EECS 16B Fall 2020 HW 9

This homework is due on Thursday, November 5, 2020, at 10:59PM.

Self-grades are due on Thursday, November 12, 2020, at 10:59PM.

1 SVDI

Find the singular value decomposition of the following matrix (leave all work in exact form, not
decimal):

2 2

3 -3

a) Find the eigenvalues of AAT and order them from largest to smallest, A1 > As.

A=

Solution
A=18 , Ay=8

b) Find orthonormal eigenvectors i; of AAT (all eigenvectors are mutually orthogonal and unit
length).

Solution

¢) Find the singular values o; = vA;. Find the ?; vectors from:

T _ -
A'u; =00

Solution

d) Write out A as a weighted sum of rank-1 matrices:

A= 0'117!17_));— + 0217[25;—

Solution
0 0 1 1
A=z |y Oz |E W
V2 Vv 00
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2 Rank 1 Decomposition

In this problem, we will decompose a few images into linear combinations of rank 1 matrices.
Remember that outer product of two vectors 5§ gives a rank 1 matrix. It has rank 1 because
clearly, the column span is one-dimensional — multiples of § only — and the row span is also one

dimensional — multiples of 37 only.

For example, if § and g are two vectors of dimension 5, then 537 is given as follows.

S1 &1

S2 g2

§= S3 §= 83

S4 84

S5 85
51 5181
52 5281
§§T= 53 [g1 82 83 &4 85]= 5381
54 5481
S5 5581

5182
5282
5382
5482
5582

5183
5283
5343
5483
5583

5184 S185
5284 S285
5384 5385
5484 Sa85
5584 5585

a) Consider a standard 8 x 8 chessboard shown in Figure[l} Assume that black colors represent

—1 and that white colors represent 1.

Figure 1: 8 x 8 chessboard.

Hence, that the chessboard is given by the following 8 X 8 matrix Cy:

G

[ 1

-1

-1
1

1
-1
1
-1
1
-1
1
-1

-1
1
-1
1
-1
1
-1
1

1
-1
1
-1
1
-1
1
-1

-1
1
-1
1
-1
1
-1
1

1
-1
1
-1
1
-1
1
-1

-1
1
-1
1
-1
1
-1
1

Express C; as a linear combination of outer products. Hint: In order to determine how many
rank 1 matrices you need to combine to represent the matrix, find the rank of the matrix you are trying

to represent.
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Solution

The matrix C; only has rank 1, since column vectors 1, 3, 5, and 7 are the same, and column
vectors 2, 4, 6, and 8 are multiples of the other columns. This means that we can express

C: by multiplying the first column vector [1 -1 1 -1 1 -1 1 —1]T by the multiples
required to generate the other columns, which are 1,-1,1,...,-1. As a result, we get the
following outer product form:

1r 1T
1|1
-1|[-1
1|1
-1{[-1

=111
-1|[-1
1|1
-1||-1

b) For the same chessboard shown in Figure [I} now assume that black colors represent 0 and that
white colors represent 1.

Hence, the chessboard is given by the following 8 x 8 matrix Cs:

10101010
01010101
1 0101010
c,_0 1010101
2711 010101 0
01010101
10101010
01010101

Express C, as a linear combination of outer products.

Solution

The chessboard is now a rank 2 image, so we need to decompose it.

There are multiple valid solutions. This is just one of them. Give yourself full credit for any
valid solution.

We can look at the new matrix as a linear combination of the matrix from part (a) and a new
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matrix. Hence, we can write it as:

10101010
01 01010 1
10101010
c,-|0 1010101
2”11 0101 010
01 010101
10101010
01 01010 1
1 -1 1 -1 1 -1 1 -1 11111111
-1 1 -1 1 -1 1 -1 1 11111111
1 -1 1 -1 1 -1 1 -1 11111111
_1—11—11—11—11+11111111
211 -1 1 -1 1 -1 1 -1 11111111
-1 1 -1 1 -1 1 -1 1 11111111
1 -1 1 -1 1 -1 1 -1 11111111
-1 1 -1 1 -1 1 -1 1 11111111
...T_.
1(|1 1| |1
-1 |-1 1| |1
1{|1 1| |1
YRt 1| |1
=3l Yl
-1 |-1 1| |1
1(]1 1| |1
-1]|-1 1| |1

¢) Now consider the Swiss flag shown in Figure[2} Assume that red colors represent 0 and that
white colors represent 1.

