150 A

100 A

50 1

T T T T T T
10°° 1072 10! 104 107 1010

Figure 6.3: Histogram of the normalized Lo validation error of the neural networks for approximating
M++.

6.4.2.1 Approximation of Mutation+-+4

We assess the performances of neural networks for approximating the toy case of M, through
an initial random search. The random search is based on 1000 different hyperparameter
configurations uniformly sampled in the hyperparameter space. This space is described in
Appendix B. Figure 6.3 plots the histogram of the errors obtained after this random search.

"https://github.com/serizba/cppflow
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Figure 6.4: Predictions of the neural network (top) and predictions of M (bottom).

This histogram once again demonstrates the impact of hyperparameters on neural networks
performances: the best error (normalized L) is 9.37 x 1078, but it goes up to orders of 10°.
The neural network that yield the best error has n_layers = 9 and n_units = 191 units,
which is close to the upper boundary of the search space for these hyperparameters.

We keep this neural network for our first experiments and provide a visualization of its
predictions against the input space of M, in Figure 6.4. For each output physical observable,
the predictions are compared to the ground truth values computed by M, ;. No differences
can be seen visually, which is a good point. Note that for C}, and C,, there are artifacts in
the predictions of M, at the top of the domain, while there is none for the neural network.
This may come from numerical instabilities of M, that may disturb the computation. The
neural network does not seem to be subject to such instabilities. This point is also illustrated
in section 6.5. In the next section, we assess how these predictions are reflected in the hybrid
code.
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(a) MPP (b) NN (c) PG

Figure 6.5: Pressure field for MPP_ high, NN_ high and PG_ high, with the scale defined by the
minimum/maximum pressure values obtained by PG (top) and MPP (bottom).

6.4.2.2 Accuracy and performances of the hybrid code

After a first run of the three codes, MPP, NN, and PG, with different resolutions, we assess
the predictions on the pressure. Figure 6.5 gathers the pressure field for the three codes
executed in the high-resolution mesh, with different scales constructed from the minimum
and maximum pressure values obtained by GP and MPP. Figure 6.6 gathers the prediction of
the codes for the pressure profile and the shock distance projected on the wall of the object.
The L, and L., normalized errors for these curves are gathered in Tables 6.2 and 6.3. The
tables also display the execution times of the different codes.

On Figure 6.5 and 6.6, it is visually clear that the PG code yields erroneous predictions. This
shift justifies taking the chemistry of the phenomenon into account for this simulation. The
origin of this error, namely the model error, is mentioned in Section 6.5. Furthermore, no
visual differences can be detected between MPP and NN, which is a good point. To assess
the prediction error of NN, we have to look at more quantitative results.
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Figure 6.6: Pressure profile and shock distance projected on the wall of the object. In the bottom
line, zoom of the curves in the highest error area.

Table 6.2 displays the errors of NN and PG when compared to MPP for each resolution.
They emphasize that the error of NN in each resolution is far lower than that of PG, for a
significantly reduced computational time with respect to MPP. The time reduction factor is
approximately the same for each resolution.

In Table 6.3, we compile the previous results, but we evaluate the Ly and L., errors and the
time improvement factor with respect to MPP__high only. This comparison exhibits the error
of MPP__low due to the lower resolution and enables its comparison with the error of both
NN codes. Several points can be made regarding these results. The errors obtained with both
NN codes are close to those of MPP_low. For the shock distance, the estimation obtained
with NN _ high is even better than with MPP_low. For the PG code, the prediction error is
at least one decade higher than NN and MPP, regardless of the resolution. However, NN is
closer to PG in terms of execution time, with 531 and 1209 for NN and 81 and 211 for PG,
against 4090 and 9086 for MPP. To sum up, on the one hand, MPP and NN are comparable
in terms of error, and on the other hand, NN is almost one decade faster than MPP. These
results are comforting and motivate us to go further in the study of the method.
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MPP_low (ref) NN_low  PG_low MPP_ high (ref) NN_high PG_ high
Time (s) 4090 531 81 Time (s) 9478 1209 211
Impr. (x) - 8.9 58.5 Impr. (x) - 7.8 44.9
Pressure Pressure
L? - 6.06 x 1077 7.74 x 1072 L? - 1.20 x 1075 7.65 x 1072
L - 1.13 x 1073 4.64 x 107! L - 2.00 x 1072 4.62 x 107!
Shock dist. Shock dist.
L? - 7.85 x 1077 1.70 x 1073 L? - 8.54 x 1076 1.65 x 1073
L™ - 4.85 x 1073 9.89 x 1072 Lee - 1.06 x 1072 1.08 x 1071

Table 6.2: Execution times, with improvement factor with respect to the ref, and normalized Lo and
L errors for the different codes in the low and high resolution meshes.

MPP_ high (ref) MPP_low NN_ high NN low PG _high PG_low

Time (s) 9478 4090 1209 531 211 81

Impr. (x) - 2.3 7.8 17.9 44.9 117
Pressure

L? - 3.19 x 107° 1.20 x 1078 3.23 x 107® 7.65 x 1072 8.15 x 1072
L - 9.07 x 1073 2.00 x 1073 9.35 x 107% 4.62 x 107! 4.75 x 107!
Shock dist.

L? - 9.14 x 107 8.54 x 1078 9.18 x 10™° 1.65 x 1072 1.29 x 10~
L™ - 3.60 x 1072 1.06 x 1072 3.60 x 1072 1.08 x 107! 9.00 x 1072

Table 6.3: Execution times and normalized errors for the different codes.

6.4.3 Effect of HSIC analysis and Variance based sampling

In this section, we study the thesis methodology, i.e. the effect of HSIC based sensitivity
analysis and variance-based sampling/weighting on the results of neural network and on the
hybrid code NN.

To that end, we include a new categorical hyperparameter that we call local variance €
{vbs, vbsw, None}, where vbs, vbsw and None respectively denote the cases where we sample
from the local variance, we weight the data using VBSW and we do not perform any sampling
or weighting. When local_variance € {vbs,vbsw}, two conditional hyperparameters are
involved: k, the number of points used to estimate the local variance, and m, the ratio used
to construct the new distribution. The value vbs also comes with another hyperparameter
: sample_split € [0, 1], which is the percentage of points to replace by samples of the new
distribution.
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6.4.3.1 Effect on the neural network

In order to perform the sensitivity analysis, an initial random search has to be conducted
in order to evaluate the HSIC of each hyperparameter. Since 1000 points have already
been sampled without vbs or vbsw, we sample 1000 additional points for each new value of
local _variance. As a result, 3000 points are used to assess the HSIC. Their estimation for
the main hyperparameters is illustrated in Figure 6.7.

0.005 4 optimizer
learning_rate
activations
n_layers
n_units
loss_function
batch_size
vbsw
batch_norm
weights_reg I1
weights_reg_[2
bias_reg_|1
bias_reg_|2
dropout
dropout_rate

0.004 4

0.003 1

0.002 4

0.001 4

i1n

0.000

Figure 6.7: HSIC of the hyperparameters for Lo error.

After this initial random search, the best neural network obtained has n_layers = 8 and
n_units = 193, is trained with VBSW and reaches a validation Ly error of 1.13 x 1078, It is
almost one decade better than the previous best error, which illustrates the benefits of VBSW.
The hyperparameters optimizer, learning rate, activations, n_layers, n_units and
loss_function seems to be the most impactive.

We carry on with the application of our previous work and apply the TS-GPBO methodology
(see Chapter 4, Section 4.5). The obtained neural network reaches a Ly error of 8.48 x 1078,
with n_layers = 5 and n_units = 20. This network has a competitive error for far less
FLOPs and parameters.

Remark. The obtained neural network is trained with local_wvariance = Nome. It is not
contradictory with the previous results and is easily explained by the stochastic nature of deep
learning, the sampling schemes and Bayesian optimization.

6.4.3.2 Effect on the hybrid code

We now plug this neural network into the hybrid code to assess its prediction and to illustrate
the benefits of HSIC and VBSW. To apply HSIC analysis and VBSW, we conduct the
algorithm TS-GPBO described in Section 5, and we include variance-based sampling and
weighting as hyperparameters. We compare the obtained network with the previous one. The
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MPP_high (ref) MPP_low NN_ high NN low NN_ high NN low

method. - - thesis thesis vanilla vanilla
Time (s) 9478 4090 529 220 1209 531

Impr. (x) - 2.3 17.9 43.1 7.8 17.9
Pressure

L? - 3.19x 1075 1.13 x 107% 4.00 x 107° 1.20 x 1075 3.23 x 10~°
L> - 9.07 x 1073 2.22 x 1072 9.82 x 1072 2.00 x 103 9.35 x 1073
Shock dist.

L? - 9.14 x 107° 6.55 x 1076 9.19 x 107 8.54 x 1075 9.18 x 107°
L= - 3.6x1072 1.08x 1072 3.6 x 1072 1.06 x 1072 3.6 x 1072

Table 6.4: Execution times and normalized errors for the different codes after TS-GPBO, compared
to random search (RS).

results are gathered in Table 6.4. We managed to obtain a x2 speed-up for comparable and
sometimes better prediction error, which illustrates the benefits of TS-GPBO.

6.4.4 1Is the error acceptable?

We obtained satisfying results both with the vanilla and the thesis methodologies. However,
the prediction of NN was assessed by computing its error with respect to the target obtained
using MPP__high. The error of NN was comparable to that of MPP__low on this prediction,
but it was on one single prediction. This evaluation process is not sufficient to state if the
error is acceptable or not. In order to ensure prediction guarantees, which are mandatory for
using codes in production, we have to go deeper into the analysis.

6.5 Guarantees for the hybrid code

In this section, we introduce two ways of obtaining prediction guarantees for NN. The
first ensures to have exactly the same prediction accuracy as MPP but brings additional
computations. The second compares the error with other sources of error to assess if it is
acceptable, which allows using NN at full speed if it does.

6.5.1 Zero error guarantee using initialization

As we mentioned earlier, the solver used in MPP is iterative. It is initialized with a guess
solution, which is usually uninformative - usually the same value over the entire mesh - and
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iterations are made until a certain convergence criterion is reached. It is possible to first
execute the hybrid code NN and to use its prediction as initialization for MPP. Then, MPP
converges in fewer iterations, since the initialization is supposed to be close to the convergence
point.

For the MPP__low code, once the prediction of NN_low is given as input to the original
code, it reaches convergence in 163 seconds. If we add the execution time of the NN code,
NN+MPP takes 383 seconds which is 10.6 times faster than MPP__low alone, for a prediction
whose accuracy is ensured by the original code. In that case, there is no need to compare the
pressure profile or the shock distance since the prediction is exact. In other words, we
obtained an acceleration of a factor 10.6 for the exact same accuracy.

Remark. Generality of the approach: This approach is not specific to our test case but
can be applied to any simulations that involve iterative solvers and whose iterations are not of
interest as simulation outputs. Such instances can be simulations of stationary phenomenon.

6.5.2 Acceptable error guarantee using error analysis

Using a neural network to design hybrid codes implies to add an error coming from the neural
network approximation. However, there are several external, classical sources of error in the
conception of the simulation codes. In this section, we compare the error of the hybrid code
with these other errors.

We denote the original code MPP by M and the hybrid code NN by M\ with Mg, denoting
the model of MPP__high, and so on for the other MPP and NN codes. The models take
parameters  as input and output a prediction M(x) and M( ). In our case, the input
vector @ contains the upstream pressure, temperature, and speed. The error of the predictions
can be decomposed as

eﬂ(m) = ‘5A,ﬁ/{\<x> + 5%]\7(:13) + (59 ﬂ(fb)l

)

{GM(CB) = [0am(®) + 0z ()],

Equation (6.6) emphasizes three different types of errors :

e The discretization errors da ¢ and 0, AT The choice of the mesh used to run the
simulation has an impact on the predlctlon error. A low mesh resolution may degrade
the error, as we saw with MPP__low, but the geometry of the mesh also has its impact.

