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ABSTRACT

Control system design for structural dynamics requires instrumenting the structure
with sensors and actuators, the effectiveness of which depends strongly on spatial position.
For the long duration missions typical of spacecraft, the possibility of failures must be
considered and coverage provided for with redundancy and a reconfiguration strategy. To
support these, it is mandatory that sensors and actuators be located such that sufficient
controllability and observability of the flexible dynamics is assured in the presence of
failures. This thesis develops a systematic procedure for finding such configurations of
sensors and actuators for large-scale systems.

Norms on the controllability and observability open loop Gramian are taken as an
index for optimization. The control objectives are reflected by truncating the time interval
over which the Gramian is defined, and by scaling the state basis with respect to a
normalizing, or reference, signal path. A convex programming problem is posed by
taking, as independent variables, the power gain (linear gain squared) at a set of discrete
locations. While the resulting optimal distribution is, in general, non-integer, it serves us
an upper bound and to delineate a search neighborhood for a fixed number of (integer)
quantized sensors or actuators with failure combinaticns. The Gramian is an attractive
expression for controllability and observability properties because, in addition to posing a
reachable or detectable volume of state space, it is linear in the contributions of individual
sensors or actuators so does not require computation in the main recursion.

Examples with a simply-supported beam and a large-scale model (ACOSS Model
No 2) illustrate the operation of the algorithms developed in the thesis. With the beam
model, the effect on the optimal distribution to changes in the basts scaling and relative
weightings are illustrated. Results for the ACOSS model show the ability to select actuator
locations which generally improve the performance of a LQ regulator over those locations
determined in previous work with an algorithm based on the span of modal influence
coefficienrts, and to mitigate the effect of failures on those locations.
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Nomenclature

Matrix triple forming state space representation of a strictly
proper linear system.

Columns of control influence matrix, B
Row of output influence matrix, C
Observability Gram matrix

Control Gram matrix

State transformation

Second order modes, and diagaonal matrix of ©.

State vector of system (A,B,C)

Output vector of systems (A,B,C) and 2nd order modal.
Control input vector of systems (A,B,C) and 2nd order
modal representation

Controlled variable output of systems (A,B,C) and 2nd
order modal representation

distubance input to system (A,B,C)

Modal displacement vector of 2nd order structural system
dimesion of state vector, x

dimension of |

dimension of control vector, u

dimension of output vector, y

Mass and Stiffness matricies of structural model
Total power and individual site power constraints
physical displacement variables in structural model

modal frequency, natural and damped respectively
mode shape and modal matrix of structural model,
generalized eigenvectors of (M,K) with eigenvalue wq2.
diagonal matrix of wp2

modal damping ratio

diagonal matrix of {
Scalar performance index, norm of
controllability/observability or LQG cost functional

independant variables representing sensor/actuators
placement or authority/sensitivity distribution
failure mode vector of parameters

probability distribution of failure modes

eigenvalue of matrix A

eigenvector and matrix of eigenvectors

Trace of matrix A

Determinant of matrix A

Riccati equation solutions, observation and control
State and control weighting for LQ regulator

State disturbance and measurement noise intensities
Control feedback gains

Kalman gain matrix



g(s), G(s) Transfer function, scalar and matrix

g gradient of scalar index J
E[] Expectation operator
Pr( ) Probability of event ( )
Tg Time of failure, random
Fre(t), pTe(t) Probability distribution and density functions of Ty
Af(t) Failure rate
r(t) Reliability function



Chapter 1. Introduction

Active control of flexible structures has been an area of fruitful research, but flight
hardware applications remain rare. A general consensus of research in the field is that a
control system which must contend with structural modes within its bandwidth must be
significantly more complex, in terms of hardware and software, than current generation
control systems, in which the rigid body dynamics dominate the bandpass. Complexity is
usually detrimental to the high reliability requirement typical of flight vehicles; and in the
case of space systems, detrimental to the requirement of long mission life with essentially
no maintenance as well. Reliability and life are particularly stressing problems for
spacecraft. After thirty years of flight operations, indusiry and government have developed
a set of engineering practices and standards that allow confidence in meeting these demands
with a new vehicle design, confidence high enough to embark on some programs with only
one or two flight units. Contrast Ranger, which in 1564 returned the first close-up lunar
photographs on the seventh mission after six consecutive failures with the Hubble space
telescope or Magellan Venus mapper, with only one vehicle fabricated each. These
practices are codified, in the forms of MIL-STD-1543A for military [1] and NASA
Handbook 5300.4 for civil [2] programs, stating cert: \n basic requirements such as no
single-point-failures, and a whole system reliability analysis enumerating failure modes and
effects. Examining the control system architectures typical for a flexible space structure in
light of these standards reveals a number of issues; one of them - sensor and actuator

selection - is the focus of this thesis.
1.1 Reliability Issues in Control of Flexibl ac ctures

We first wish to distinguish between issues of reliability and of robustness. The
latter is commonly interpreted as that desirable property of controllers that are, at a mini-
mum, stable in the presence of certain bounded variations in the physical dynamics
(stability robustness), and may satisfy performance objectives as well (performance robust-
ness). These variations are commonly taken to be uncertainties, say in knowledge of
modal frequencies, and possibly degradations of component performance within anticipated
limits over mission life. Component failures, on the other hand, may be thought of as
operations outside of anticipated limits. Failures are usually considered out of the scope of

any robustness requirement; otherwise, excessively conservative or even unrealizable



design constraints may result. Failures are also characterized by an unpredictable time of
occurrence, and, for active control system components, generally require some accom-

modating action, even if it is as simple as removing power from the failed component.

While passive redundancy techniques are particularly attractive for spacecraft
because of their 'no-action required' operating idea, they are not generally applicable to
active, power-consuming hardware such as that incorporated into flight -control systems.

The two main steps of active redundancy management are:

-1 Failure detection and isolation (FDI),

-2 Reconfiguration to accommodate failure effects.

Each step has been a focus of research, and we note some results as applied to
structural control.

The high order of structural dynamics imposes stressing requirements on failure-
detection methods exploiting a dynamic model (analytic redundancy). We also desire,
however, to avoid simple replication of components just to support a voting method for
FDI. Reference [3] examines analytic redundancy methods for structural systems, noting
how unmodeled dynamics adversely affects detection signatures. Continuing in this line,
references [4,5] examine the Failure Detection Filter, which is a particular implementation
of analytic redundancy. While it is clear from these that FDI may be a challenging problem
for structural control, there are a variety of approaches available. Current practice for
spacecraft relies heavily on monitoring instrumentation signals from the telemetry stream
for broad ranges of anomalies, so including dynamic criteria such as those represented by
analytic redundancy is certainly feasible. We will therefore assume, for this thesis, a
functional FDI system exists.