Figure 2: Swiss flag.
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Assume that the Swiss flag is given by the following 5 X 5 matrix S:

00 0 0O
001 00
S=10 1 1 1 0
001 00
00 0 0O

Furthermore, we know that the Swiss flag can be viewed as a superposition of the following
pairs of images:

] H

Figure 3: Pairs of images - Option 1

Figure 4: Pairs of images - Option 2

Express the S in two different ways: i) as a linear combination of the outer products inspired
by the Option 1 images and ii) as a linear combination of outer products inspired by the
Option 2 images.

Solution

Based on the given images, we can decompose the Swiss flag into the following rank-1 matrices.

Option 1:
T T
0] |0 o[ (0
111 1|1
S=|1]|1] -1]0]]|0
111 1|1
0] |0 o[ o
Option 2:
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T T
0
0
+ (1
0
0

Note here that the there does not necessarily exist a unique decomposition for an image.

S =

O R = Pk O
OO = OO
O = O = O

3 SVD properties

In this question, we look at some properties of SVD. Below we consider a m by n matrix whose SVD
writes A = 3/_, 0;11;0] where r is the rank of the matrix.

a) We know that A can also be represented in matrix form as A = Y/, 0;i;o] = U;SV;"
where Uy = [ily,1,...,14,], S = diag(o1,02,...,0), and Vi = [01,0s,...,7,]. Show that
Yi_y 01! = U;SV;". Note that the math does not assume any further property for U; and
Vi than that they are of compatible shape as long as S is diagonal.

Solution
o -
>T
B T} | -
U,SVyt = |ugp us Uy .
. | :
or| |- BF -
_ 5{ _
SEFE. L 0 - 0 -
= Uy Usp Uy 0j .
=1 N 0 :
>T
r L -
= 0 OilU;j 0 .
i=1 I :
=T
f— 'UT f—
;
= G,’ﬁﬂ_}?

The full SVD of A writes A = UXVT where U = [iiy,iis,...,Ur, tiys1,..., 0] and V =
[01,02,...,0r,0r41, ..., Un] are orthornormal matrices with the first r columns being the same
as those of U’ and V’.
Y = Srxr Orx(n—r)
O(m—r)xr O(m—r)x(n—r) '

b) Suppose r < min(m, n), what is a basis of the null space of A? Prove your answer.
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Q)

d)

Solution

A basis for the null space of A is {Ty41,...,0n}

(<=) For some vector ¥ in the span of {G,41,...,0,}, X can be written as ¥ = )", 4;0; and
VX will be 0 because 51,5]? =0wheni # jand 515].T =1wheni=j. Now AX = U;SV[X = 0.
X is in the null space of A.

(=>) By contrapositive. Suppose X is not in the span of {,.1,...,9,}, 3i <= r,¥'0; # 0,
therefore both V[ X and SV ¥ are non zero. Then AX = U1b = Y}_, b;ii; where b = SV[' X is
non zero. Because iy, ils, . . ., iy, are linearly independent, AX cannot be 0. Such ¥ is not in the
null space of A.

What is the basis of the range of A? Prove your answer.

Solution

A basis for the range of A is {ily, ..., 1 }.

(<=) For some vector j in the span of {ii, ..., i,}, j can be written as j = Y,i_,,, b;il;, we can

construct X = V15‘1Esuch that AX = Ulg =) bill; =7, where b = [b1,bs, ..., b,]". Therefore
¥ is in the range of A.

(=>) For some vector j in the range of A, ij = AX for some x. We have j = U;SV] X = Uyb =
Yi—q biil; where b= SVI%. Therefore such ¥ is in the span of {iiy, ..., i, }.

Suppose n = m = r, that is, A is square and full rank. Find the inverse of A in terms of U, L,
and V.

Solution

Since A is full rank, we know X is a diagonal matrix with positive diagonal elements. Therefore
we can construct its inverse ! = diag(o7', 05, ..., 0;,'). Now the inverse writes,

At =vztur.

Because AVE-IUT = uxzvTv-tul =uxz-tuT =uut =1.

4 Induced Matrix Norms

Often, the general effect of matrices on their inputs is really hard to predict. To overcome this, we
usually try to "bound" the effect a matrix has on input vectors. We will work through a simple case
of bounding the output of an n X n matrix T given that T is diagonalizable and symmetric. We will
consider the system

j="T%,

where ¥ is the input vector and ¥ is the output vector.

a)

Let U = [ily, ila, . .., iiy] be a set of orthonormal eigenvectors of the matrix T. Decompose the
generic input vector X into a linear combination of these eigenvectors.