+ The parameters’ errors o, o and 0, 7. In practice, we conduct numerical simulations
because we are interested in the output of a phenomenon under specific conditions of
interest. Nonetheless, we may have imperfect knowledge of these conditions of interest.
This translates into uncertainties on the input vector @, which contains the values of
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Figure 6.8: Pressure profile and shock distance projected on the wall of the object, for 40 different
values of the upstream speed. In the bottom line, zoom of the curves in the highest error area.

the parameters that define the conditions of the simulation. These uncertainties have
an impact on the model prediction, and therefore on their prediction error.

 The neural network approximation error o, 7. In the hybrid code, NN, the neural
network approximates M, with a certain error. This error propagates through the
hybrid code, thereby affecting its prediction error.

In order to ensure that NN yields reliable predictions neural network approximation error
must be compared with parameters’ and discretization errors. If the former is at most similar
to the latter, NN could be used safely.

Remark. Another type of error is often specified when decomposing the error of numerical
codes. This error is called modeling error and refers to the error that stems from modeling
choices. In our case, the model error would be the error between PG and MPP, coming from
the choice not to simulate the chemistry in PG. Another model error could come from the
choice to simulate the chemistry with not more than three species.
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6.5.2.1 Parameters’ error

To assess parameters’ error, we introduce a perturbation in @, modeling the uncertainty on
the upstream speed. Let x = (x,v, 2z), with x ~ U(0.952,1.05z), x = 4930.83 (the nominal
value of the initial test case). The random variable x traduces the uncertainty on the speed of
the upstream field, and the values of y and z are the upstream pressure and temperature. We
simulate the random variable x on N = 40 Gauss quadrature points {z1,...,zx}, with x; €
[0.952, 1.05x], that are used to evaluate E[M(x)] with M € {Mlow,/\/lhigh,ﬂlow,ﬂhigh}.
The mean E[M (x)] and each of the 40 curves are plotted in Figure 6.8. These plots are quite
loaded, but they emphasize that the variability induced by parameters uncertainty is much
higher than that coming from approximation, and even discretization errors.

Benefits of NN+MPP

To conduct this experiment, we never executed M, and My, entirely, but always

used an initialization from the prediction of M\zow and M\ nigh (NN+MPP, as described
in Section 6.5.1). The advantages were twofold. First, the study was much faster
(approximately by a factor of 10). Second, for some {z1,...,xyx}, MPP did not converge,
perhaps because of numerical instabilities. Initializing MPP using the hybrid code solved
this problem. This echoes the remark of Section 6.4.2.1 on the artefacts in predictions

of Cp and Cv by M++.

6.5.2.2 Discretization error

Comparing discretization and neural network approximation errors is more subtle because it
is not clear-cut in Figure 6.8. To do so, we directly compare the discretization error of Mg,
with the approximation error of M,,, and Mj,,, under parameters uncertainty. First, we
plot |[Mipw — Mpign|| and Hﬂlow — Mpignl| for the 40 values of x; in Figure 6.9. Here, ||.|| is
the normalized absolute difference evaluated point-wise in the pressure profile and the shock
distance. At first sight, the approximation error seems to be lower, for the pressure profile,
and equivalent, for the shock distance, to the discretization error.

We confirm this observation by plotting ||M\low — M| and ||.//\/\lhigh — Mpign|| in Figure
6.10. We plot the 40 curves corresponding to each x; and the mean estimated using the Gauss
quadrature. It clarifies the comparison and strengthens the conclusion that approximation
error is lower than both discretization and parameters error. Note that in the pressure profile,
one z; value leads to outlying errors for Mhzgh, ./\/llow and M,,. This value of i is 13, the
famous lucky number, which is worth mentioning. More seriously, we did not explain the
origin of this outlying value, but we can at least say that it does not come from the neural
network approximation error since even the prediction of My, is abnormally erroneous.

This error study shows that neural network approximation error can be small when compared
to other types of errors. In this case, the hybrid code is reliable, which is a strong argument
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Figure 6.9: Discretization errors |[Mjgy, — Mpign|| and H.X/l\low — Mpign]| for the pressure profile and
the shock distance for each of the 40 different values of the upstream speed.
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in favor of the use of hybrid simulation codes.

6.6 Discussion and Perspectives

The perspectives that follow this work are numerous and emphasize the potential of the
presented methodology. These perspectives are twofold. First, the specific test case of
approximating Mutation++ could be explored more thoroughly since this library is used in
many simulation codes. Second, the methodology applied is not specific to Mutation++,
and its success is an argument in favor of more general usage of hybrid simulation codes for
numerical simulations.

6.6.1 Towards a general approximation of Mutation+-+

In this chapter, the methodology for approximating Mutation+-+ consists of constructing a
training database and fitting a neural network. However, the neural network is trained for a
fixed output dimension corresponding to the number of species. It cannot be used for test
cases that involve different species. This constraint is an obstacle towards a general usage of
neural networks to approximate Mutation++4-. Indeed, it requires constructing a new training
database for each different chemical setting.

In order to overcome this problem, it would be interesting to investigate the use of transfer
learning. The idea behind transfer learning is to use a neural network trained for one task
in another similar task. When there is a large training database for the first task but only
limited data for the other task, it allows obtaining good results on the second task despite the
data frugality. It is intensively used in computer vision, and language understanding, where
neural networks pre-trained on Imagenet (with more than one million images and a thousand
classes) or on Wikipedia text database are fine-tuned on more specific tasks. In our case, we
could pre-train a neural network once for a high number of different species and with a large
database constructed out of Mutation++. Then, we could find a simple way to adapt this
neural network for each different test case, for instance, with a simple least-squares linear
regression on the feature space of the pre-trained network (like we did in 3.5), using a smaller
data set.

6.6.2 Possible usages of hybrid simulation codes

This chapter introduced a methodology for constructing hybrid numerical simulation codes,
which brings significant improvements in terms of speed-up. Moreover, the error induced
by the neural network approximation at play when constructing the hybrid code can be
negligible compared to other classical errors of numerical simulations. These results unlock
many perspectives.
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Prediction speed-up. When the neural network approximation error is negligible, which
can be checked with an error analysis similar to Section 6.5, the hybrid code can be used at
its quickest form. In that case, it provides reliable predictions with a similar accuracy than
the original code, for at least a decade lower execution time.

When the error analysis concludes that the approximation error is not negligible and not
acceptable, it is always possible to initialize the numerical simulation code with the prediction
of the hybrid code (NN+MPP). This process yields a prediction whose accuracy is ensured
by the original simulation code. To sum up, constructing hybrid codes almost always grants
a speed-up for a single prediction, which translates into comparable time savings when using
these codes in production.

The benefits of these time savings can go even further. Indeed, some test cases are so
computationally intensive that they simply cannot be executed. Using hybrid codes could
help to close the gap of this infeasibility: finer physics might no longer be out of reach.

Parametric studies. The use for which the prediction speed-ups are the most promising is
parametric studies, like uncertainty quantification, sensitivity analysis and calibration (like in
we demonstrated in Section 6.5). Indeed, using hybrid codes in place of classical surrogate
models could lead to far more accurate estimation since surrogate models are usually trained
on a limited set of data.

Such parametric studies may require an unaffordable number of predictions, even when using
a hybrid code, making the use of surrogate models mandatory. Nonetheless, in these cases, the
hybrid code could be used to generate a more furnished training database, thereby improving
the performances of the surrogate model and the quality of the parametric study.

Finally, numerical simulation codes may be so expensive that even the construction of a
minimal training data set for surrogate modeling would be out of reach, forbidding any
parametric study. Using hybrid codes could enable parametric studies for such test cases.

Decision-making. There is always interest in speeding up a numerical simulation code used
for production or parametric studies. However, a given code is often not a final product, and
research and engineering efforts are continuously produced to improve it. The construction of
hybrid codes may help to make decisions about the orientation of these efforts.

Constructing a hybrid code with our methodology implies approximating a part of the
simulation with a neural network. There may be questions about how to include this part in
the simulation. For instance, in our case, we could wonder if it is worth simulating chemical
equilibrium in the simulation and, if so, to what precision. Comparing the code PG (without
chemical equilibrium) and NN_ low shows that simulating chemical equilibrium leads to
significantly different predictions, which answers this question. Still, we could go further
and study how many species this simulation requires to produce accurate predictions. These
conclusions could drive efficient researches towards more and more accurate simulation codes.
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Finally, parametric studies are also intensively used for decision-making. Indeed, the results
of these studies always lead to design choices, which directly impact production.

6.6.3 Concluding remark

We would like to point out that even if the obtained hybrid code no longer uses the code
part that is approximated by a neural network, this part is still crucial for constructing the
hybrid code. Indeed, a good training set is mandatory to ensure neural network accuracy,
and the original code part is key to achieve that. That is why we do not claim supervised
deep learning to replace certain simulation codes. Rather, it should be seen as an additional
step in constructing simulation codes that allows for significant accelerations.

151



CHAPTER 6. EFFICIENT HYBRID NUMERICAL SIMULATIONS (WITH GUARANTEES)

152



Chapter

Summary of the thesis/Résumé de la these (in

French)

7.1 Introduction

Les innovations récentes en mathématiques, en informatique et en ingénierie ont permis de
réaliser des simulations numériques de plus en plus complexes. Cependant, certaines simula-
tions restent inabordables en termes de temps de calcul, méme pour les supercalculateurs les
plus puissants. Récemment, ’apprentissage automatique a démontré sa capacité a améliorer
I’état de 'art dans de nombreux domaines, notamment la vision par ordinateur, la compréhen-
sion du langage et la robotique. Cette these s’inscrit dans le domaine émergent et a fort
enjeu de 'apprentissage automatique scientifique, qui étudie I’application de 'apprentissage
automatique au calcul scientifique. Plus précisément, nous nous intéressons a l'utilisation de
I’apprentissage profond pour accélérer les simulations numériques. Ce faisant, nous mettons
en évidence certains liens entre ces deux domaines, en présentant des contributions ayant un
impact sur I'un comme sur l'autre.
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7.1.1 L’apprentissage automatique comme réponse aux enjeux de
la simulation numérique

Le domaine de la simulation numérique se retrouve toujours soumis a un compromis entre
précision et performances. En effet, le but des simulations est de reproduire des phénomenes
physiques le plus fidelement possible a 1’aide de programmes informatiques. Cependant,
améliorer la fidélité des simulations implique de réaliser des calculs beaucoup plus couteux. II
est donc nécessaire de trouver un compromis pour que le programme s’exécute en un temps
raisonnable sans trop simplifier le phénomene simulé.
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Dans cette these, nous étudions l'utilisation de 'apprentissage profond pour accélérer des
codes de simulation. Bien souvent, ces codes de simulation sont constitués de couplages entre
différents systémes d’Equations aux Dérivées Partielles (EDP) simulant chacun un phénoméne
différent. L’approche retenue consiste a 'approximation d'un de ces systemes d’EDP avec un
réseau de neurones, puis au couplage du réseau de neurones obtenu avec le reste du code.

Cette méthode présente plusieurs avantages. Premierement, elle permet d’éviter d’avoir a
réaliser des hypotheses simplificatrices sur la physique du probleme. Ensuite, ne procéder a
I’approximation que d’une partie du code, et non du code en entier, permet de constituer une
base d’apprentissage plus fournie, ce qui favorise la précision du réseau de neurones. Enfin,
I'implémentation du réseau de neurones présente beaucoup d’avantages : son exécution revient
a une succession d’opérations vectorielles, ce qui permet de traiter naturellement beaucoup
de données en parallele; la complexité de son exécution est linéaire avec les dimensions du
probléme et ne dépend pas du nombre de points utilisés pour ’entralnement.