Reconfiguration is likely to involve bringing a redundant unit on line to replace the
function of a failed unit. If, for a sensor or actuator failure, the redundant unit is
functionally equivalent, then reconfiguration involves power, telemetry, and command
signals, but not changes to the control law. If, however, the redundant unit has functional
differences, such as a different geometric alignment, then the reconfiguration will involve
the control law algorithms as well. In particular for control of structural dynamics, in-

corporating a spare in a different location, or, if there is not a standby pool, just accom-
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modating the failure, should require a re-tuning of the controller in some manner. With
failure states modeled by Markov chains, and the Linear-Quadratic-Gaussian (LQG) cost
functional for a performance index, the optimal control problem for 'jump-parameter’ linear
systems represents a reconfiguration strategy. Sworder [6], Siljak [7], Birdwell [8] and
Mariton [9] have contributed to this line, the main results of which are a 'hedging' of
optimal gains by the possibility of transition to another mode and an idea of stochastic
stability that may include transitions through modes that are not necessarily stabilizable.
This framework is a solution to the problem where the number of failure modes is relatively
small and the system under control must continue operating across failure-mode transitions:
a higher degree of autonomy than may be necessary for spacecraft. The ‘control mixer'
concept developed in the seif-repairing flight control system program of the Air Force
Flight Dynamics Lab takes the objective of approximating the forces and moments of the
unfailed control surfaces with those remaining or degraded after failures [10]. A similar
line of reasoning in the frequency domain is pursued by Weiss, et al. [11] They seek to
recover the original loop transfer function through compensator redesign, possibly
reflecting increased plant uncertainty with the robustness bounds that are tractable with
LQG theory. Joshi [12,13,14] also takes the LQG control objective and investigates the
influence of non-linearities confined to a conic sector (including failures) in the sensor or
actuator signal path, developing an example for the special case of flexible dynamics as
well. Joshi's idea is to rely on passive robustness for failure accommodation, generating
stability guarantees but not explicitly optimizing or recovering performance. Vander Velde
[15] sets down general guidelines for reconfiguration strategy, emphasizing the flexibility
of eigenstructure assignment and the desirability of retaining the original control objectives
of the unfailed system. A common characteristic of all of these is they essentially pose the
question of how to accomplish a re-design, given some change in the plant has occurred.
For aircraft, this question may need immediate answers [16], though a viable option may
be establishing a reduced level of flight performance for return to base. For spacecraft,
near-real-time action is generally simpler, since some form of independent, coarse-
pointing, controller is a common feature for initial attitude acquisition. For coverage of
failures, the primary mission control system may be shut off, and coarse pointing
maintained with the secondary system until commanded differently. Considerable ground-

based engineering resources may then be brought to bear on reconfiguration over periods
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of time from hours to days. Return-to-base, however, is not an option, and even for those
few spacecraft in low-altitude, low-inclination, orbits, the revisit interval for maintenance is
years. It is mandatory, then, that reconfiguration strategies for spacecraft deliver the
performance required of the mission, and that the remaining unfailed components allow

such a reconfiguration.

The control system of modern spacecraft generally consists of a collection of
dedicated sensors and actuators, and a flight computer which may have other functions as
well. We will exclude here considerations of the reliability of the computer, sincc insights
from dynamics and control theory are not directly relevant for that major component. For
current-generation vehicles, the total number of flight-control components and operational
permutations is small, so it is relatively easy to construct a reliability diagram of the control
system. Single-point failures can be identified, redundant components incorporated, and
the system reliability estimated as required by specification [1,2]. Much of the hardware
for a control system for structural dynamics is similar, but there is an important dynamic
difference. The vector space for rigid-body rotational motion is R3, where there are clear
physical and geometric properties. Structural dynamics, on the other hand, are approxi-
mated in a larger-dimensioned R”, which is a truncation of an infinite-dimensional process.
Control system effectors for rigid-body control commonly have only one or two directions
of effectiveness, and, for pure torque devices, are not affected by location, so it is
straightforward to insure an adequate level of redundancy for each of a roll, pitch, or yaw
direction. For structural control, effectors may couple into all modes to some degree, and
the coupling is a strong function of spatial location. It is not entirely obvious how to insure
adequate measurement and control authority for important modes even wi-iout considering
failures, and redundancy requirements are more obscure. We would like to use as few
components as necessary. In the case of rigid-body control, geometric insights result in
some elegant arrangement of sensors or actuators [17,18] for general, or 'm-out-of-n'
sparing with some level of fault detection and isolation, but direct extension to the higher-
ordered dynamics of flexible structures does not seem possible.

The advantage of general sparing becomes stronger as the number of components
increases. It is possible to decouple reconfiguration considerations from sensor and

actuator placement for structural control. We could determine, assuming no failures, the
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number and placement of a configuration of sensors and actuators necessary for the control
objectives, then provide whatever level of sparing is necessary for each component to
insure at least one per site is functional over the mission life. This is a particularly expen-
sive approach, as will be illustrated by the following example. Suppose we nced 10
components (sensors or actuators) to function over the mission life with some specified
probability; but the probability any one component operates for the full mission life is 0.9.
Table 1-1 contrasts the level of individual redundancy (multiplicity of components at a site)
necessary to meet a range of system reliability levels with the number of additional

components required if any component could operate in place of any other.

Table 1-1. Comparison of Simple Redundancy and General Sparing.

Simple Redundancy General Sparing
Spec. System  Components No. of System Componen:s
Reliability Level Reliability Total Spares Reliability  Total
0.9 2 0.904 20 3 0.966 13
0.99 3 0.990 30 4 0.991 14

It seems sensors and actuators for structural control should be well suited for
general sparing if they are properly located since each one may interact with several (or all)
of the important modes. The main focus of this research is developing an efficient method
to find locations such that the degradation from failures is minimized. General sparing is

implicitly assumed.
1.2 Thesis overview

Chapter 2 presents some results concerning sensor and actuator selection for
distributed parameter systems in general, and specialized applications to structural dynamic
systems. Algorithms based on finite-dimensional approximations to structura! dynamics
are also reviewed, but none are found entirely satisfactory when the combinatorial
complexity of failures is introduced. Chapter 3 formulates an open loop
controllability/observability optimization problem that is amenable to failure-induced
complexity. Norms on the control-lability or observability Gramian are selected as an
optimization parameter because the Gramian adequately reflects system properties, and its

linearity permits incorporating failure modes with a minimum of computational effort. A
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pair of algorithms are developed in Chapter 4: one is a purely combinaterial search and the
second solves a continuous 'relaxation’, providing a good starting point for the
combinatorial algorithm ac well as some means of limiting the search neighborhood.
Applications exarnples are discussed in Chapter S for a simply-supported beam model, and
then for a large scale-space optical structure. Chapter 6 summarizes the results and
centributions of the thesis.

