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EECS 16B Designing Information Systems and Devices Il UC Berkeley Spring 2022

Homework 14
|

This homework is optional.

1. Study Groups

If you are a student who participated in the study group survey we gave in the early weeks of the
semester, we would really appreciate your feedback on the group you were matched with. If you
did not participate in a study group, we would appreciate your input on what factors went into this
decision. Please fill out this form to provide any feedback.

This is optional, so to have something to write for the question, please tell us whether you filled out
the survey or not.


https://forms.gle/gHXDH9wmXceu66U46
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2. Minimum Norm Variants

Given a wide matrix A (with m columns and #n rows) and a wide matrix C (with m columns and r
rows), we want to solve:
min |ICX|| (1)
X such that A¥=y/
As mentioned above, the key new issue is to isolate the “free” directions in which we can vary ¥ so
that they might be properly exploited. Consider the full SVD of C = UXc Vi = Zle acliﬁ'iz"fiT. Here,
we write:

V:[ Ve | Vg }, Ve= |01 To -+ T¢|,VE=|Up1 - Unm 2)

so that the columns of V- all correspond to singular values o, ; > 0 of C, and the columns of Vr form
an orthonormal basis for the nullspace of C.

=

Change variables in the problem to be in terms of X = FC] where the /-dimensional ¥, has i-th entry

Xf
Xei = aiz"i;ric', and the (m — {)-dimensional 55} has i-th entry kvf,l- = Z"JHJ"C'. In vector/matrix form,
a7 0 -+ 0
N . 0 ay -
Xp= VFT Xandx. = | . . . VCT X. Or directly:
0 0 Y]
mo 0 0 a0 0
2 0 & - 0 T 0 a --- 0
= E] =l = - Velg |0 7 v erP, v e RUmOxm (3
/ 0 0 @ SR,
cay
0 0 - a
Vi

(a) Express X in terms of X; and X.. Assume the a; # 0 so the relevant matrix is invertible. (HINT: If
you get stuck on how to express X in terms of the new variables, think about the special case when £ =1
and oy = % How is this different from when a1 = 17?))

(b) Let us now focus on a simple case. Suppose that A = [ Ac | Afp | where the columns of
AF are orthonormal, as well as orthogonal to the columns of Ac. The columns of A together

=

. . . . Lo X S - -
span the entire n-dimensional space. We directly write ¥ = [fc] so that AX = AcXc + ApXy.

Now suppose that we want to solve AX = i and only care about minimizing ||X;||. We don’t care
about the length of Xy — it can be as big or small as necessary.

In other words, we want to solve:

) min 1] @
¥= {fc} such that { Ac | Ar ] [fc} =y
f f

Show that the optimal solution has X; = Al
(HINT: Multiplying both sides of something by A} might be helpful.))

(c) Continuing the previous part, compute the optimal ¥.. Show your work.

(HINT: What is the work that X, needs to do? i — ApA}L i might play a useful role, as will the SVD of
Ac = Y oiti@] )
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(d) Now suppose that Ac did not necessarily have its columns orthogonal to Ar. Continue to as-
sume that Ar has orthonormal columns. (You can do this part even if you didn’t get any of the
previous parts.) Write the matrix Ac = Ac| + Acr where the columns of Acr are all in the
column span of Ar and the columns of Ac are all orthogonal to the columns of Ar. Give an
expression for Acr in terms of Ac and Ar.

(HINT: What does this have to do with projection and least squares?))

(e) Continuing the previous part, compute the optimal X, that solves (4): (copied below)

) min ) [EA|
¥= FC} such that { Ac | Ar ] [ic} =i
xf xf
Show your work. Feel free to call the SVD as a black box as a part of your computation.
(HINT: What is the work that X needs to do? The SVD of Ac, might be useful.))

(f) Continuing the previous part, compute the optimal X;. Show your work.

You can use the optimal X, in your expression just assuming that you did the previous part
correctly, even if you didn’t. You can also assume a decomposition Ac = Ac, + Acr from
further above in part (e) without having to write what these are, just assume that you did them
correctly, even if you didn’t do them at all.