7.1.2 Interactions entre simulation numérique et apprentissage
profond supervisé

Dans notre contexte, utiliser la méthode de I'apprentissage profond pour I'approximation de
fonction se fait en trois étapes:

1 construire une base de données d’entrainement,
2 définir I'architecture du réseau de neurones,

3 procéder a son entrainement.

Chacune de ces étapes revét une importance particuliere si elles sont considérées a travers le
prisme du compromis précision-performances. En effet, une base de données d’entrainement
bien construite permet d’améliorer la précision d’un réseau de neurones sans sacrifier les
performances. Ensuite, ’architecture d’un réseau de neurones doit étre choisie avec soin
car elle a un fort impact a la fois sur sa précision et ses performances. Enfin, la qualité de
I’entrainement du réseau de neurones conditionne fortement la précision de 'approximation,
sans affecter les performances. Cette these propose donc d’étudier chacune de ces étapes.

Les enjeux de ce travail pour la simulation numérique se résument a l'amélioration du
compromis précision-performances. Cependant, aborder la méthodologie de 'apprentissage
profond dans cette optique permet également de tirer des bénéfices pour la pratique de
I’apprentissage profond en général. Les contributions de cette these profitent donc a la fois au
domaine de la simulation numérique et au domaine de I’apprentissage profond.
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7.1.3 Organisation de la these

Dans un premier temps, nous rappelons les bases de 'apprentissage profond supervisé,
nécessaires a la compréhension des travaux réalisés dans cette these. Ensuite, nous abordons
successivement chacune des trois étapes présentées au paragraphe précédent dans des sections
dédiées. Enfin, nous consacrons une derniere section a l'utilisation de ces contributions pour
la construction d’un code hybride dans le cadre d’une simulation d’un écoulement autours
d’un objet prenant en compte des réactions chimiques dans le fluide.

7.2 Bases de ’apprentissage profond supervisé

Cette partie décrit la fagon dont sont construits les réseaux de neurones. Il comprend également
des rappels sur 'apprentissage profond supervisé.

7.2.1 Les réseaux de neurones

Un réseau de neurones simple (MLP, pour Multi Layer Perceptron en anglais) consiste en une
succession de couches de neurones. Il peut étre completement décrit par deux ensembles de
parametres. Le premier décrit sa forme, appelée architecture :

e d la profondeur du réseau,

o ny le nombre de neurones sur la k-iéme couche, avec k € {1,d + 2} (avec ngi1 = nous €t
ng = nin>7

o 0y la fonction d’activation de la k-ieme couche, généralement non linéaire.
Ces parametres font partie d'un ensemble dont les membres sont appelés hyperparametres.Cet
ensemble définit 'architecture des réseaux de neurones ainsi que les conditions de leur

entrainement. Le deuxiéme ensemble de parametres, correspondant a @, contient les parametres
a optimiser pendant le processus d’apprentissage :

o WF={w;;} (i,5) € {0,441 —1} x{0,n; — 1} la matrice des poids entre les (k—1)-iéme
et k-ieme couches,

o b* = (by,...,bn, 1) le vecteur de bais de la k-iéme couche.

Soient f*: R™ — R™+1 telle que
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Input layer Hidden layer Output layer

Figure 7.1: Réseau de neurones de profondeur d = 1, avec n;, = n1 =2, no = 3 et ngyy = ng = 1.
Dans ce cas précis, pour des raisons de lisibilité, le i-ifme composant de la sortie de la premiere
couche est notée o;.

Jj=nr—1

j=0

avec & = (xq, ..., T, ) € R™. Alors, fg : R"" — R" la fonction du réseau de neurones peut
s’écrire

folx) = flo---o fl(x) (7.2)

avec @ = {W¥ bi|k € {1,d+ 1}}. L’equation (7.1) et I'equation (7.2) mettent en évidence
qu’un réseau de neurones peut étre vu comme une succession de produits matrices-vecteurs.
Sur la figure 7.1 est repréenté un réseau de neurones de profondeur d = 1, avec n;,, = 2,
np = 3 et ny, = 1. Pour ce réseau de neurones, nous avons

2 1 1 1 2 1 1 1 2 1 1 1 2
fo(x) = W00<W00$0 + w1 + bo) + W1U(W01m0 +wiry +0y) + w20(w02x0 +wipr1 +b3) + b
2 1
_ 2 : 2 } : 1 2
i=0 =0
2 1 1 2 1 1 2 1 1 21 721 11 12
0 = {wp, Wag, Wig, W, Wop, Wit Wa s Wogs Wia, by, 07, b3, b7}
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7.2.2 L’apprentissage profond supervisé

L’apprentissage supervisé consiste a apprendre une fonction reliant des données d’entrée a
des données de sortie. Pour cela, un modele paramétrique est construit et optimisé pour
reproduire cette fonction le mieux possible.

Plus précisément, nous notons cette fonction f: S C R™» — R ou S est un sous espace
mesurable de R™» qui dépend de 'application considérée. L’apprentissage revient donc a
effectuer une approximation de f a ’aide d’un modele d’apprentissage, noté fg, ou 8 € ©
contient tous les parametres du modele. Optimiser fg pour effectuer une approximation
de f signifie trouver une valeur 6* pour @ qui minimise une fonction de cofit intégrée
Jx(0) = E[L(fg(x), f(x))], ou L est une fonction de cofit, L : R™ x R"™ — R. La variable
aléatoire x ~ P, traduit la distribution de probabilité des données d’entrée. Pour un réseau
de neurones tel que présenté dans le paragraphe précédent, @ = {W* b, |k € {0,d}}.

En pratique, nous n’avons pas acces a Py et pour optimiser fy, Jy est estimé en utilisant N
points {1, ..., &y} € S qui sont des échantillons de x, et leur image par f {f(x1), ..., f(xN)}.

Le modele fg est ensuite entrainé avec un algorithme d’optimisation. Dans le cas des réseaux
de neurones, l'algorithme le plus utilisé est la descente de gradient stochastique (SGD,
Robbins and Monro (1951)), dont I'implémentation est rendue trés efficace par I'algorithme
de rétro-propagation du gradient, basée sur la différentiation automatique.

7.3 Construction d’une base de données d’entrainement
a partir des variations locales

Dans cette partie, nous nous intéressons a la construction de la base de données d’entrainement
pour 'apprentissage profond supervisé. En calcul scientifique, le cadre utilisé pour construire
une telle base de données est appelé plan d’expériences. Plusieurs méthodes existent déja,
comme Latin Hypercube Sampling (McKay et al., 1979), Maximin margins (Johnson et al.,
1990), ou encore plan d’entropie maximum (Shewry and Wynn, 1987), mais elles reposent
principalement sur 'idée de répartir les points d’apprentissage de la maniere la plus homogene
possible sur le domaine d’entrainement.

Ici, nous abordons le probléeme en suivant une autre approche. Nous partons de I'observation
qu’un réseau de neurones aura plus de difficulté dans I'approximation d’'une fonction f aux
endroits ou cette fonction connait de fortes variations. Celui-ci aura donc besoin de plus de
points d’apprentissage dans ces régions de I’espace.
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7.3.1 Echantillonnage a partir du développement de Taylor

Nous construisons une nouvelle distribution d’entrainement, dPx, qui focalise I’échantillonnage
de la base de données d’entrainement sur les zones ou f varie fortement. Il reste a déterminer
comment identifier ces zones. Pour cela, nous utilisons le développement de Taylor de la
fonction f. Ce développement est valable au voisinage d'un point & € S, ou S est le domaine de
définition de f, et implique les dérivées de f. Il relie donc les variations de f (via les dérivées)
a une zone précise (le voisinage de «). A partir de ce développement, nous construisons un
indice qui est proportionnel a 'amplitude des variations locales de f dans le voisinage de x.
Cet indice s’écrit

€ k. ecC k €T
D= Y IVl )

1<|k|<n

ol 0% f correspond & la notation multi-indices des dérivées d’ordre k de f et € indique la
taille du voisinage de x considéré. En pratique, nous n’utiliserons que le développement
a Uordre n = 2, c’est-a-dire D f2(x). Il est donc possible de construire une méthodologie
d’échantillonnage que nous appelons échantillonnage par développement de Taylor (noté TBS).
Cette méthodologie est récapitulée dans I’Algorithme 6.

Line 1-2: La méthodologie nécessite une initialisation basée sur 1’échantillonnage uniforme
de N points. Ensuite, N’ nouveaux points seront ajoutés a la base d’entrainement. Line 3-5:
La construction de {DfI(x1), ..., DfI(xy)} se fait & partir de ces points initiaux. Line 6:
L’échantillonnage a partir de D fI' peut se faire grace a des méthodes d’approximation de
densité. Dans ce cas, nous avons utilisé un mélange de Gaussiennes. Line 7-8: Il reste a
évaluer I'image de la fonction en les nouveaux points obtenus apres 1’échantillonnage, pour
compléter la base de données d’entrainement finale comportant N + N’ points.

Algorithm 6 Taylor Based Sampling (TBS)

Entrées: €, N, N’
Echantillonner {z;,...,xy} & partir de x ~ U(S)
for 0 < k<ndo
Calculer {0*f(x1),...,0% f(zN)}
Calculer {D fI(x1), ..., Df(xn)} en utilisant equation (7.3)
Echantillonner {@1,...,xn} & partir de dPx < Df7
Calculer {f(&1), ..., f(Zn)}
Ajouter {F(@1), - F(@)} & {f(@). . fl@n)}

Sur la figure 7.2, nous illustrons & — D f2(x) avec f définie par la fonction de Runge, puis par
la fonction tangente hyperbolique. Nous faisons également figurer les points supplémentaires
échantillonnés a partir de TBS.

Le fait de modifier la distribution d’entrainement ressemble a certaines méthodes employées
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Figure 7.2: Gauche : (Axe de gauche) fonction de Runge par rapport a x et (axe de droite)
x — Df%(z). Les points échantillonnés selon TBS sont placés sur I'axe des abscisses et projetés sur
f. Droite : Méme figure avec la fonction f tangente hyperbolique.

en apprentissage profond, comme 'apprentissage par cursus (Bengio et al., 2009b) ou en-
core la recherche d’exemples complexes (Shrivastava et al., 2016). TBS se démarque par
une caractérisation mathématique de I’échantillonnage, moins heuristique que ces derniéres
méthodes.

7.3.2 Généralisation par pondération basée sur la variance locale

Tel quel, TBS ne peut pas étre appliqué pour des problemes génériques d’apprentissage
profond. En effet, en général, la fonction f n’est pas connue. Cela implique qu’il est
impossible d’évaluer ses dérivées, et donc D f?(z). De plus, méme en supposant que l'on
puisse échantillonner de nouveaux points d’apprentissage {&1, ..., Zn-}, il serait impossible de

calculer {f(&1),..., f(Zn/)}.

Pour régler le probleme des dérivées, nous définissons de nouveaux indices :

bPw) == 3 (fa)-¢ X sa), (7.4

x; ESk(mz) T €S (‘Bl)

| =

ou Si(x;) est 'ensemble des k plus proches voisins de x. Cet indice repose sur une estimation
de la variance de f dans le voisinage de @. Il est démontré dans la these que lorsque ||e|| — 0,
la variance locale est un estimateur de D f2(x).

Enfin, pour palier le probleme de I’échantillonnage, nous remplacons ce dernier par une
pondération. Il s’agit de pondérer chaque point d’entrainement x; par D f2(x;). Cet algorithme
est appelé pondération des points par la variance locale (VBSW, pour Variance based Sample
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Weighting en anglais).

7.3.3 Résultats

Les améliorations découlant de TBS et VBSW sont démontrées sur différents cas d’application.
TBS est étudié sur I'approximation de la résolution d’un systeme d’équations de Bateman,
décrit en annexe (cf Appendix C) et VBSW est étudié sur des problemes de classification
d’image et de classification/régression de texte.