The main contribution of this research is a practical approach to placement of
sensors and actuators accounting for possible failures. An unwieldy combinatorial problem
is broken down into a sequence of economical steps; the key one is posing a 'relaxation’ of
the commonly adopted constraint that a sensor or actuator need be considered in integer
quantities only. Application results demonstrate the ability to select actuator locations that
are generally superior, in terms of the cost of a stochastic LQ regulator as an evaluation,
than those by a methed based on modal irfluence coefficients not considering failures, and
the ability to minimize the impact of failures. The feasibility of general sparing, as opposed

to simple redundancyi, is illustrated.
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Chapter 2. Background

In this chapter, we review previous work directly relevant to the problem of fault-
tolerant sensor and actuator selection. With increasing focus on that particular problem, we
consider first some significant results on sensor and actuator selection for distributed
parameter systems (DPS) modeled by partial differentiai equations (PDE), then algorithms
specialized for structural dynamics modeled ty ordinary differential equations (ODE), and

finally criteria for sensor and actuator selection considering possible failures.

2.1 Sensor and Actuator Selection for DPS Control

Control of structural dynamics is properly posed within the theoretical framework
of distributed-parameter systems and their infinite-dimensional spaces. It is widely
recognized that the spatial location of inputs and outputs, and possibly the temporal
scheduling as well, are important design issues. Kubrusly and Malebranche [19] recently
conducted a survey of over 50 papers on this topic. We will note some general
observations from their survey, and examine the results of one particularly complete paper.

While applications were directed toward any of three objectives - system
iden ification, state estimation, and optimal control - the primary theoretical distinction
noted »y Kubrusly and Malebranche was the decision of where to shift analysis from the
infinite-dimensional space (L3 or I2) to a finite-dimensional space (RN) by the 'N-modal'
Fourier expansion of eigenfunctions [19]. For example, some authors carried out the
approximating truncation first, then posed sensor or actuator criteria, while others defined
infinite-dimensional controllers and approximated at a later stage. None of the works were
concerned with practical issues such as computzational costs or efficient algorithms, and
none of them included examples involving more than four sensors and/or actuators.
However, they develop a theoretical underpinning which offers some assurance that the
problem l:as no fundamental pitfalls.

One of the latest and most complete papers in the survey was by Omatu and

Seinfeld [20] and we will cite their m4in results. For a linear DPS of the form

dx(t) = A()x(t)dt + B(t.§ Ju(t)dt + dw(t) 2-1

state x evolves in a Hilbert space, H, with inner product <, > and outer product, ©. We

will not precisely account for the properties of H and operators in H because we only wish
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to comment here on some results, but the interested reader might consult [21] for a concise
summary of such analysis. A(t) is a bounded differential operator, from and into H, while
bounded operator B(t,£,) is parameterized by actuator (controller) spatial locations. &5, and

is a mapping from the finite dimension of control, u(t) € R™M, to H. Disturbance w(t) is an
infinite-dimensional Wiener process with intensity

min lx.lz

E[w(t)ow(ty)] = f Q1) dr. 2.2
to

A finite number of measurements, y(t) € R, are taken from x(t) with C(t,£s), an

operator from K to R/, parameterized hv sensor spatial locations, Es,

dy(t) = C(t.E)x(t)dt + dv(t) 2-3

and the measurements are corrupted by the finite-dimensioned Wiener process v(t) with
intensity

min ty,t,

E [v(tl)OV(tz)] = f Ryt dr. 2-4
L

0

Omatu and Seinfeld [20] consider optimal control of the stochastic DPS,

represented by equations 2-1 and 2-3, with respect to the LQG cost functional

t
JELE) = BXtn.Qux(tn) + f GOQOMY+ MORMUOY A . 25
to

The optimal control, in an extension of finite-dimensional results, is given by full-state
feedback of the estimated state which evolves in H. The optimal feedback and observer
gains involve infinite-dimensional Riccati operators, Pc(t,£3) and Py(1,£s), respectively.
Note that while the dimensions of u(t) and y(t) are both finite, the resulting model-based

compensator is not.

The main results of reference [20] are existence theorems of an optitnal actuator

location, £,*, and an optimal sensor location, £g*, along with necessary and sufficient
sa P g ry

conditions for the optimal locations. Proof of existence centers on showing operators
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Pc(t,Ea) and Po(t,£s) are continuous in £, and £s, respectively, with the further
assumptions that £, and &g are compact and B(t,£a) and C(t,£s) are continuous with respect

to the sensor or actuator locations. Sufficient conditions for optimal locations are
T ‘3 -1 3 T -1 2'6
C(tEHR,CtE)2C (IR, C(t.E), V §
ALT -1, T
B(tE DR, B (LED 2 BAE)R,B (L), V E, 2-7
where the operator ( )T represents the adjoint. The necessary condition takes the form
* *
a(tetn 5,620, VE 2§, VE#E, 2-8

where
i
oUtgts) = tr{Ru(O)Fl(t,t0,§:{B(t,§:)R;lBT(t,ﬁ:) - B(t,ﬁ)R;IBT(t,E.B)] Ff(t,tmg 2 }d[ +

0
[

tr{Fl(t,‘t,§:)[B(t,§:)R;1BT(t,§:) - B(t.ﬁc)R;lBT(t,ia)] FyttE E) fdt dt +

t
Jo
s
t
“{Gz(t,t,i.,és >[CT(t,§;)R;’C(t£s) : cT(t,is)R;‘C(tﬁ,.)] G l(t,r,i‘;)}dr d .
o

2-9

J

Operators Fj, Fp, Gy, and G are, in effect, weighting functions for the sufficient
conditions, They involve the Riccati operators at optimal locations £* as well as other
locations &, the evolution operators of the filter and regulator dynamics, and the control

effectiveness and measurement sensitivity maps, B(t,Ea) and C(1,£s). For example,
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T
Fi(t1.§) =¥ (LOPLLE) 2-10
Fa(ttE 8 = PULE )Y (LOPLTEIC (LEIRMCTEIPL(TE) 211

where ¢ is the evolution (state transition for ODE systems) operator of the LQ regulator at
the optimal actuator locations, £,*. Weighdng functions G and G; have a dual structure.