(HINT: What is the work that Xy needs to do? How is Acr relevant here?)
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3. Linearization of Mixing Tank

Consider a mixing tank with cold and hot water supplies and constant supply temperatures Tc < Tg.
We let ¢ (t) and qp(t) denote the input flow rate for each supply, and treat them as control inputs.
We denote by h(t) and T(t) the height and temperature of the water in the tank, and treat them as
state variables. The following picture may help in visualization:

qc(t) qu(t)
W o

H

T(t) h(t)

The differential equations governing these variables are:

G0 = 1 (40 + )~ by /) 6
70 = 2 e OITe = T() + qu(®{Ty = T(0), ©

where « is the area of a cross-section of the tank and p is a constant, such that the term B+/h(f) dictates
the rate at which water is drained. Using the standard state and input notation, we let x1 () := h(t),
xp(t) := T(t), ur(t) := gc(t), ua(t) := qu(t), and rewrite the equations above as

i |:.X'1(t):| — |:f1(x1(t)/x2(t)/ ul(t)/uZ(t)) (7)
dt x2(t) fZ(xl(t)/x2(t)/u1(t)/u2(t)) '
——

=%(t) =F(F(1),(1))

(a) Write the functions f1(x1, xp, 11, up) and fo(x1, X2, u1, u) explicitly using Equations (5) and (6).

(b) Suppose we want the operating point to be (h*, T*), where h* > 0 and Tc < T* < Ty. What
are the corresponding input values, (17}, u5)?

(c) Find the matrices A, B in the linearized model

%wa) — A-6%(t) + B-il(t) ®)
where . )
SE(H) = ®(t) — {H s = () — [Z;] . ©)

(d) Determine whether the linearized model in part (c) is stable.

(e) Suppose Tc =10°, Ty =90°, 0 =3, = %, and we choose h* = 1m, T* = 25°. Evaluate A and
B in part (c) for these values. What are the eigenvalues of A?
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4. Segway Tours

A segway is a stand on two wheels, and can be thought of as an inverted pendulum. The segway
works by applying a force (through the spinning wheels) to the base of the segway, This controls both
the position on the segway and the angle of the stand. As the driver pushes on the stand, the segway
tries to bring itself back to the upright position, and it can only do this by moving the base.

Recall that you have analyzed a basic version of this segway question in Discussion 12B problem
2. You were given a linear discrete time representation of the segway dynamics, and were guided
through the steps to find if it's possible to make the segway reach some desired states, essentially
laying the foundation of controllability. Now, we will see how to derive the linear discrete time system
from the equations of motion, and then do some further refined analysis based on our improved
knowledge of controllabilty.

The main question we wish to answer is: Is it possible for the segway to be brought upright and to
a stop from any initial configuration? There is only one input (force) used to control two outputs
(position and angle). Let’s model the segway as a cart-pole system and analyze.

Cart

A cart-pole system can be fully described by its position p, velocity %, angle 8, and angular velocity
%. We can write this as the continuous time state vector ¥ as follows:

=1
I
g

(10)

The input to this system is a scalar quantity u(t) at time f, which is the force F applied to the cart (or
base of the segway). Let the coefficient of friction be k.

The equations of motion for this system are as follows:

d2p 1 u o (dO\? . . k dp
(;W_W<m+<(ﬂ> lSlng—gSIHGCOSG_aa

d2e 1 u de\? . M
== ——cosf — 1 lcos@sinf +
A (M4 sin2e) \ ™

(11)
" sin 6 + E@COSQ
8 m dt

The derivation of these equations is a mechanics problem and not in 16B scope, but interested students
can look up the details online.

(a) First let’s linearize the system of equations in (11) about the upright position at rest, i.e. 8, = 0
and %* = 0. Show that the linearized system of equations is given by the following state
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space form:
0 1 0 0 0
d¥(t) _ [0 —% -—%Zg 0f. o
i —lo o 0 1 X(t) + 0 u(t) (12)
k 1
0 ap g 0 )
A b

(HINT: Since we are linearizing around 6, = 0and 9¢ = 0, you can use the following approximations
for small values of 6:

sinf ~ 6
sin?0 ~ 0

cosf ~ 1

SCAR

) —
You do not have to do the full linearization using Taylor series, you can just substitute the
approximations above. You will get the same answer as doing the linear Taylor series approximation.)

Notice that for this particular choice of 6. and %*, the linearization does not depend on what p

or % is. This is partially a stroke of luck and partially a consequence of the fact that the position
p doesn’t appear in the dynamics equations.

(b) For all subsequent parts, assume that m =1, M = 10, g = 10,/ = 1 and k = 0.1. Let’s consider
the discrete time representation of the state space (12) at time t = nA. For simplicity, assume
A = 1. The discrete time state X; follows the following linear model:

Zgn +1] = AgXy[n] + baug(n] (13)

where A; € R¥** and Bd € R**1 Find A; and Ed in terms of the eigenvalues and eigenvectors
of A, and A. State numerical values for A; and b;.. Use the Jupyter notebook segway . ipynb for
all numerical calculations, and approximate the results to 2 or 3 significant figures.