7.3.3.1 Equations de Bateman

Pour ce cas test, un simple MLP est utilisé. L’expérience est répétée 50 fois et I'erreur Lo
moyenne est affichée avec son erreur standard d’estimation. L’erreur L., est aussi représentée.
Les résultats sont rassemblés dans le tableau 7.1.

Sampling Lo error (x107%) L., (x1071)
Uniforme 1.22 4+0.13 0.28 £0.47
TBS 1.14 £0.15 2.96 + 0.37

Table 7.1: Comparaison entre 1’échantillonnage uniforme et TBS pour les équations de Bateman

7.3.3.2 Classification d’image

Pour ce cas test, les cas d’application retenus sont MNIST et Cifarl0, sur lesquels des réseaux
de neurone de type Lenet (Lecun et al., 1998) et Resnet (He et al., 2015) sont respectivement
entrainés. La grandeur d’évaluation considérée est la précision de classification. Celle-ci est
présentée sous la forme : "précision max, précision moyenne + erreur standard d’estimation
de la moyenne”. Les résultats sont rassemblés dans le tableau 7.2.

VBSW simple entrainement
MNIST 99.09, 98.87 +0.01 98.99, 98.84 £ 0.01
Cifar10 91.30, 90.64 £+ 0.07 91.01, 90.46 £ 0.10

Table 7.2: Comparaison entre un simple entrainement et un entrainement avec VBSW pour MNIST
et Cifarl0
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VBSW simple entralnement

ml m2 ml m2
RTE 61.73, 58.46 +0.15 - 61.01, 58.09 £ 0.13 -
STS-B 62.31, 62.20 £ 0.01 60.99, 60.88 + 0.01 61.88, 61.87 £ 0.01 60.98, 60.92 + 0.01
MRPC 72.30, 71.71 £ 0.03 82.64, 80.72 +0.05 71.56, 70.92 + 0.03 81.41, 80.02 + 0.07

Table 7.3: Comparaison entre un simple entralnement et un entrainement avec VBSW pour RTE,
STS-B et MRPC. Pour RTE, le critére utilisé (ml) est la précision. Pour MRPC, deux critéres
sont utilisés : (ml) est la précision et (m2) est le score F1. Pour STS-B, (m1) est la corrélation de
Spearman et (m2) est la corrélation de Pearson.

7.3.3.3 Classification et régression de texte

Pour ce cas test, les cas d’application retenus sont RTE, STS-B et MRPC, des jeux de données
issus du benchmark Glue (Wang et al., 2019). Un réseau de neurones spécialisé dans I'analyse
de données textuelles, Bert (Devlin et al., 2019), est utilisé. Le critere d’évaluation change
pour chaque cas et est précisé dans la légende du tableau 7.3. Les résultats sont rassemblés
dans ce tableau et sont présentés de la méme maniere que pour la classification d’image.

Ces résultats valident la méthode d’échantillonnage (TBS) et de pondération (VBSW), ainsi
que 'observation initiale sur la difficulté d’apprentissage des réseaux de neurones lorsque f
connait de fortes variations. Ces conclusions sont intéressantes a la fois pour la simulation
numérique, car il s’agit d’une nouvelle facon d’aborder les plans d’expérience, mais aussi pour
I’apprentissage automatique en général, puisque VBSW peut s’appliquer facilement a un large
panel de problemes. De plus, cette vision de la difficulté d’apprentissage pourrait motiver
d’autres futurs travaux.

7.4 Optimisation des hyperparametres a ’aide de ’anal-
yse de sensibilité globale

Dans la partie précédente, nous avons étudié la construction de la base de données d’en-
trainement, qui est la premiere étape de la méthodologie d’apprentissage profond supervisé.
L’étape suivante est le choix de I'architecture du réseau de neurones, par le choix de ses hyper-
parametres. Cette étape est cruciale, car les hyperparametres d’un réseau de neurones ont un
impact significatif sur la précision du réseau de neurones ainsi que sur son cotit d’exécution. Or,
les méthodes habituelles d’optimisation d’hyperparameétres (recherche aléatoire (Bergstra and
Bengio, 2012), optimisation Bayesienne (Mockus, 1974), recherche d’architecture neuronale
(Elsken et al., 2019), Hyperband (Li et al., 2018b) ...) ne sont pas naturellement congues pour
intégrer le cotit d’exécution comme critere d’optimisation. De plus, ces méthodes suivent
des approches boite-noire, et 'utilisateur ne retire aucune interprétation ou justification du
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résultat, ni de connaissances sur le comportement de l'erreur vis-a-vis des hyperparametres.

Pour palier ce probléme, nous introduisons I'utilisation des récentes avancées en analyse de
sensibilité dans le cadre de I'optimisation des hyperparametres. Plus précisément, nous nous
focalisons sur I’analyse de sensibilité globale et orientée-objectif. Pour cela, nous utilisons un
indice de sensibilité, le critére d’indépendance de Hilbert-Schmidt (HSIC, pour Hilbert-Schmidt
Independance Criterion), et son dérivé adapté a 'analyse de sensibilité orientée-objectif.

7.4.1 Adaptation du critére d’indépendance de Hilbert-Schmidt

Les hyperparametres des réseaux de neurones se caractérisent par leur diversité et la complexité
de leurs interactions. Un exemple d’hyperparameétres définissant un réseau de neurones et son
entrainement est donné en figure 7.3. Il est donc nécessaire d’adapter les outils d’analyse de
sensibilité existants avant de les appliquer au probleme d’optimisation d’hyperparametres.

NN e’

” ~
/, \ \ ,
|I sgd dropout I' \\ \ rate ,
" ~
\momentum dropout__ I -~="
\ P \ rate ’
S -~ - -
other ~ -
q | 2 s conditional hyperparameters
con
,' O main hyperparameters

Figure 7.3: Exemple d’hyperparametres définissant un réseau de neurones et son entrainement.

7.4.1.1 Définition du HSIC pour l’analyse de sensibilité orientée-objectif

Soient x et y deux variables aléatoires ayant pour distributions de probabilité dPPy et dPy. Le
HSIC est construit a partir d'une distance mettant en jeu les projections de dPx, et dPxdP,
dans un espace de Hilbert restreint a noyaux reproductibles (RKHS, pour Reproducing Kernel
Hilbert Space en anglais) de noyau k. Cette distance est appelée divergence maximale de la
moyenne (MMD, pour Maximum Mean Discrepancy). Le HSIC s’écrit
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HSIC(Xa Y) = 7£(nyaPyPX)a (7'5)

ou 7, est la MMD. Cet indice est un critere d’indépendance car lorsque x et y sont indépen-
dantes, dPyy, = dPxdPy, et donc HSIC(x,y) = 0. Dans le cas ol x est un hyperparametre et
y lerreur du réseau de neurones. Alors, si HSIC(x,y) est élevé, x a un impact sur 'erreur
et si y est faible, cet impact est limité. Cependant, dans le cadre de 'optimisation des
hyperparametres, nous ne sommes pas intéressés par la variabilité totale de 'erreur du réseau
de neurones, mais par sa variabilité orientée vers les faibles erreurs. Spagnol et al. (2018)
adapte le HSIC pour prendre en compte ce critére en définissant Y, un quantile d’intérét
de lerreur (par exemple le percentile a 10%), puis z = 1ycy. En calculant HSIC(x,z), la
dépendance calculée est donc celle entre x et 'appartenance de I'erreur du réseau de neurones
a son percentile a 10%.

Le HSIC de chaque hyperparametre peut étre estimé a partir d’un échantillonnage Monte
Carlo. Soient {z1, ..., z,, } ns échantillons d'un hyperparametre z. Le HSIC peut étre estimé
a l'aide de I'estimateur S,y donné par :

NnNs  Ns

Sy =P(z=1) % ZZk(xm,xi,lﬁ(zj =1)0(z =1)

j=1 =1

+n182 Z Z k(xij, i) (7.6)

j=1 I=1

Ns Ns

DO k(@i wi)d(z = 1),

2
nsm
avec m = » " (z, = 1) et d(a) = 1 si a est vrai et 0 sinon. Il est donc possible d’estimer les
HSICs de chaque hyperparametre apres une recherche aléatoire d’hyperparametres.

7.4.1.2 Adaptation au probleme d’optimisation d’hyperparametres

Jusqu’a présent, nous avons mentionné la possibilité de modéliser un hyperparametre par une
variable aléatoire x et de calculer son HSIC. La comparaison des valeurs du HSIC permettrait
d’évaluer qualitativement leur importance relative par rapport a ’objectif pour le réseau
de neurones d’atteindre les plus faibles erreurs. Cela serait suffisant si les hyperparametres
étaient indépendants et tous définis sur le méme espace mesurable. Or, ce n’est pas le cas.
En effet :

o certains sont continus, d’autres sont des entiers, catégoriels ou booléens. Il est donc
compliqué de les comparer les uns avec les autres.
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o Ils peuvent interagir les uns avec les autres. Ainsi, il est possible que certains hyper-
parametres ne soient pas importants lorsque considérés indépendamment, mais que
leurs interactions avec d’autres hyperparameétres soient importante.

o Certains ne sont pas tout le temps impliqués dans un entrainement de réseau de neurones
donné (par exemple le taux de dropout (Srivastava et al., 2014) ne rentre en jeu que s'il
est décidé d’appliquer du dropout au réseau de neurones). Leur présence ou non dans
la configuration d’hyperparameétres dépend de la valeur d'un autre hyperparametre (la
présence du taux de dropout est conditionné a dropout = Vrai). Ces hyperparametres
sont appelés conditionnels.

Pour le premier probleme, nous proposons d’utiliser non pas les hyperparametres eux-mémes,
mais leur image par leur fonction de densité cumulative (CDF, pour Cummulative Density
Function). En effet, soit &, la CDF de x, alors compte tenu de la définition des CDF, la
variable aléatoire ®y(x) est uniforme entre 0 et 1. En appliquant cet artifice a tous les
hyperparametres, nous les projetons dans un méme espace mesurable. Ils peuvent donc y étre
comparés correctement.

Pour le second probleme, afin de mesurer I'importance des interactions entre deux hyper-
parametres x; et X, il est possible de calculer HSIC(X,z), avec X = (x1,%3). Lors de
I’évaluation de I'importance relative des hyperparametres, il convient donc de relever d’abord
les hyperparametres importants, c¢’est-a-dire a fort HSIC, puis de relever ensuite, parmi les
parametres a faible HSIC, les hyperparametres qui sont rendus importants par leur interaction
avec d’autres hyperparametres.

Enfin, pour le troisieme probleme, la méthode retenue consiste a comparer le HSIC au sein
de groupes d’échantillons de configurations d’hyperparametres comportant les mémes hy-
perparametres. Un premier groupe peut étre constitué, comportant les hyperparametres
qui sont impliqués dans toutes les configurations. Ces hyperparametres sont appelés hy-
perparametres principaux. L’évaluation de l'importance relative de ces hyperparametres,
basée sur les HSIC, peut se faire dans un premier temps dans ce groupe. Ensuite, le HSIC
de chaque hyperparametre conditionnel est calculé, uniquement a partir des échantillons
impliquant cet hyperparametre conditionnel. Sa valeur est finalement comparée avec celle des
hyperparametres principaux pour juger de son importance.

7.4.2 Résultats

Dans cette partie, nous appliquons 'analyse de sensibilité basée sur les HSICs a un probleme
de recherche d’hyperparametres. Nous échantillonnons ny = 1000 configurations différentes
de ny, hyperparametres {z1, ..., z,, } pour trois problemes différents : MNIST, Cifarl0 et
I'approximation de la solution des équations de Bateman (décrites en Annexe C). Les espaces
des hyperparametres pour chacun de ces problemes sont décrits en Annexe B. La figure
7.4 regroupe les histogrammes des erreurs ainsi que la comparaison des Sy, y pour chaque
probleme.
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Figure 7.4: (ligne du haut) Histogramme du critére d’évaluation obtenu apres I’échantillonnage aléa-
toire initial des configurations et (ligne du bas) comparaison des Sy, y pour chaque hyperparametre
principal. Pour MNIST et Cifarl0, le critére d’évaluation est 1 — p, ot p € [0, 1] est la précision, et
pour Bateman, 'erreur Lo.