Further results include corollaries of the existence, necessary, and sufficient
conditions for finite-dimensional (N-modal) approximations of the DPS system represented
by equations 2-1 and 2-3. An example using the parabolic heat equation in one dimension
places two sensors and actuators by checking the sufficient conditions, but neither a general
algorithm nor an application of the necessary condition is suggested. The results are
important because they are derived with respect to a measure of closed-loop performance
for linear distributed parameter systems subject to stochastic disturbances and measurement
noise, and are extended to a finite-dimensional approximation of the system. Perhaps the
only significant theoretical point to add might be to show the sensor and actuator Jocations
that are optimal with respect to the N-modal approximation converge to the optimal
locations of the DPS. From an engineering point of view, however, the ability to compute
optimal locations for large-scale systems is also necessary, so we turn next to research

which has focused on algorithms with specific applications to structural systems.

2.2 Algorithms for Structural Dynamics

While for theoretical purposes, the step to specialization for structural dynamics is
just focusing on a particular class of hyperbolic self-adjoint operators, an important
engineering detail is the fact that, for practical purposes, dynamic analysis of flight
structures requires finite-element methods. Only the simplest spatial domains are tractable
with a direct application of assumed modes (or Fourier expansion), and for most
structures, identification of independent spatial variables, §, with suitable continuity
properties may be unacceptably difficult. A common pattern in the literature for sensor and
actuator selection is to a suggest a criterion, several of which we will review in Chapter 3,
and plot it over a simple structural model. Few researchers have stepped up to the
difficulties imposed by complex spatial domains and the required finite-element

approximations on a large scale. We review next results from two who have.
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One approach to a discretized spatial domain is to consider only the finite number of
nodes, or combinations of nodes, for sensor and actuator locations. In principle, there is
no loss of generality, since the finite-element mesh can be selected as small as desired, and
since devices with a distributed effect are reflected to the nodes as external point forces.
This casts the problem, formally, as one of integer programming, but even for linear
problems these are known to be intrinsically difficult. Since the effect of adding sensors or
actuators to a structure is generally monotonic- that is, more is better from a controllability
or observability point of view- sequential elimination (or addition) is a viable strategy for an
algorithm. Hegg [22] and DeLorenzo [23] have developed algorithms for large-scale

structures with sequential elimination, and implemented them as shown in Figure 2-1.

>

Compute J(E)

min |AJ®)|
v

Eliminate
set§. =0

No

Figure 2-1. Sequential Elimination Algorithm.

In this case, components §; are Boolean variables indicating presence or absence of

a sensor or actuator on one of N potential sites. The algorithms start with a device in all

possible sites and then identify the site which will cause the least reduction (AJ) in a

performance index, J(§). DeLorenzo [23] uses the LQ performance index, equation 2-5 for
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for finite-dimensional systems, and selects a site for elimination by computing, for

actuators,
T
aJ
A iJ (§) = (au—‘ u; 2-12

exploiting the 'Component Cost Analysis' of Skeltoa [24] for the gradient of the LQ cost in
direction of control uj. Hegg [22], on the other hand, considers columns of the control
influence matrix, B, and their ability to span the sub-space of the modal influence vectors
of a disturbance. We will revisit both of these particular performance indices in more detail
in Chapter 3. For now, we note both Hegg and DeLorenzo demonstrated their algorithms
on a version of the 'CSDL Model No. 2' from the ACOSS problem: Hegg considering as
many as 485 potential sites and DeLorenzo about 10% of that number. Since we have
Hegg's results in some detail, we use them to compare with the results of this thesis in
Chapter 5. Neither Hegg nor DeLorenzo claimed their algorithm produced an optimal
result with respect to any criterion, although each appeared to be a practical and useful
heuristic approach. We should also note DeLorenzo included a modification for the case of
noisy actuators, in which elimination of a site might actually improve (decrease) the LQ

cost. Both developed corresponding criteria for sensor selections.

Some structures may present a particular axis or direction where a continuous
spatial variable may be introduced and a hybrid approach, with numerical estimates of
mode shapes at discrete nodes smoothed by a continuous interpolation, imay work. An
example of this by Johnson, et al. [25] considers placement of control surfaces for gust
load alleviation along the wing of a transport aircraft. Cubic splines interpolated finite-
element derived mode shapes so that modal influences of two pairs of ailerons were
approximated as continuous functions of their locations in one dimension along the wings.
The optimization criteria was the minimum LQG functional weighted for wing root stresses
and control surface deflections of the ailerons, the locations of which were independent
variables. Geometric simplifications such as this are not general, however, and likely to be

particularly uncommon for flexible spacecraft.

If we now consider the possibility of failures, the combinatorial nature of failure

enumeration makes sequential approaches, particularly elimination, expensive. To the
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author's knowledge, there are no examples of sensor and actuator selection algorithms for
large-scale structures which account for failures. There are, however, some useful results

for measures of performance including failure effects, and we take these up next.
2.3 Criteria for Fault-Tol S j £ Selecti

Given some criteria for sensor or actuator placement, say J(§), where £ represents
spatial locations, we may introduce an additional parameter, f;, which represents a
particular failure mode, and pj(t) to represent the probability the configuration, , is in
failure state fj at time t. We may then compute a failure-weighted performance index with

the expected value,
E[] = 2IE.6) pi) 2-13

which is defined at a particular time, but could be averaged (integrated) over a mission time
interval. This approach, by Vander Velde and Carignan [26], also develops a particular
performance index, J, based upon an optimal open-loop control or observation problem.
Another criterion, the LQ optimal cost, was employed in a similar manner in reference [27].
We will examine both measures in Chapter 3 for algorithm suitability, but note here the

application approaches and results.

With the expected value of the optimal LQ regulator as a criterion, Montgomery and
Vander Velde [27] compared two configurations of five actuators each on a grid structure
for time durations up to twice the mean-time-to-failure (MTF) of an individual component,
i.e., 0 < tMTF <€ 2. One configuration was clearly superior if no failures were possible,
e.g., t =0, but for t/MTF 2 .5, the other one was preferable. Vander Velde and Carignan
[26] fixed t = MTF and considered placement of up to four actuators on 11 possible sites on
a free-free beam, seeking the best locations via exhaustive search. Again, the optimal
location was shown to change when the possibility of failures was included. For no
failures, sites were favored that might only control a few modes, strongly influencing those
they did, while if failures were admitted, sites that interacted to some degree with all modes
were favored. Even for the limited number of sites and actuators considered, there are 330

ways to place four devices in 11 potential locations, and for each placement there are 12
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failure modes (including all-fail) so the performance index must be computed 3,630 times
in the search. Exhaustive enumeration quickly becomes impractical for larger problems.