(HINT: Recall that the continuous time scalar differential equation df,(f) = Az(t) + cw(t) can be

represented in discrete time (nA = t) as follows:

zgln+1] = {(EAA) -z4[n] + (e/\/i\_l) ccwgn] ifA#£0
’ (1) - zg[n] + (A) - cwy[n] ifA=0

Use the eigendecompostion of A = VAV ™! to do change of basis variables, and you should
finally reach

Xn+1) = VAdV*ifd (1] + VMV b ug(n]
Ad Ed

What are the elements of A; and M in terms of the elements of A? You may find in later parts

of the notebook that you have Ay and by which can serve as a sanity check for your derivation
and numerical calculations.)
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(c) Show that the linear-approximation discrete time system in (13) is controllable by using the
appropriate matrix in the Jupyter notebook.
(HINT: Is the controllability matrix full rank? You have to use numerical values of A; and Ed
from the previous part. Use the Jupyter notebook for all numerical calculations.)

(d) Since the linear-approximation discrete time system is controllable, it is possible to reach any fi-
nal state X; ; starting from any initial state X; ; using an appropriate sequence of inputs in exactly
4 steps, provided that the deviations are small enough so that the linearization approximation is
valid. Set up a set of linear equations to solve for the u,[0], u;[1], u4[2], u,4[3] given the initial

0
and final states. Find the input sequence to reach the upright position X; r = ¥4[4] = 8
0
-2
starting from an initial state X;; = X,;[0] = 8:1,) . Use the Jupyter notebook for all numerical
—0.6
calculations and simulation. Explain qualitatively what you observe from the segway simula-

tion.
(HINT: Use (13) and loop unrolling to express ¥;[4] as a linear combination of ¥;[0], u4[3], u4[2],

ug[1], ug[0].)

-2
(e) Now suppose we try to use an initial state ¥;; = ¥;[0] = gé for which the approximation is
—0.6
poor since 8; = 3.3 is very far from the linearization point 8, = 0. Using the equations derived in
the previous part, use the Jupyter notebook to determine the input sequence to reach the same
final upright position. Explain qualitatively what you observe from the segway simulation.
Use the Jupyter notebook for all numerical calculations and simulation.

Compare the simulation results in parts (d) and (e). In both cases, the segway finally stabilizes to an
upright position at rest. However, in part (d) the behavior of the segway looks more realistic whereas
in part (e) it is doing some wild unexpected rotations.

This is because the linearization approximation is valid with the small initial values of 6 and % in
part (d). So this discrete time linear model is a good representation of the original continuous time
non-linear system. Hence the trajectory taken by the segway from the initial to the final position is

similar to what we may expect from real life physics.

However in part (e), the linearization approximation is not really valid. The approximate model still
converges to the final upright position because (13) is controllable as we proved in part (c). However,
since the approximation is not valid anymore, this discrete time linear model is not a good represen-
tation of the original continuous time non-linear system. Hence the predicted trajectory is extremely
weird with the segway undergoing a few full rotations, and does not match what we would expect
from the real system.

We can still analyze the system in continuous time by directly solving the set of non-linear differential
equations in (11) (out of 16B scope) or in discrete time using a finely discretized (and still nonlinear)
version of (11). Note that there are two independent distinctions we are making, i.e. continuous vs
discrete, and linear vs non-linear. Part (e) failed because it’s beyond the scope of the linear model, not
because we are using a discrete time system. A non-linear discrete time analysis would also give the
correct solution.

(a) Let’s analyze the behavior of the segway by comparing the continuous time linear model and
continuous time non-linear model. Deriving the control input to bring the segway to the upright
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position at rest requires more care which is out of 16B scope, so we will just look at the simple
case of the segway freely settling to steady state in the absence of any control input, i.e. u(t) = 0.
Toggle the linearized flag between True and False in the Jupyter notebook, and qualitatively
explain the differences in the trajectory as the segway freely swings around.

There’s actually much more that we could have you do with this problem with what is in scope in
16B. But the semester is drawing to a close and you need to study for other courses too. So we will
stop here.

Contributors:

¢ Anant Sahai.

¢ Kuan-Yun Lee.
Murat Arcak.
Druv Pai.

Ayan Biswas.
Daniel Abraham.
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