Deux remarques peuvent étre faites sur ces graphiques. Premiérement, le critere d’évalua-
tion varie énormément avec les différentes configurations d’hyperparametres. Cela justifie
I'impact des hyperparametres sur I’erreur des réseaux de neurones. Deuxiemement, les hy-
perparametres les plus importants varient d’un probleme a l'autre, ce qui justifie 'intérét
d’évaluer qualitativement leur importance relative pour chaque nouveau probleme.

A partir des évaluations de Sk, ¥, nous construisons une méthodologie d’optimisation des
hyperparametres consistant a sélectionner les parametres les plus importants, appliquer
un algorithme d’optimisation Bayesienne sur ces hyperparametres, puis a optimiser les
hyperparametres restants. Ce faisant, la valeur des hyperparametres les moins importants qui
ont un impact sur le colit d’exécution du réseau de neurones est fixée de maniere a favoriser
les performances. Cette méthodologie est appelée TS-GPBO, et est comparée dans le tableau
7.4 & une optimisation Bayesienne classique sur tous les hyperparametres (full GPBO) et a
une recherche aléatoire (RS).

Ces résultats illustrent le potentiel de I'utilisation de ’analyse de sensibilité dans le cadre
de la recherche d’hyperparametres. Par exemple, pour le probleme "Bateman”, I'erreur
obtenue avec TS-GPBO est comparable a I’erreur obtenue avec RS et full GPBO, avec un
facteur 453 pour le nombre de parametres et de FLOPs, ce qui est un résultat important pour
I’appréhension du compromis précision-performances.

La méthode TS-GPBO a été construite a partir de 'analyse de sensibilité, mais n’est qu’'un
exemple d’application de cette technique a I'optimisation d’hyperparametres. L’adaptation
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Probleme méthode  critere d’évaluation nb. de param. MFLOPs

MNIST RS 98.36 436,147 871 (x3)

: full GPBO 98.42 =+ 0.05 10,271,367 20,534 (x67)

_ TS-GPBO 98.42 + 0.02 151,306 307 (x1)
Cifarl0 RS 81.8 99,444,880 1,832,615 (x11)
: full GPBO 82.73 + 1.45 71,111,761 1,441,230 (x8)
: TS-GPBO 79.34 + 0.15 9,281,258 178,621 (x1)
Bateman RS 1.99 x10~4 1,259,140 2,516 (x359)

_ full GPBO 2.94 + 0.42 x10~% 1,588,215 3,173 (x453)

. TS-GPBO 3.49 & 0.31 x10~*4 3,291 7 (x1)

Table 7.4: Résultats de I'optimisation d’hyperparametres pour une recherche aléatoire (RS), pour
une recherche basée sur 'optimisation Bayesienne sur tous les hyperparametres (full GPBO) et sur
I'optimisation Bayesienne en deux étapes (TS-GPBO). La moyenne + I’écart type pour 5 répétitions
est affiché pour le critere d’évaluation. Pour le nombre de parameétres et les FLOPs, seule la valeur
maximum obtenue au cours des répétitions est reportée. En effet, elle illustre le pire cas qui puisse
arriver pour la rapidité d’exécution, et a quel point notre méthode permet de 1’éviter.

des HSICs au contexte de la recherche d’hyperparametres présente un intérét en tant que tel,
puisqu’il s’agit d’'un outil pouvant étre utilisé par la communauté pour concevoir de nouvelles
méthodes de recherche d’hyperparametres basées sur l'interprétabilité.

7.5 Une analogie entre ’entrainement des réseaux de
neurones et la résolution d’équations aux dérivées
partielles

Dans cette partie, nous abordons la derniere étape de la méthodologie de I'apprentissage
profond supervisé : l'entrainement du réseau de neurones. Cette partie, plus théorique
et fondamentale, dresse un cadre pour 'entralnement des réseaux de neurones basé sur la
résolution d’équations aux dérivées partielles.

L’idée des développements mathématiques de cette partie est de mettre I’équation correspon-
dant a une itération d’'un algorithme de Newton sous la forme d'une EDP de drift-diffusion.
Cette EDP peut alors étre résolue par des méthodes de résolution stochastique, en simulant
un processus d’Ito.

Finalement, entrainer un réseau de neurones en suivant le cadre EDP revient a simuler le
processus suivant :
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N
0k+1 _ Okz =+ % [OéL/(IBi, Ok) =+ L”(zci, Ok)avgf(a:l, 9k)(9* . Ok)}
i=1
e N
+ % > (i, 0%, o, 0" - 6%) | g,
i=1

avec 0% les parametres du réseau de neurones, f(x,0) le réseau de neurones, L la fonction
de cofit, g une Gaussienne multivariée normale, {x1, ...y} les points d’apprentissage, et a,
(0* — 6y), X des parametres a choisir lors de I'implémentation du cadre EDP.

Nous démontrons que la descente de gradient stochastique (SGD), largement utilisée en
optimisation, rentre dans le cadre EDP a condition d’appliquer des hypotheses de modélisation
sur a, (0* — 0) et . En allégeant ces hypotheses, il est possible de construire un nouvel
algorithme d’optimisation, nommé PDESGD.

—— SGD
1o —— PDESGD
ADAM
)
<
10°
0 50 100 150 200 250 300 350 400

k

Figure 7.5: La fonction de cofit intégrée J tracée en fonction du nombre d’itérations du processus
d’optimisation. Les courbes sont tracées pour 40 initialisation différentes des parametres du réseau
de neurones, et la moyenne de ces courbes est tracée en gras.

Les propriétés du cadre des EDP permettent de garantir la stabilité du processus, évitant
ainsi les divergences dans l'optimisation du réseau de neurones. De plus, sur un probleme
d’optimisation convexe mettant en jeu l'entrainement d’un réseau a deux neurones pour
I’approximation d’une fonction constante, PDESGD converge plus rapidement que la SGD et
qu'Adam (Kingma and Ba, 2015), un autre algorithme d’optimisation largement utilisé pour
I’entrainement des réseaux de neurones. Ce résultat est illustré sur la figure 7.5.
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Ces résultats sont prometteurs, car ils valident I'intérét du cadre d’entrainement basé sur
les EDPs. De plus, ce cadre présente de nombreuses perspectives. En effet, il permet de
concevoir un grand nombre d’algorithmes d’optimisation par le choix de e, (8* — 6y) et X.
Tout en incluant cette composante heuristique, il bénéficie cependant de toutes les propriétés
de la théorie de résolution des EDPs.

7.6 Application a la construction d’un code de simula-
tion hybride

Apres avoir étudié les différentes étapes de la méthodologie de I'apprentissage profond
supervisé, nous appliquons cette méthodologie a un cas concret consistant a accélérer un
code de simulation numérique hydrodynamique. Cette simulation étudie 1’écoulement d’un
fluide autours d’un objet, illustré en figure 7.6. L’application d’un tel code peut étre par
exemple la rentrée d'un satellite ou d’une sonde dans 'atmosphere. Ce code est couplé a un
outil, Mutation++ (Scoggins et al., 2020), modélisant 1’équilibre entre les espeéces chimiques
présentes dans le fluide étudié.

—— Fluid stream [—»

Chemical

reactions
>
>
>
>
> Sk
4.
>
>

Figure 7.6: Illustration de la simulation.

7.6.1 Description du code
Le code global suit une structure de la forme suivante :

{Fl(n,u, a) =0, (7.7a)
Fy(n,u,a) =0, (7.7b)
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ou Fi correspond aux équations d’Euler, F, correspond a la minimisation de I’enthalpie
libre, u correspond aux variables conservatives de I’écoulement (densité, pression, vitesse), 1
correspond aux fractions molaires des especes chimiques en jeu et a aux constantes utilisées
dans la simulation. L’opérateur F; modélise ’écoulement du fluide, et n’est pas coliteux
lorsqu’exécuté seul. Cependant, sa résolution itérative implique 'appel a Mutation ++ a
chaque itération, pour résoudre Fy. Au total, 'exécution du code est donc cotiteuse a cause
des appels a Mutation++ : méme si un appel isolé a Mutation++ n’est pas couteux, la
répétition de cet appel en chaque maille et a chaque itération représente la majeure partie du
temps d’exécution. Il y a donc beaucoup a gagner a tenter de réduire le temps d’exécution
imputable a Mutation++-.

Notons avant de poursuivre que la structure décrite dans ’équation 7.7 n’est pas spécifique a
ce code, mais peut se retrouver dans de nombreuses simulations. Par exemple, en neutronique,
F peut étre I'équation de Boltzman et Fy 1’équation de Bateman (Berneéde and Poétte, 2018;
Dufek et al., 2013).

Afin de construire le code hybride, nous entrainons donc un réseau de neurones pour I’approx-
imation de Mutation++. Une fois le réseau de neurones entrainé, il est possible de le coupler
avec le code en I'exportant et en I'utilisant & 1’aide de I’API C de Tensorflow (Abadi et al.,
2015).

7.6.2 Résultats

Dans cette partie, nous comparons les résultats du code hybride (NN) avec ceux du code
original (MPP). Nous comparons également ces codes avec une résolution de F ne faisant pas
appel a Mutation++ en utilisant ’hypothese des gaz parfaits (PG). Le réseau de neurones
utilisé pour construire NN est entrainé sur une base de données échantillonnée uniformément
sur le sous espace d’'intérét et ses hyperparametres sont choisis a 'aide d’'une recherche
aléatoire. Sur la Figure 7.7 sont tracés le profil de pression a la paroi ainsi que la distance au
choc, pour NN, MPP et PG exécutés sur un maillage de taille 30 x 100.

Cette figure illustre deux points. Premierement, la différence visuelle entre PG d’une part
et MPP et NN d’autre part illustre 'importance de prendre en compte la chimie dans la
simulation du phénomeéne. Deuxiemement, les prédictions de MPP et NN ne sont presque pas
distinguable visuellement.

Afin d’illustrer les bénéfices tirés des méthodologies présentées dans les sections précédentes,
nous entrainons le réseau de neurones pour 'approximation de Mutation++ en utilisant la
méthodologie T'S-GPBO, basée sur les HSICs avec la possibilité d’utiliser un échantillonnage
de type TBS. Les résultats obtenus sont rassemblés dans le tableau 7.5, ou sont évaluées les
erreurs Ly et Lo, de la prédiction sur le profil de pression et la distance au choc. Ces erreurs
sont calculées par rapport a un profil obtenu avec un maillage de taille 90 x 100.

Ces résultats illustrent a la fois I'intérét de la construction d’'un code hybride et 'intérét de la
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Figure 7.7: (a) Profil de pression (b) Distance au choc

MPP MPP + NN NN PG
Sélection d’hyp. TS-GPBO - RS TS-GPBO -
Temps (s) 4090 383 531 220 81
Amélioration (x) - 10.5 8.9 18.7 56.5
Pression
L? 1.09 x 10~* - 1.06 x 107* 1.24 x 10™* 8.38 x 1072
L™ 1.48 x 1072 - 1.53 x 1072 1.57 x 1072 4.75 x 107!
Dist. choc
L? 7.40 x 107° - 6.43 x 1075 7.53 x 107® 1.77 x 1073
L 2.80 x 1072 - 2.79 x 1072 2.79 x 1072 1.02 x 107!