In the next chapter we examine in more detail criteria for sensor and actuator
placement, select a particular class, and formulate an optimization problem for algorithms.
An important motivation is computational economy for applications to large-scale

structures.
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Chapter 3. Problem Fonmulation

From the rather broad goals of sensor and actuator selection for fault-tolerant active
compensation, this chapter develops an optimization problem which strikes a balance
between computational economy and precise representation of the actual objectives. We
review structural dynamics and probabilistic failure modeling. Optimization requires an
objective function; so several candidate classes are reviewed and a particular one, based
upon open-loop system controllability and observability, is selected and motivated.
Finally, the sensor/actuator selection process is posed as a non-linear integer programming
problem with a ‘'relaxation’ as a first step in its solution, which is reserved for the next

chapter.

.1_Fail lin

Without considering the possibilities of component failures, most of the work
reviewed so far may be thought of as a solution to the beginning-of-life (BOL) problem.
That is, for some independent parameterization of the sensor/actuator suite, £, and the
deterministic performance index, J(§), the optimization of J over § is a useful result only
for mission durations short enough to preclude planning for component failure, or BOL for
conventional long-duration space systems. In order to account for failures, it is useful to
introduce the additional parameter, f, to represent distinct failure modes, and I1, the
probability law of f. The evolution of the probability law is often modeled with Markov
chains. The now-stochastic J(§,f) may be formed to express the goal of good
performance in the presence of failures. Indeed, the definition of failure modes and their
probability law can be a complex undertaking for even a relatively simple control system
(28, 29]. At the top system level, reliability modeling includes FDI, r=configuration,
grouping of simple failure effects into 'modes’, which are possibly distinguished by the
history or order of failures and resulting actions, all in order to make a probabilistic
estimate of system performance. For this application, however, we seek a number of
simplifications.

We assume the problem of optimizing controllability and observability of a
structural system may be done independently of the particular closed-loop control, FDI,

and reconfiguration systems. The failure modes, f, are restricted to the sensor/actuator
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suite alone, and the evolution of its probability law is based on the reliability of the
components. Furthermore, the nature of the failure modes for each component will be
idealized as bi-modal, either fully operational or fully failed and turned off. A system-level
failure mode is defined to be a unique list, f, of the operational status of sensors or
actuators- 0 for failure, 1 for cperational. We further define F to represent a particular set
of failure modes, according to some criterion such as probability of occurrence. A
bi-modal assumpticn is supported by considering the electro-mechanical hardware
commonly envisioned as sensors and actuators for structural control. Unlike aerodynamic
control surfaces, their influence upon the structural dynamics may be entirely eliminated
(save for mass) by command and switching upon signal from a FDI system. Note that
these simplifications on f do not restrict the modeling of its probability law, I1. In
particular, there is no requirement that the components' individual reliabilities be
independent.

Even with simplifying assumptions, the large number of comnonents typical for a
structural control system results in the possibiiity of even larger numbers of failure modes.
In the example of Table 1-1, if 14 components are required at BOL to ensure 10 continue to
function over the mission duration, there are 1471 combinations of up to 4 failures. This
combinatorial nature of the problem adds significant weight to computational economy for a
performance index and its parameterization, J(§f).

Several basic ideas useful for fault-tolerant systems are now defined [30-32]. Fora
simple component that is either failed or operating, the time to failure, Ty, is a random
variable with a probability distribution function, Frg(t) = Pr(Tf < t). Another commonly
used event is that failure has not occurred at ime t, and its probability is the reliability of the
component

rt) =P (t<Tg)=1-Frg(1). 3-1

The failure time has a probability distribution (mass) function,

Prx(®) = d%Fn(t) = -a‘ltr(t). 3-2

The expected value of the failure time is the mean time between failures (MTBF). For
systems that are not maintained, such as spacecraft, a better term is mean time to failure
(MTTEF), which will be used here and is computed
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MTTF 2 E[T{] =f tpoy () dt. 3.3

Expressing the density in terms of the reliability, and integrating by parts, the
MTTF may be calculated:
t
MTTF = lim | -tr(t) + fr(t) dt 3-4
t = oo 0
which shows a finite MTTF is not defined for some reliability histories. Another important
event to characterize is the time of failure conditioned on the functioning of the component
at some earlier time, 0 <to < t. Applying the definition of conditional probability, this
event may be related to the unconditional failure time:

P (tg<Te<t)  Frp(t) - Fry(to)

FTestTe0) = oy = 7 1)

3-5

Differentiation results in the conditional distribution, which may be expressed in terms of
the (unconditional) reliability:

d d
aF(t) _ 'ar(t)

rtg)  r(p)

ply) = 3-6

The hazard, or failure, rate is the value of this conditional distribution for the special
case tg=t, Ag(t) =pre (t!t); and can be experimentally estimated in practice. It is often the
starting point for reliability analysis, but does not itself have the properties of a probability
density function. The reliability may be calculated from the failure rate by solving the

differential equation
d
-1 (t)
- _dt 3.7
MO =T
Subject to the initial condition r(0) = 1, the solution is
t
r(t) =exp -]lf(t)dt . 3.8
0
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A constant failure rate is a commonly used simplitication, which is often acceptable
after a 'burn-in' or 'infant mortality' period and before wea--out phenomena dominate. For
Af(t) = Ag, reliability has the explicit form, r (t) = e’)‘", and the MTTF definite integral
(eqn. 3-8) evaluates to MTTF = 1/A+.

Included among the parameters to select for an index incorporating failures is the
mission duration and the manner it is reflected in J(§,f). Common practice is to =pecify
system-level requirements at end of life (EOL) for those functions that generally degrade
over the mission duration. Electrical power is a particularly good example, since both
battery charging depth and solar-cell output fall steadily with time and use. Implied in the
EOL-type specification is the assumption that the particular system will deliver performance
up to or better than specification at all times prior to EOL. Another specification approach
is to average performance over the life, or sections of the life, of the mission. This is done
when there may be large fluctuations in performance during the mission, but not
monotonic degradation. Examples include time between momentum desaturation
maneuvers or high-level mission objectives, such as coverage of a multi-spacecraft
network. With the assumptions that maintenance is not available during the mission and
control system component failures are permanent, the EOL approach is adopted as most

appropriate for sensors and actuators.