EECS 16B Fall 2020 HW 9

b)

Solution

We want the coordinates for X in U basis. From 16A, we know this means that we multiply ¥ by
U~ since UU'X = X. Using the fact that eigenvectors of symmetric matrices are orthonormal,
soUTU =TI and so U™! = UT. Writing this out as a sum we have

n
%= (R
i=1

Let the eigenvalues of T be {11, A3, ..., A, } with [A1] > [As] > ...|A,|. If we represent ¥ as a
linear combination of the eigenvectors of T, what is the Euclidean norm of the output vector

j, 191I?
Hint: You can use the fact that Euclidean norms are preserved with orthonormal transforms.

Solution
First,
j=T% 1)
n
=T Z(ﬁfﬁ'c’)ﬁi 2)
i=1
= ) @ DT ©)
i=1
n
= Z(ﬁfa?)itiﬁi (4)
i=1

and since the ii; are orthonormal,

1511 = [ D (il %)2
i=1

Say you do not know all the eigenvalues of T, but you know the largest eigenvalue A;. If the
norm [|X|| = a, how big could ||i/|| be?

Solution

To see how big it could be, it is easier to first ask how big ||| could be:

n
T2 = > (i} %) (5)
i=1
n
< AR ) (6)
i=1
= A2 ) (@] %) 7)
i=1
= ATIIZ]I? 8)
= A2a? )
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Where (6) is because the first eigenvalue is the biggest and they’re all non-negative and (§) is
because the ii; are orthonormal and so these are the squared coordinates of X in that basis.
Therefore,

71l < [A1]a

The maximum factor by which a square matrix can grow the norm of a vector is called the
induced norm for that matrix. Although we had you do the derivation above for a symmetric
matrix T, the fact that || AX|| = VXT AT AX can be used to show how to generalize this concept
of induced norm for general matrices.

5 Closed-Loop Control of SIXT33N

To make our control more robust, we introduce feedback, turning our open-loop controller into a
closed-loop controller. In this problem, we derive the closed-loop control scheme you will use to
make SIXT33N reliably drive straight.

We introduce 6(k) = dp(k) — dr(k) as the difference in positions between the two wheels. We will
consider a proportional control scheme, which introduces a feedback term into our input equation in
which we apply gains k;, and kg to 6(k) to modify our input at each timestep in an effort to prevent
|6(k)| from growing without bound. To do this, we will modify our inputs u,(k) and ug(k) to be:

v+ L ke 5(k)

ur(k) = oL oL
vt + o(k
ug(k) = QRﬁR kr Q(R)

Substituting into the open-loop equations

dp(k +1) —dp(k) = OLur(k) — BL (1)
dr(k + 1) — dr(k) = Orur(k) — Br

we obtain:

dr(k +1) — dp(k) = v — k.6(k) 2)
dr(k + 1) — dr(k) = 0" + kro(k)

a) Let’s look a bit more closely at picking k; and kg. First, we need to figure out what happens to
0(k) over time. Find 6(k + 1) in terms of 6(k).

Solution

ok+1)=dr(k+1)—dr(k+1)
= 0" — kpo(k) + di(k) — (v* + kro(k) + dr(K))
=0" - kL(S(k) + dL(k) -0 = kR(S(k) - dR(k)
= —kpo(k) = krd(k) + (dL(k) — dr(k))
= —kpo(k) — kro(k) + o(k)
= 0(k)(1 = kL — kr)
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b)

Q)

Given your work above, what is the eigenvalue of the system defined by 5(k)? For discrete-time
systems like our system, A € (-1, 1) is considered stable. Are A € [0,1) and A € (-1, 0] identical
in function for our system? Which one is “better”? (Hint: Preventing oscillation is a desired
benefit.)

Based on your choice for the range of A above, how should we set k;, and kg in the end?

Solution

The eigenvalue is A = 1 — k; — kg.

As a discrete system, both are stable, but A € (=1, 0] will cause the car to oscillate due to overly
high gain. Therefore, we should choose A € [0, 1).

Asaresult, 1 —k; —kgr € [0,1) = (kr + kr) € (0, 1] means that we should set the gains such
that (kr + kgr) € [0, 1).