Table 7.5: Temps d’exécution et erreurs normalisées pour les différents types de code

recherche d’hyperparametres basée sur 'analyse HSIC. En effet, I’erreur obtenue avec NN est
équivalente a celle obtenue avec MPP, pour un facteur d’accélération pouvant aller jusqu’a
18.7. Lorsque la prédiction de NN est donnée en initialisation de MPP (dénoté NN+MPP), le
facteur d’accélération est de 10.5 pour le méme résultat que MPP. De plus, utiliser TS-GPBO
permet de réduire le temps total d’exécution par deux sans affecter significativement 1’erreur
de prédiction. Il est a noter que le meilleur réseau de neurones obtenu avec RS utilise un
échantillonnage TBS.

Cette application démontre le potentiel de la construction de codes hybrides pour la simulation
numérique. L’erreur provenant de I'approximation de Mutation++ par un réseau de neurones
est limitée, ce qui joue en faveur de leur fiabilité. Le gain de temps induit permettrait
d’accélérer les délais de production et les études paramétriques liées a la conception de
systemes. Il pourrait également permettre d’évaluer rapidement l'intérét de prendre en
compte certaines physiques dans un code, accélérant par la les processus de décision liés au
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développement du code.

7.7 Conclusion

L’objectif premier de cette these était d’étudier I'apprentissage profond supervisé dans
I'optique de l'utiliser pour accélérer des codes de simulation numérique. Par conséquent,
nous avons étudié cette technique a travers le prisme de ’analyse numérique et de ’analyse
d’incertitudes. Cela nous a mené a des contributions ayant un intérét a la fois pour le domaine
de I'apprentissage automatique et pour celui de la simulation numérique: TBS et VBSW,
des méthodes pour mieux construire sa base d’entrainement; 'utilisation du HSIC pour
sélectionner les hyperparametres du réseau de neurones en tenant compte du compromis
précision-performances lié a notre premier objectif; 'utilisation de la théorie des EDP pour
optimiser les réseaux de neurones; et enfin I'implémentation d’un réseau de neurones dans un
code de simulation, menant a un code de simulation hybride, plus rapide que le code original
d’un facteur 10 a 20 sans sacrifice de garantie.
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Chapter

Conclusions

The first goal of this work was to study supervised deep learning as a tool to accelerate
numerical simulations. Hence, we carefully investigated the supervised learning methodology
through the prism of numerical and uncertainty analysis, which are strongly related to numer-
ical simulations. It led to contributions of interest for both machine learning and scientific
computing. Finally, we accelerated a CFD simulation code by applying this methodology
and constructing a hybrid numerical simulation based on both deep learning and the original
simulation code.

8.1 Contribution to the methodology of supervised deep
learning

Supervised deep learning can be divided into three steps: the construction of the training
database; the choice of the neural network’s hyperparameters; and its training, or learning,
using optimization algorithms; so do our three first contributions.

8.1.1 Training distribution and local variations

We first studied the training distribution of the neural network. By doing so, we explored a
practical and classical question that naturally arises when performing surrogate modeling
for approximating simulation codes: how to construct the training set? This contribution is
based on the observation that neural networks are more efficient when more data are sampled
where the function to be learnt is steeper.

We motivated this observation with an illustrative generalization bound and constructed
a methodology, Taylor Based Sampling (TBS), to verify it empirically. TBS reduced the
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Lo and L, errors for the approximation of Runge function, hyperbolic tangent, and the
solution of Bateman equations. We then derived Variance Based Sample Weighting (VBSW)
from alleviating the limitations of TBS, which is not applicable for general machine learning
tasks. We validated VBSW on several applications, such as glue benchmark with bert for
text classification and regression and Cifarl0 with ResNet for image classification.

Although VBSW uses theoretically justified approximations concerning TBS, the actual effect
of these approximations should be more thoroughly investigated. For instance, we could
further study the impact of not using py, the data distribution, in the weights definitions; the
convergence of the estimator of Df2, and in which context it is adequately approximated;
and a more generic derivative-based generalization bound. In addition, VBSW demonstrated
intriguing behaviors, like its impressive synergy with TCL (Hacohen and Weinshall, 2019),
which would deserve more attention.

The results obtained in this chapter are impactful for machine learning in numerical simulations
and machine learning in general. For the former, it can be seen as a new way of constructing
designs of experiments, using the distribution dPx underlying TBS and VBSW | which involves
the derivatives of the function to approximate (f). For the latter, VBSW validates an original
view of the learning problem based on the variations of f, which would be worth investigating
in future works.

8.1.2 Hyperparameter optimization using goal-oriented sensitivity
analysis

Then, we investigated the problem of hyperparameter optimization. This step of supervised
deep learning carries high stakes for numerical simulations because hyperparameters can
impact both the accuracy and the cost efficiency of neural networks.

We adapted HSIC based goal-oriented sensitivity analysis, an approach widely used in
numerical and uncertainty analysis, to the context of hyperparameter analysis. Indeed,
hyperparameters can be of different natures, like continuous, discrete, categorical, or boolean,
and have non-trivial relations, like conditionality or interactions. We designed a two-step
optimization methodology, TS-GPBO, based on feature selection that tackles the performance-
accuracy trade-off by identifying hyperparameters that impact performance but not accuracy.
In our experiments, TS-GPBO yields neural networks with at least ten times less parameters
than those obtained with traditional Bayesian Optimization.

Here, we chose HSIC as a dependence measure. Studying other dependence measures to
test the robustness of the qualitative insights earned by HSIC and characterize them more
precisely could be interesting. We could also study the effect of using different kernels to obtain
other properties (like orthogonality, as done in da Veiga (2021)). In addition, the idea to
transform hyperparameters distribution into uniform could be tested for other hyperparameter
optimization algorithms.
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Finally, though TS-GPBO and other presented methodologies can be taken as contributions by
themselves, they should also be understood as demonstrations that HSIC based goal-oriented
sensitivity analysis is interesting and valuable for hyperparameter optimization. In the end,
an essential outcome of this work was to make an insightful tool, HSIC, available to the
community in the context of hyperparameter optimization.

8.1.3 A view of learning from the Partial Differential Equation
theory

We then focused on the optimization step of the supervised deep learning process. We achieved
valuable results by revisiting the optimization at play in machine learning using stochastic
PDE theory. First, we defined a PDE framework that links PDE and optimization algorithms.
This framework is subject to modeling choices (on a and 8* — @) that lead to algorithms
characterized by exploration as well as optimization.

To illustrate the benefits of this framework, we constructed PDESGD, a new optimization
algorithm. We defined an adaptative learning rate to impose stability of the optimization that
allows efficient and stable exploration of the parameter space. We also compared PDESGD
with SGD and Adam in the convex regime, exhibiting faster convergence in the presented test
case.

The work presented in this chapter is mainly theoretical. The experiments with PDESGD are
convincing, but the test case is too simplistic to conclude its relevance for large-scale deep
learning problems. In addition, the analysis only holds for neural networks with scalar output.
Such a study would be in the continuity of this work: it is the closest perspective.

Then, more experimental work could help to elaborate on the choices for a and 8* — 6. To
that end, it should be useful to study the properties of the solved PDE for each different
choice. Finally, the PDE framework relies on the assumption that f ~ 0. There is an interest
in assessing this assumption to improve the optimization. The report of Poétte et al. (2021)
is an attempt to evaluate this hypothesis using transport PDE theory.

8.2 Application of the methodology to the construction
of a hybrid CFD numerical simulation

We then applied supervised deep learning to approximate chemical equilibrium, initially
computed by Mutation++ (Scoggins et al., 2020), in a CFD code. We embedded the obtained
neural networks in the code and brought a hybrid code significantly faster than the original
one.

We also demonstrated how prediction accuracy could be guaranteed along with this acceleration.
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First, by initializing the original code with the prediction of the hybrid code, one can obtain
a factor 10 speed-up for the exact prediction. Second, we showed that neural network
approximation error is negligible compared to classical errors inherent to numerical simulations
(uncertainty, discretization, and model error). Hence, we tend to claim that the hybrid code
alone, with a time improvement factor of 21, could be safely used.

The methodology for approximating Mutation++ can only be used for test cases that involve
a fixed list of species. This constraint is an obstacle towards a general usage of neural networks
to approximate Mutation++ in concerned simulation codes. Indeed, it requires constructing
a new training database for each different chemical setting. This problem should be addressed
because building a neural network approximating Mutation++ for a large number of other
test cases would significantly improve the versatility of the approach and ease its broader
application.

Finally, the formulation of the resolution of coupled equations is quite general and encompasses
many phenomena in addition to our test case. Hence, it would be valuable to test the approach
to simulate other phenomena to challenge its efficiency further.
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Appendices

Appendix A: Demonstrations (Chapter 3)

Illustration of the link using derivatives (Section 3.2.1)

We want to approximate f : & — f(x), € R™, f(x) € R" with a NN fg. The goal of the
approximation problem can be seen as being able to generalize to points not seen during
the training. We thus want the generalization error Jx(8) to be as small as possible. Given
an initial data set {x1,...,xx} drawn from x ~ dPyx and {f(x1),..., f(xn)}, and the loss
function L being the squared Ly error, recall that the integrated error Jy(0), its estimation
/J;(G) and the generalization error Jy (@) can be written:

74(8) = / 1f(@) — fol)]| Py,

N
7 1 8.1
T(0) = 3" llfolw) = f (). ®.1)
i=1
T(8) = Jx(6) = Jx(6).
where ||.|| denotes the squared Ly norm. In the following, we find an upper bound for 7, (8).

We start by finding an upper bound for Jx(€) and then for J(0) using equation (8.1).

Let S;, i € {1,..., N} be some sub-spaces of a bounded space S such that S = vazl Si,
N, S =0, and ; € S;. Then,
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1(6) =Y [ 1) = fola)]dx

10) =3 [ (@ +@—w) =~ fole) |dPs

Suppose that n; = n, = 1 (x becomes x and x becomes x) and f twice differentiable. Let
S| = [ dPyx. The volume |S| = 1 since dPy is a probability measure, and therefore |S;| < 1 for
all i € {1, ..., N}. Using Taylor expansion at order 2, and since |S;| < 1 for all i € {1,..., N}

Jx(0) = Z /S 1f (i) + f' () (2 = 2:) + %f”(%)(x —2:)" = fo(z) + O((z — 2:)°)||dPx.

To find an upper bound for J(@), we can first find an upper bound for |A;(z)|, with A;(z) =
fl@) + (@) (@ — z) + 3" (@) (@ — 2:)* = fo(x) + O(z — 2:)?).

NN fp is Kg—Lipschitz, so since S is bounded (so are S;), for all z € S;, |fo(x) — fo(x;)| <
Kg|z — x;]. Hence,

fo(z:) — Koz — x| < fo(x) < folw:) + Kolz — i,
— fo(x;) — Kolx — x| < —fo(x) < —folxi) + Kol — x4,

f() 4+ f/ (i) (0 — 23) + %f”(xi(x — 1;)?) — fo(x;) — Kolo — x| + O((z — 2;)?)
< Ai(w) < flag) + f(ws) (2 — @) + %fﬁ(%)(ﬂ? —2;)° — fo(x;) + Kol — x| + O((x — 2;)%),
Ai(w) < f(@) — folzi) + f'(w:) (v — 2) + %f”(%’)(«’f —2;)% + Kolz — 2] + O((z — 2,)°).

And finally, using triangular inequality,

Ai(w) <[ f(i) = folwa)| + [f (zi)l|lw — x| + %!f”(»’lfi)Hx — zi* + Kolz — i + O(|z — x]?).