2 M s of Controllability and rvabili
The control authority of actuators and measurement sensitivity of sensors may be
cast formally in terms of system controllability and observability. Optimization requires
some scalar index, and in this section we develop and motivate a particular class that
reflects the properties of the open-lcop fixed-final-state control oroblem and an observation
dual.

1 ians; Control M ment In ion
For a vector-valued function, g(t) = [g1(1), - - -, ga(t)]T to be linearly independent
on the interval [tg, t;], Gram's criterion [33], [34], is that the determinant of a matrix of

inner products not vanish:
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4y
H
W(t;,tp) # 0, where  Wi(t,tg) = f g (Mg{vdr. 3.9

to

The Gram matrix is symmetric and non-negative definite, so has real non-negative
eigenvalues and orthogonal eigenvectors. In deterministic control applications, if we are
interested in transferring the initial state, x(tp), of system (A,B) to any terminal state, x(t}),
in finite time with a control of finite energy, then this is possible if and only if [35] the
rows of the convolution kernel, [eA(1")B], are linearly independent on the interval [to,t}].
Similarly, if we are interested in determining the initial state, x(tg), of a system (A,C) from
(noise-free) measurements y(t) = C x(t) on a finite interval, [tg,t;], then this is possible if
and only if the columns of the free response, [C eAt], are linearly independent over the
observation interval. Furthermore, we may be interested in scaling or weighting the control
and output signals to reflect particular objectives. We introduce positive definite
weightings Ry and Ry for this purpose. In order to assess the linear dependence of the
rows of [eA(t1I"UB] or columns of [C eAl], we may compute Gram matrices with all

combinations of inner products:

t T ty -t T
W, (ty,tg) = [ e trOpgipTeA ¢ = ] eMBRIB M dt , 30
t 0

(1]
and

Li-ly ¢

W, (tto) = f e *C'R;'cear . 311
0

The second form of the Gram matrix for control results from a change of variables
of integration. While the term 'Gramian' has as an older definition [33] the determinant of
the Gram matrix, the control literature commonly applies the name to the matrix itself, and
that convention is adopted here. The 'Controllability Gramian', then, is represented by
equation 3-10 and the 'Observability Gramian' by 3-11. Weightings Ry and Ry are non-
standard, but the effect is equivalent to including them directly in B or C with the standard
Gramian forms: B = BR,"2 and C = Ry'mC . Differentiation shows the Gramians are

solutions to the Lyapunov equations with t = t; - tg,

WD = AW O+ W) AT+BRBT W 0)=0, 312
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SW0 = AW, + W) A+CR)C, W, 0)=0, 313

and for strictly stable systems, Re(Aj(A)) <0 V i, have bounded solutions in the limit as
t = o. The controllability of (A,B) and observability of (A,C) may be defined in terms of
a full rank condition on the appropriate Gramian, and is equivalent to the more common use
for time-invariant systems of the controllability matrix, [A AB - - - An'lB]. Early work
[35] referred to the (control) Gramian as the controllability matrix of the first kind, while
their 'second kind' is the now commonly cited form. More useful to this work, however,
is the manner in which the Gramians enter into open-loop optimal control and observation.

For the objective of sending x(0) = 0 to x(t) = xf, the min-norm (L3) ccntrol that
accomplishes this is

T
u(t) = R;,l BTeA (t’t)w;l(t)xf 3-14

and the norm of the control is

t

tut = | u R u(n)d

)
[t ) - ] Tt -

= | xf w0 e PBRR, R B e W 0y x,] de

Jo

o
= x¢ W (1) xg. 3-15

In a dual manner, given observations of the free state response, y(t) = CeAT x(0),

the initial condition, x(0) = xq is observed by
t T
= Wlo [ e 'R}y dr 216
0

and the output signal norm is

t
2 A .
Iy I = f (xoe" "CIR}[ Ce*xgldt = xqW(t)x,. 3-17
0
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The quadratic form in the norm expressions have a geometric interpretation as the
reachable and observable sets, and the eigenstructure of the Gramians displays the
propertics of those sets. Let A; be a (real) eigenvalue of W, and v; the corresponding
eigenvector normalized to unit leagth, viTv; = 1. Note the eigenvectors are orthogonal by

the symmetry of W. For a final state in the direction of an eigenvector for the control
problem, xf= avcj, or for an initial state aligned with an observability Gramian

eigenvector, Xg = Vo, the minimum control norm and signal norms are, respectively,

2
; . o
hut? = xf Wl xg = avgWiia vy =— 318
A
j
2 T T 2
by 17 = xgWo) Xg = a0 v Wot)a vy = o A, 3-19

Therefore, the set reachable by a unit norm control is the interior of a hyperellipsoid with
major axes of lengths A¢!72 pointing in the directions of the eigenvectors of W¢. The set
detectable with a signal output of at least unit norm is also a hyperellipsoid with axes
aligned to the eigenvectors of the observability Gramian, but the lengths are Ao 12 and the
set includes the exterior of the ellipsoid. The minimum eigenvalues and eigenvectors
represent the most e¥pensive direction to control and the least sensitive direction to detect
for the respective cases. For 'good’ controllability and observabiiity properties, we desire
larger eigenvalues of both Gramians distributed in the important directions of state space.
This qualitative objective is made more precise later in sections 3.2.2 and 3.3.2.

It may be the case that the control objective is a fixed final point in the ouiput space,
say yf. The min-norm control driving x(0) to x(t) such that y(t) = yr = Cx(t) is:

u(t) =R} BTeAT(“‘)cT[C wocT . 3-20

The (weighted) control norm is given by
tul = yi[Cwa cy, 321
An output reachable set may be defined and studied with the eigenstructure of the Gramian

CW _CT, which mav be of considerably lower order than the full-state controllability
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Gramian, particularly for structural systems. There is a dual to this case, and it may be

physically motivated by considering the problem of determining the input which is known
to be an impulse delivered at t=0, u(t) = uy3(t), from the output response of a system

initially at rest. The initial state is then x(0) = Bug, and the problem is a variation of the
initial state observation case. The minimum-length initial inpnt, calculated by the free

response output is
Tl A% 1o
u, = [BTwo(t)B] B]c CRyy(1)dt 3-22
0

and the (weighted) norm output is
2
1yl = uE[BTwo(t)ﬂuo. 3-23

The geometry of the 'input observable' set may be described by the Gramian BTW,(1)B.