Let’s re-introduce the model mismatch in order to model environmental discrepancies, distur-
bances, etc. How does closed-loop control fare under model mismatch? Find 655 = 6[k — 0],
assuming that 6[0] = 6¢. What is 6,5? (To make this easier, you may leave your answer in terms
of appropriately defined ¢ and A obtained from an equation in the form of 6(k + 1) = 6(k)A +c.)
Check your work by verifying that you reproduce the equation in part (c) if all model mismatch
terms are zero. Is it better than the open-loop model mismatch?

dp(k +1) —dp(k) = (0p + AOr)ur (k) — (BL + ABL)
dr(k +1) = dr(k) = (Or + AOR)ur(k) — (Br + ABR)

v* + ok
ur(k) = GLﬁL -kt éL)

v+ o(k
ugr(k) = GRﬁR kr G(R)

10
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Solution

5k +1) = dp(k +1) — dg(k + 1)
= (GL + AGL)ML(k) - (ﬁL + AﬁL) + dL(k) - ((QR + A@R)MR(k) - (ﬁR + AﬁR) + dR(k))
= Opur(k) = pr + AOLup (k) — ABL + dp(k) — (Orur(k) — Br + AOrur(k) — ABr + dr(k))
=0" - kL(S(k) + AGLML(k) - AﬁL + dL(k) - (U* + kR(S(k) + A@RuR(k) - AﬁR + dR(k))
=0" - kLé(k) + AGLuL(k) - AﬁL + dL(k) -0 = kRé(k) — AQRuR(k) + AﬁR - dR(k)
=0 = 0"+ (dp(k) — dr(k)) — kpo(k) — kro(k) + ABpur (k) — AﬂL — ABrug(k) + A‘BR
= 0(k)(1 =k, — kr) + AOLur(k) — ABL — AOrur(k) + ABr

v +pL kL(S(k)) A (v* + Br Tk 5(k)Y

= 6(k)(1 - kL - kR) + AOy, (

0r 0r Or R=0x
AﬁL + AﬁR
AB AO; A6
= 6(k)(1 — k. — kg) + —= (0" + BL) — 6(k)kp == — =L (v" + Br)-
0, 0,  Or
AO
b(k)kr = = AL + A
R
AO AO AOL AOR , .
=6(k) 1—kp—kr -kt L—kR R + L(U +ﬁL)——R(T) +,BR)_
0r Or 0L Or
AﬁL + AﬁR
AO AO AOL
= 0(k) (1 — ki —kr - kLQ_L - kRQ_R) + (Q_L(v +pL) - A‘BL) -
L R L

(AQ—GR(U* +BR) - A,BR)
R

Let us define ¢ = (AG—GL(U* +BL) — AﬁL) - (AQ—GR(U* +BRr) — AﬁR), and our new eigenvalue
L R
A=1—-k, —kgr - kLA—QL - kRA—GR. In this case,
o1 Or

O[1] = 60A + ¢
0[2] = A(6pA + ) +¢ =6oA%+cA+¢
8[3] = A(8oA® +cA + ) +c =0pA3 +cA?+cA +¢
0[4] = A(5pA + cAZ +cA+c) +¢ = 0oA* + AP + A2 + A + ¢
8[6] = 0oA® + c(A* + A3+ A2+ A1 +1)
O[n] =6oA" +c(1+ AT+ A2+ A3+ A + ..+ A"

n

O[n] = 0pA" + ¢ Z AF ] (rewriting in sum notation)
k=0

/\11

T ) (sum of a geometric series)

S[n] = oA +¢ (11_

If A <1, then A* =0, so those terms drop out:

11
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- 1-A%
S[n =t — oo] = 6pA +C(1—)\)

1
1-A

On=t—>o]=c

1

Oss =17

For your entertainment only: 0, is fully-expanded form (not required) is

%(U* +BL) - A,BL) - (%(0* +Br) — ABr
L R
AOr, AOR

kp +k kp— + kr——
L R+L6L+R6R

The answer is correct because plugging in zero into all the model mismatch terms into ¢ causes
¢ = 0,50 055 = 0 if there is no model mismatch. Compared to the open-loop result of 655 = +oo,

1
the closed loop 6,5 = ¢ T is a much-desired improvement.

What does this mean for the car? It means that the car will turn initially for a bit but eventually
converge to a fixed heading and keep going straight from there.

6 Homework Process and Study Group

Citing sources and collaborators are an important part of life, including being a student!
We also want to understand what resources you find helpful and how much time homework is
taking, so we can change things in the future if possible.

a) What sources (if any) did you use as you worked through the homework?

b) If you worked with someone on this homework, who did you work with?
List names and student ID’s. (In case of homework party, you can also just describe the group.)

¢) Roughly how many total hours did you work on this homework?

d) Do you have any feedback on this homework assignment?

12
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