Now, |.|| being the squared Ly norm:
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— ;/Sl I f () + f(z)(x — x;) + %f//(%)@ — xi)z — fo(z) + O(|z — $i’3)HdIP’X,

0<%

(17 = fotel) + (17 @ollle = 2l + 517 ()l = l? + Kol — )
+ O(|z — xl|3)] dPy,

| f(z;) — fe(xz‘)|2

1
+ 2| f(z:) — fo(ws)] (|f’($z)||x — | + §|f”($z‘)||$ — ;| + Kolz — $z|>

[ @lle = 2d) + (515 @lle = il + Kole = 2l) | +O(le - xz-|3>] P,

|f($z) - fo(l‘z‘)‘Q

1
+20f() = ol (1 @lle =l + 51" @l = af? + Kol — 2]

(1 @)Lz = il + 2Kl (@)l 2 — il + Kla — 2if?] + Ol xi|3>] P,

If zi) = fo(w:)|®

+ 2| f (i) — fol(s)| (\f’(:cl)HJC — x| + %‘f”(%mx — ;* + Kolz — 551|>
+ <’f’(:cz)\ + K9)2|x — i+ O(|lz — xl|3)] dP,.

Hornik’s theorem Hornik et al. (1989) states that given a norm |.||,, = such that | f|P , =
J 1 f (@) [Pdp(x), with dp a probablhty measure, for any e, there exists @ such that for a Multi
Layer Perceptron, fa, ||f(z) — fo(z)|[}, <,

This theorem grants that for any e, with du = val +6(x — ;), there exists 6 such that
( N 1
1f(z) = fo(@)l1,, = Zﬁ\f(xi) — fo(z:i)| <,
o 1 2 (8.2)
7)o@l = 3 (/) — folw)’ < c.
\ i=1

199



BIBLIOGRAPHY

Let’s introduce i* such that i* = argmin |S;|. Note that for any i € {1,..., N}, O(|S|?) is
O(]S;]*). Now, let’s choose € such that € is O(]S7|*). Then, equation (8.2) implies that

|f(Iz) - fe(l'z‘)‘ = (’)(|S¢|4),
(f(z:) — falz:))" = O(S:]Y),
T (8) = | f(x) = fo(x)|3, = OUS:]").

0) — J.(6) =

N
i=

J.
7.(0) < Z/S[ £+ Ko ) e - By + O(1S).

1

Thus, we have J(0) = Jy (0) + O(|S;]*) and therefore,

—~

Finally,

oS

;)| + Ko)? . O(|Si|h). (8.3)

||Mz

We see that on the regions where f’(z;) + Kg is higher, quantity |S;| (the volume of S;) has a
stronger impact on the GB. Then, since |S;| can be seen as a metric for the local density of
the data set (the smaller |.S;| is, the denser the data set is), the Generalization Bound (GB)
can be reduced more efficiently by adding more points around z; in these regions. This bound
also involves Kjy, the Lipschitz constant of the NN, which has the same impact as f'(x;). It
also illustrates the link between the Lipschitz constant and the generalization error, which
has been pointed out by several works like, for instance, Gouk et al. (2018), Bartlett et al.
(2017) and Qian and Wegman (2019).

Problem 1: Unavailability of derivatives (Section 3.3.1)

In this paragraph, we consider n; > 1 but n, = 1. The following derivations can be extended to
ne > 1 by applying it to f element-wise. Let € ~ N (0,¢€l,,,) with e € RT and € = (€1, ..., €,,),
i.e. ¢, ~ N(0,¢). Using Taylor expansion on f at order 2 gives

1
f@+e) = f@) + Vaf(x) e+ 5e - Hof(x) - e+ O([le]l2).
With V,f and H, f(x) the gradient and the Hessian of f w.r.t. . We now compute
Var(f(X + €)) and make D f?(x) = €|V, f(x)||% + 2||H, f(x)||% appear in its expression
to establish a link between these two quantities:

Var(f(w +€)) = Var(f(@) + Vel (@) - e+ 5" -Hof(@) -+ O(e]).
= Var(Vaf(@) -+ 5" o f(w) - €) + O(e]}).
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Since ¢; ~ N(0,¢€), © = (21, ..., ¥,,) and with o ’; (x) the cross derivatives of f w.r.t. x; and
J
ij,

me(w)-e%—%eT-fo(w 'ez‘lelgjz +% axxk
=1 J=1 k=1
. n; af n;  ng
Var(me(aﬁ)'€+2€ -H, f(x) ) Var(l:1 ezaxl ;;Eg 31, T >>
- Z Z Cov (eh%(fv), 61‘2%(5’3))’
nlml " "

n; n; a 82
+7 Z > Zcm’(%ekla (@) %%Wi@(m

j1=1k1=1 ja=1ko=1 L
+ 2_: Z Z: Cov (ela—i(w), Gijﬁ(a’» )
- Z Z fo (@ )8xf ()Cov <€i” €i2>

n;  n; N 82f
+ - Z Z Z Z 8%1%1 8%2%2 (x)Cov <5j1€k17 €j26k.2>

]1 1 k1=1jo=1ko=1

n; mn; ng o2
+ Z Z Z 8xf (w)f)x ‘ik( )Cov (ei, ejek>.
; < O

In this expression, three quantities have to be assessed : Cov(e;,,€;,), Cov(e;, €€;) and
COU(ejl €k1s €ho €k2>'

First, since (ey, ..., €,,) are i.i.d.,

0 otherwise.

OOU(€i17€i2> = {VGT(Q) =it il - iz B i’ .

To assess Cov(e;, €;€;), three cases have to be considered.

o If i = j =k, because E[e}] = 0,
Cov(e;, ejex) = Cov (e, €7),
= E[¢]] - E[e]E[€],
= 0.
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o If i =jori=k (we consider i = k, and the result holds for i = j by commutativity),
Cov(e;, €jer) = Cov(e;, €€5),
= Ele/¢;] — Ele|Elese;],
= E[¢/|E[¢;],
= 0.

o Ifi+# jand i # k, ¢ and €;¢;, are independent and so Cov(e;, €j¢x) = 0.
Finally, to assess Cov(ej, €, , €),€, ), four cases have to be considered:

o If]l :jgzklzkgzi,
Cov(€j €k, , €jy€ky) = Var(e?),

= 2¢2.
o If jy =k =iand jo = ko =j, Cov(ej €y, €jy€k,) = C’ov(e?,e?) = 0 since €7 and e? are
independent.
] Ifjlzjgzjandklzkgzk,
Cov(ej €x, , €j,€k,) = Var(ejer),
= Var(e;)Var(e),
g 62

o If j1 # ki, jo and ks,
COU(€j1 €ky» €j2€k2) - E[ejl €k, 6j26k2] - E[eh le]E[€j2€k2],
= E[Ejl]E[Eklehéb] - E[Ejl]E[Ekl]E[ejzekz]a
= 0.

All other possible cases can be assessed using the previous results, commutativity and
symmetry of C'ov operator. Hence,

Var (me(ac) e+ %ET -H, f(x) - e) = Z Z aif (x) aif (x)Cov <€i17 62-2)

1 i i i o2 f 92 f
+ 1 Z Z Z Z Jrsn (:1:)8%2%2 (x)Cov <€j1€k17 ej2€k2>,

J1=1k1=1 jo=1 ko=1
B an 1 ni o M 282](‘2
_;Eﬁ_%(w) 32D ¢ oo @

1
=€||Vaf ()7 + 562\|wa($)||%»
:fo(a:).

And finally,
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Var(f(z +€)) = DfZ(=) + O(|l€ll3) (8.4)

If we consider 5]726(:13) as defined in equation (3.2), on section® 3.2.2 of the main document,
Df? (x) T Var(f(xz+e€)) . Since Var(f(x+¢€)) = Df2(x)+ O(||€|l3), Df?.(x) is a biased
— 00

estimator of D f2(x), with bias O(||€||3). Hence, when € — 0, 5]?26@) becomes an unbiased
estimator of D f2(x).
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Appendix B: Hyperparameter spaces

Hyperparameters of Chapter 3

The values chosen for the hyperparameters of Chapter 3 experiments are gathered in Table 8.1.
For Adam optimizer hyperparameters, we kept the default values of Keras implementation.
We chose these hyperparameters after simple grid searches.

Experiment m k learning rate batch size epochs optimizer random seeds
double moon 100 20 1 x 1073 100 10000 SGD 50
Boston housing 8 35 5 x 1074 404 50000 Adam 10
Breast Cancer 50 35 5 x 1072 455 250000 Adam 10
MNIST 40 20 1x 1073 25 25 Adam 40
Cifar10 40 20 1x 1073 25 25 Adam 50
RTE 20 10 3 x 1074 8 10000 Adam 50
STS-B 30 30 3x 1074 8 10000 Adam 50
MRPC 75 25 3x 1074 16 10000 Adam 50

Table 8.1: Hyperparameters values for experiments of Chapter 3

Hyperparameters of Chapter 4

In this section, we describe hyperparameters spaces used for each problem in this chapter.
Note that hyperparameter n_seeds denotes the number of random repetitions of the training
for each hyperparameter configuration. If a conditional hyperparameter X is only involved
for some specific values of a main hyperparameter X;, it is displayed with an indent on tab
lines below that of X;, with the value of X; required for X, to be involved in the training.

Runge and MNIST

For Runge and MNIST, only fully connected Neural Networks are trained, and the width
(n_units) is the same for every layer.

Conditional groups: (see (iii) of Section 4.3.3) Gy and Garopout_rate

204



BIBLIOGRAPHY

hyperparameter type values for Runge values for MNIST

n_layers integer e {1,...,10} same

n_units integer e {7,...,512} € {128, ...,1500}

activation categorical elu, relu, tanh or sigmoid same

dropout boolean  true or false same
yes:dropout_rate continuous € [0, 1] same

batch_norm boolean  true or false same

weights_reg 11 continuous € [1 x 107%,0.1] same

weights_reg 12 continuous € [1 x 107%,0.1] same

bias_reg 11 continuous € [1 x 1075, 0.1] same

bias_reg 12 continuous € [1 x 1075, 0.1] same

batch_size integer e{l,..11} € {1,...,256}

loss_function categorical Ly error or L error Ly error or crossentropy

optimizer categorical adam, sgd, rmsprop or adagrad same

n_seeds integer € {1,...,40} e {1,...,10}

Table 8.2: Hyperparameters values for Runge & MNIST
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Bateman

For Bateman, only fully connected Neural Networks are trained, and the width (n_units) is

the same for every layer.

hyperparameter type values for Bateman
n_layers integer e {1,...,10}
n_units integer e {7,...,512}
activation categorical elu, relu, tanh or sigmoid
dropout boolean  true or false
yes:dropout_rate continuous € [0, 1]
batch _norm boolean true or false
learning_rate continuous € [1 x 10751 x 1072
weights_reg 11 continuous € [1 x 107¢,0.1]
weights_reg 12 continuous € [1 x 107%,0.1]
bias_reg 11 continuous € [1 x 107¢,0.1]
bias_reg 12 continuous € [1 x 1075,0.1]
batch_size integer € {1,...,500}
loss_function categorical Ls error or L error
optimizer categorical adam, sgd, rmsprop, adagrad or nadam
adam:amsgrad boolean  true or false
adam, nadam:1st_moment_decay continuous € [0.8,1]
adam, nadam:2nd_moment_decay continuous € [0.8,1]
rmsprop:centered boolean true or false
sgd:nesterov boolean  true or false
sgd, rmsprop:momentum continuous € [0.5,0.99]
n_seeds integer € {1,..,10}

Table 8.3: Hyperparameters values for Bateman

Conditional gI‘OllpS: (See (iil) Of Section 433) g07 gdropout_ratm gamsgrad> gcentered> gnesterova

gmomentum and

g( 1st_moment,2nd_moment)
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Cifar10

For Cifar10, we use Convolutional Neural Networks, whose width increases with the depth
according to hyperparameters stages and stage_mult. The first layer has width n_filters,
and then, stages — 1 times, the network is widen by a factor stage_mult. For instance, a
neural network with n_filters = 20, n_layers = 3, stages = 3 and stage_mult = 2 will
have a first layer with 20 filters, a second layer with n_filters X stage mult = 40 filters,
and a third layer with n_filters x stage mult®*2€*s~! = 60 filters.