A change in the state basis affects the structure of the Gramian. For the non-
singular transformation x = Tx, the system (A,B,C) for x is transformed to (T-1AT,T-1B,
CT) for x. The Gramians are transformed:

wo=T ' waT’ 324
W 0=T W T 3-25

which are congruent transformations. While the signs of the eigenvalues are preserved,
their size and the directions of the eigenvectors are not. Note the output controllability
Gramian (CWCT) and input observability Gramian (BTW,B) are independent of the state
basis, since they describe the linear dependences of input-output properties. This may be
verified algebraically:

cw e =cr(Twr)r’c = cw T 3-26

and likewise for BTW,B.
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The explicit dependence on a terminal time can be settled by choosing an infinite
horizon. In this case, the Gramians may be computed as the solutions to the algebraic

Lyapunov equations:
T AT
0 = AW(t.)+ W(t.)A +BR.B 3.27
0 = ATW,(t)+ Wt) A+ CR,C . 328

For lightly damped structural systems, this choice has two significant shortcomings. They
are best illustrated by an example of a lightly coupled, lightly damped two-mode system,
such as the pair of identical pendula in Figure 3-1. There is a single input, a torque about
the pivot of pendulum 1, and the coupling is represented by the spring, k. Viscous drag,
b, at the pivots damps the system.

u(®), -b8 (0 5050
/" + f“ +
I
v
l
0,1 X 0,

Figure 3-1. Coupled Pendula

Selecting as unit displacement the static deflection of the linearized equations from a
unit torque input, (mg/ + k/¢2), and as unit time the inverse of the undamped natural period,
[¢/! +(k/m)(li/1)2]1/2, the non-dimensional equations of motion may be written

B T s
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The normal mode shapes provide a basis for decoupling the equations and are the solution

to the eigenvalue probicm

211 0 1-¢ 3-30
oo Sl 3
with eigenvalues

col=1/1+e, w,=V1-¢ 3-31

and corresponding normal mode shapes (eigenvectors)
Pd= _ 1|11 .
-[4!1 5122]— ﬁ[-l l]' 3-32

Note the effect of the coupling, €, is to split the identical natural modes of the independent

oscillators into two distinct system modes. With the change of basis, @ = ® 11, the modal

e CO . l+€ 0 _ l 1 3-33
Il+2[0 C]n+[ 0 1-e]n"v'7[l]u

which have as a first-order representation for X = [n, Tl 1 Ma ';12 ]

equations are

0 1

-(1+¢) -2 1
0 1 V2

-(1-8) -2 |

u . 3-34

_—o = O

In this basis, the infinite-time controllability Gramian may be computed explicitly
by solving the algebraic Lyapunov equation (3-27),0 = A W, + W, AT + b bT:
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8La+e) 24 +e) 44 +e)
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W, = 440 +e) 240 +e)
4 —€ 1 0
3-35
24Cre) a@le) oI
€ 4 0 1
2 2 2 2 8¢
4(4C +e) 2(4L +¢)

We may see now the first difficulty with the infinite-time horizen: the Gramian is inversely
proportional to the damping ratio and all non-zero terms grow without bound as { — 0.
For structural dynamics, viscous damping is the least accurately known parameter of the
linear model, and it is desirable to not allow damping such a direct influence on the results.
The secc..” problem has to do with the shape of the reachable set.

Taking as an 'output' the physical dispiacements, 6, they may be written as a

combination of the modal states:

. 111 10
0 = Cx, with C=[Q10¢20]=7—-2—[_lg 10]. 3-36
The control Gramian for 9 is then
P~ ) -
€2,
1+ (=) /2
x (i-4C) .
4C(1-e11+(i)2) 8d-€)
W=CW,C = % 3.37

ez( 1+ (—1-)2)
€ 2
8(1-€?) 2{ £ )
8L(1€ Y 1+(—)
€ 2§ i

Some limiting cases are of interest. As the coupling vanishes, all terms go to zero except
the upper left, corresponding to 01, which approaches 1/(4C). The ) diagonal term (upper
left) is always larger than the 87 term (lower right), but the proportional difference tends to

zero as the damping decreases for any finite coupling:
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2
A 0, e0
W[1,1]-W[2,2] _  ¢( ={ 3-38

oy WL 7 i\ e0
This says that for any coupling at all, the system is neazly as controllable in the 62 direction
as in 0). Truncating the time horizon is necessary to express what is physically obvious in
this example: part of the system is much easier to control than another. Selecting values of
1% for damping and 10% for coupling {{=0.01, € = 0.1), the displacement Gramian is
solved for several characteristic times. Figure 3-2 shows plots of the reachable set for unit

norm control, that is plots of 1 = T W-1 8.
As time increases, the reachable volume becomes rounder’, and the Gramian

reaches the steady-state solution

13.1070 1.2626 ] 3.39

We =[ 1.2626 12.1455

which has eigenvalues A1 2 = (13.98, 11.28), so the lengths of the steady state axes are the
square roots, 3.74 and 3.36. The envelope of the Gramian grows approximately as
(1- e28) for large times. For t=50 we would expect the envelope to be about 63% of full
size with axes of length 2.36 and 2.12, and this corresponds with Figure 3-2b.

For control intervals on the order of the characteristic time, the reachable volume
clearly reflects the asymmetric dis:ribution of control anthority. Furthermore, a bounded
control interval more closely represents the actual closed-loop objectives of command
following or disturbance rejection than does the infinite horizon. A logical interval is the
inverse of the desired closed-loop bandwidth. For this reason, and because of the
sensitivity to the damping parameter, results based on the infinite horizon Gramian, which

are common in the literature, may be misleading.

2.2 u f Controllabili rvabili
A reachable (or detectable) volume is an intuitively satisfying notion for control-
lability/observability analysis; however, we must still assign some scalar measure, J, to
those sets to pose an optimization problem. This section reviews some candidate measures

and motivates the selection of a particular class.
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Figure 3-2a
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Figure 3-2b. Growth of Reachable Set.
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The manner in which the eigenstructure of the controllability and observability
Gramians describes the reachable and detectable volumes makes their use an obvious
choice. Kalman, Ho, and Narendra originally suggested [35] the determinant and
minimum eigenvalue of the Gramian as a scalar measure. Miiller and Weber [36] amplified
these ideas with the introduction of some additional requirements; and their results are
reviewed now.