hyperparameter type values for Cifarl0
n_layers integer € {3,..,12}
n_filters integer € {16,...,100}
stages integer € {1,4}
stage_mult continuous € [1, 3]
kernel size integer e {1,5}
pool size integer € {2,5}
pool_type categorical max or average
activation categorical elu, relu, tanh or sigmoid
dropout boolean  true or false
yes:dropout_rate continuous € [0, 1]
batch norm boolean true or false
learning rate continuous € [1 x 10751 x 1072]
weights_reg 11 continuous € [1 x 107%,0.1]
weights_reg_12 continuous € [1 x 107%,0.1]
bias_reg 11 continuous € [1 x 1075,0.1]
bias_reg 12 continuous € [1 x 107¢,0.1]
batch_size integer € {10,...,128}
loss_function categorical Ly error or crossentropy
optimizer categorical adam, sgd, rmsprop, adagrad or nadam
adam:amsgrad boolean  true or false
adam, nadam:1st_moment_decay continuous € [0.8,1]
adam, nadam:2nd_moment_decay continuous € [0.8,1]
rmsprop:centered boolean  true or false
sgd:nesterov boolean  true or false
sgd, rmsprop:momentum continuous € [0.5,0.99]
n_seeds integer €{1,..,10}
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Conditional groups: (see (iii) of Section 4.3.3) Gy, Garopout_rate; Tansgrads Gcentered; Tnesterovs
gmomentum and

g( 1st_moment,2nd_moment)
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Hyperparameters of Chapter 6

for approximating Mutation++, only fully connected Neural Networks are trained, and the
width (n_units) is the same for every layer. The conditional groups are the same as Bateman.

hyperparameter type values

n_layers integer e {1,...,10}

n_units integer e {7,...,512}

activation categorical elu, relu, tanh or sigmoid

dropout boolean  true or false
yes:dropout_rate continuous € [0, 1]

batch_norm boolean  true or false

learning rate continuous € [1 x 107¢,1 x 1072

weights_reg_11 continuous € [1 x 107%,0.1]

weights_reg 12 continuous € [1 x 1075,0.1]

bias_reg_l1 continuous € [1 x 107°,0.1]

bias_reg_ 12 continuous € [1 x 107¢,0.1]

batch_size integer € {1,...,500}

loss_function categorical Lo error or L; error

optimizer categorical adam, sgd, rmsprop, adagrad or nadam
adam:amsgrad boolean  true or false

adam, nadam:1st_moment_decay continuous € [0.8,1]

adam, nadam:2nd_moment_decay continuous € [0.8,1]

rmsprop:centered boolean  true or false

sgd:nesterov boolean  true or false

sgd, rmsprop:momentum continuous € [0.5,0.99]
n_seeds integer e {1,...,10}

Table 8.5: Hyperparameters values for Mutation++ approximation

209



BIBLIOGRAPHY

Appendix C: Construction of Bateman data set (Chapter
4)

Bateman data set is based on the resolution of the Bateman equations, which is an ODE
system modeling multi species reactions:

om(t) = =, (n(t)) - n(t), with initial conditions 1(0) = no,

and n € (RHM 3, € RM*M_ Here, f: (no,t) — n(t), and we are interested in n(t), which
is the concentration of each of the species Sk, with k € {1,..., M}. For physical applications,
M ranges from tens to thousands. We consider the particular case M = 11. Matrix X, (’r;(t))
depends on reaction constants. Here, 4 reactions are considered and each reaction p has
constant o,,.

(1) : S1+ S — S3+ Sy + S + 57,
(2) : S5 4 S4 = Sy + Sg + Si1,

(3) : So 4+ S11 — S5+ S5 + S,

(4) : S5+ S11 — Sy + S5 + S + Sho,

with o1 = 1, 0o = 5, 03 = 3 and o4 = 0.1. To obtain Er(n(t)), the species have to be
considered one by one. Here we give an example of how to construct the second row of
3, (n(t)) The other rows are built the same way. Given the reaction equations :

Oy = —01MiN2 + T23Na — O3M2M11 + Tan3t,

because S, disappears in reactions (1) and (3) involving S; and Sp; as other reactants at rate
o1 and o3, respectively, and appears in reactions (2) and (4) involving S3, Sy and S3, S1; as
reactants, at rate o, and o4 respectively. Hence, the second row of 3, (n(t)) is

[07 —0171, 07 027]3, 07 07 07 07 07 07 —037)2 +0_4773]7

with n(t) denoted by m to simplify the equation and n; the i-th component of 7.

To construct the training, validation and test data sets, we sample uniformly (no,t) €
[0,1]'% x [0, 5] 130000 times. We denote these samples (19, t); for i € {1,...,130000}. Then,
we apply a first order Euler solver with a time step of 1072 to compute f((10,);). As a result,
neural network’s input is (1o, t) and neural network’s output is f((no,?)).
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Appendix D: HSICs for conditional hyperparameters
(Chapter 4)

MNIST

For MNIST, there is only one conditional hyperparameter, dropout_rate, so only one
conditional group to consider in order to assess the importance of conditional hyperparameters.

= activations
batch_size
mmm optimizer
loss_function
0.005 | == n layers
dropout
mmm dropout_rate
n_units
BN N seeds
0.003 4 bias_reg_I1
B batch_norm

0.006

0.004

bias_reg_I2
B weights_reg_|2
weights_reg_I1

0.002

0.001

I

0.000

Figure 8.1: HSICs for Garopout_rate Of MNIST hyperparameter analysis. Conditional hyperparameter
dropout_rate is not impactful.
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Bateman

For Bateman, there are seven conditional hyperparameter, amsgrad, 1st_moment (beta_1),

2nd_moment (beta_2), dropout_rate, centered, momentum, and nesterov. Six conditional
groups, specified in Figure 8.2, have to be considered in order to assess their importance.

0012 7 s activations = ctivations = octivations
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Figure 8.2: HSICs for conditional groups of Bateman hyperparameter analysis. (a): amsgrad is not
impactful (it is in the estimation noise), (b): 1st_moment is not impactful but 2nd_moment is the
fourth most impactful hyperparameter of this group, (c): centered is the second most impactful

hyperparameter of this group, (d): dropout_rate is not impactful, (¢): momentum is not impactful,
(f): nesterov is the most impactful hyperparameter of this group.
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Cifar10

For Cifarl0, there are seven conditional hyperparameter, amsgrad, 1st_moment (beta_1),
2nd_moment (beta_2), dropout_rate, centered, momentum, and nesterov. Six conditional
groups, specified in Figure 8.3, have to be considered in order to assess their importance.
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Figure 8.3: HSICs for conditional groups of cifarl0 hyperparameter analysis. (a): amsgrad is
not impactful, (b): 1st_moment, 2nd_moment are not impactful, (c): centered is the third most
impactful hyperparameter of this group, (d): dropout_rate is not impactful, (e): momentum is not
impactful, (f): nesterov is not impactful.
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Titre : Contributions a la combinaison entre apprentissage profond supervisé et calcul scientifique, application

a la simulation de dynamique des fluides.
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Résumé : Dans cette thése, nous nous interessons a I'utili-
sation de I'apprentissage profond pour accelerer des simu-
lations numeriques. Pour atteindre cet objectif, nous nous
concentrons sur I'approximation de certaines parties des
logiciels de simulation bases sur des Equations Differen-
tielles Partielles (EDP) par un reseau de neurones. La
méthodologie proposée s’appuie sur la construction d’un
ensemble de donnees, la sélection et I'entrainement d’un re-
seau de neurones et son integration dans le logiciel original,
donnant lieu a une simulation numerique hybride. Malgré la
simplicité apparente de cette approche, le contexte des si-
mulations numeriques implique des difficultes specifiques
liées a un compromis ominiprésent entre précisions et per-
formances. Afin de satisfaire ces enjeux, nous etudions en
detail chaque etape de la methodologie d’apprentissage
profond. Ce faisant, nous mettons en evidence certaines si-
militudes entre I'apprentissage automatique et la simulation
numerique, nous permettant de presenter des contributions
ayant un impact sur chacun de ces domaines.

Nous identifions les principales etapes de la methodologie
d’apprentissage profond comme etant la constitution d’'un
ensemble de donnees d’entrainement, le choix des hyper-
parametres d’'un reseau de neurones et son entrainement.
Pour la premiere etape, nous tirons parti de la possibilite
d’echantillonner les donnees d’entrainement a I'aide du lo-
giciel de simulation initial pour caracteriser une distribution

d’entrainement plus efficace basee sur la variation locale de
la fonction a approcher. Nous generalisons cette observa-
tion pour permettre son application a des problemes variés
d’apprentissage automatique en construisant une methodo-
logie de ponderation des donnees appelee "Variance Based
Sample Weighting”. Dans un deuxieme temps, nous pro-
posons l'usage de I'analyse de sensibilite, une approche
largement utilisee en calcul scientifique, pour I'optimisation
des hyperparametres des reseaux de neurones. Cette ap-
proche repose sur I'evaluation qualitative de I'effet des hy-
perparametres sur les performances d’un reseau de neu-
rones a 'aide du critéere d’'indépendance de Hilbert-Schmidit.
Son adaptation au contexte de I'optimisation des hyperpa-
rametres conduit a une methodologie interpretable permet-
tant de construire des reseaux de neurones a la fois perfor-
mants et precis. Pour la troisieme etape, nous definissons
formellement une analogie entre la resolution stochastique
d’EDPs et le processus d’optimisation en jeu lors de I'en-
trainement d’un reseau de neurones. Cette analogie per-
met d’obtenir un cadre pour I'entrainement des reseaux de
neurones base sur la theorie des EDPs, qui ouvre de nom-
breuses possibilites d’ameliorations pour les algorithmes
d’optimisation existants. Enfin, nous appliquons ces metho-
dologies a une simulation numerique de dynamique des
fluides couplée a des réactions chimiques multi-espéces.

Title : Combining supervised deep learning and scientific computing: some contributions and application to

computational fluid dynamics.

Keywords : Scientific machine learning, deep learning, scientific computing, statistical analysis

Abstract : This thesis settles in the high-stakes emerging
field of Scientific Machine Learning which studies the ap-
plication of machine learning to scientific computing. More
specifically, we consider the use of deep learning to ac-
celerate numerical simulations. We focus on approximating
some components of Partial Differential Equation (PDE) ba-
sed simulation softwares by a neural network. This idea
boils down to constructing a data set, selecting and trai-
ning a neural network, and embedding it into the original
code, resulting in a hybrid numerical simulation. Although
this approach may seem ftrivial at first glance, the context of
numerical simulations comes with several challenges stem-
ming from an accuracy-performances trade-off. To tackle
these challenges, we thoroughly study each step of the
deep learning methodology while considering the aforemen-
tioned constraints. By doing so, we emphasize interplays
between numerical simulations and machine learning that
can benefit each of these fields.

We identify the main steps of the deep learning methodo-
logy as the construction of the training data set, the choice
of the hyperparameters of the neural network, and its trai-
ning. For the first step, we leverage the ability to sample

training data with the original software to characterize a
more efficient training distribution based on the local varia-
tion of the function to approximate. We generalize this ap-
proach to general machine learning problems by deriving a
data weighting methodology called Variance Based Sample
Weighting. For the second step, we introduce the use of
sensitivity analysis, an approach widely used in scientific
computing, to tackle neural network hyperparameter opti-
mization. This approach is based on qualitatively asses-
sing the effect of hyperparameters on the performances of
a neural network using Hilbert-Schmidt Independence Crite-
rion. We adapt it to the hyperparameter optimization context
and build an interpretable methodology that yields compe-
titive and cost-effective networks. For the third step, we for-
mally define an analogy between the stochastic resolution
of PDEs and the optimization process at play when training
a neural network. This analogy leads to a PDE-based fra-
mework for training neural networks that opens up many
possibilities for improving existing optimization algorithms.
Finally, we apply these contributions to a computational fluid
dynamics simulation coupled with a multi-species chemical
equilibrium library.
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