A scalar index, J(W), defined on a class of non-negative definite matrices W should

have the following properties [36]:

J(W) =0 for rank(W) <n 3-40
J(W) >0 for rank(W) =n 3-41
J(aW) = oJ(W) for scalar o 3-42
J(W1) 2J(W2) + J(W3) for W) = Wa + W3, 3-43

These properties define a norm for W. The first two state J(W) is non-zero only for fully
controllable/observable systems. Properties 3-42 and 3-43 result in J being concave for a

combination of controls (sensors); that is
J[aW; + (1-a)W3] 2 aJ(W1) + (1-)J(W2), a € [0,1] . 3-44

Concavity becomes particularly useful in developing an optimization algorithm.

The minimum eigenvalue of W or W,, satisfies all four properties, and has the
geometric property of defining the volume of the largest sphere inscribed within the
ellipsoidal reachable set, 1 = x{TWq Ixf. The spherical volume, Vy, is exactly kAmin™2,
where k depends on n (k= «t for n=2 and k=4/3 for n=3). The proportionality constant is
not important, so we may define Vg = (Amin)"V2. However, the exponent of n/2 i3
inconsistent with the desired linearity in property, equation 3-42, so we take as the first

performance measure the minimum eigenvalue itself:
I, W). 3-45

Another physically meaningful measure is the average control effort expended to
drive the final state in any direction on the unit sphere, lixdi2 = 1. Kalman, et al. [35]

compute an expression for this average, which is
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S xTW'lxdx
2 _ Jixi?=y _1 -
Hut’= = —u(W). 3-46
qun2=1dx

We are interested in making the average small, so we take the inverse as a second

performance index. By expressing
n _ n
1 .
(W) z“:lw"\

i=1

1

J2 3-47

where IW®)) are the principal minors of W, J is shown [36] to satisfy all four requirements
for a useful measure. Proving the convexity property, equation 3-43, requires [36], [37]
Bergstrom's inequality and Minkowski's inequality of order -1.

The determinant of a Gramian has the useful geometric property that it is related to
the ellipsoidal volume of the reachable set. Dropping the proportionality constant involving
T again, we may define Ve as that volume:

. 1/2
Ve=TI% =1WiT. 3-48
i=1
Ve does not, however, satisfy the homogeneity property, equation 3-42, but can be made to

do so with the exponent 1/n rather than 1/2. A third performance measure is then,
I 2wt 3-49

The sign definite properties of equations 3-40 and 3-41 are plainly satisfied, and the
convexity property is precisely another inequality of Minkowski, [36], [37].
The Lyapunov equations governing the evolution of the Gramians are linear.

Therefore, if Wi is the control Gramian of actuator by, the system Gramian of m inputs is

the sum,
m
W= W, 3-50
i=1
: T oy o T
since BB'= 3 b;b; for B=[b;b,...b]. 3.5]

i=1
While the scalar measures are non-linear functions of the eigenvalues, the linearity of the

Gramian is computationally convenient if the number of candidate actuators is finite. It can
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be advantageous to pre-compute and store the contributions from each site, Wi, since the
number of possible combinations an algorithm might process can easily exceed the number
of sites. This is particularly true when the combinatorial complexity of failures enters the
problem.

It is certainly possible to define meaningful measures of controllability and
observability without strictly adhering to the formal properties of a norm. Vander Velde
and Carignan [26] define a 'degree of controllability’ (D¢) that explicitly incorporates the
‘out-of-roundness’ of the recoverable set. The ‘elliptical volume', Ve, is proportional to

the volume of a 'recoverable’ set, and Vj is the largest inscribed 'spherical volume":
V 1/n
D.=|Vs+HV V e- Vo 3-52

where the ‘recoverable’ volume refers to the set of initial states that can be driven to x(t) = 0
under an (L) optimal control. The control that does this is

T

u® =-R}B e * "wiki)x,. 3-53

The ‘recoverable’ control Gramian, W .« is related to the ‘reachable’ form, W¢, by

t
T
WC-(I)=6-AIWC(I)C-AI _ f -A(l‘t)BR lBT -A (t ‘t)d 3.54
0

which is governed by the Lyapunov equation

-—WC.(t) = AW u(t) + WC.(t)A -BR, B Wcd0) =0. 3-55
The norm of the optimal control is
Tut? = xg Weadt) x, 3-56

which defines a recovery region. Note that for strictly stable systems the recovery region
becomes unbounded as t— oo since the state decays exponentially to the origin and

him g lt) = 0. 3.57

too C
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A 'degree-of-observability' (Do) is defined based on the Fisher Information tnatrix,

which is equivalent to a form of the observability Gramian. Note that these measures are a
combination of J; and J3 for W,,, but do not satisfy the desired homogeneity property of

equation 3-42 precisely, i.e., D{aW) =4/-<;DC(W) for scalar . While this is just an
inconvenience, D¢ and Dy are more difficult measures to incorporate into an algorithm than
the simpler Jy, Jp or J3 forms. The issue of 'mundness’ is somewhat qualitative, and will
be addressed in part by scaling the state basis.

There are other criteria upon which to base a recovery or reachable region. A
recovery region defined by time and fuel optimal control is developed by Lindberg [38]
based on Viswanathan, et al. [39]. The constraints

lutI<1 i=).m 3-58
m t
> I lut) dt <F 3-59
i=170

where F represents here the 'fuel' limit, can be traded off between purely time-optimal, for
F2mT, and fuel-optimal for large T, in the solution of the control via Pontryagin's
minimum principle. While the recovery region does not generally have an analytical closed
form, these researchers develop polytope approximations and define a scalar controllability
measure as the smallest dimension in the recovery region. Lindberg [38] also considers the
'energy' optimal control and a scalar measure equivalent to Jj = Amin(Wc*) for the
recoverable form of the Gramian as previously discussed. The polytope approximations of
the recovery region for lightly damped structural systems are not, however, easy 10
incorporate into a recursive algorithm.

The size of the models commonly required when dealing with structural systems
provides a strong motivation for computational efficiency. Structural dynamics have a

special form and may be represented by the second-order model

Mg@)+ Dq()+ Kq(t) = But), M=M'>0, K=K >0 3-60
y(t) =Ca(t)+C.qt) 3-61

where q is the physical displacement.. Hughes and Skelton [40] have exploited the

properties of this form to define controllability and observability measures for undamped,
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damped, and gyric systems. These are extended [41] to rigid and multi-body modes as
well. The modal form cf the dynamics with the transformation q=0n is

ﬁ + 2ZQ£1 + an = d>TB u 3-62

y=C4®n + C,®n 3-63
T T

b B=[b1 b,,] ) 3-64

Note that b; represents here the rows of ®TB, and not the columns as defined elsewhere.

Each row is, of course, m elements long for the m control signals in u. For the case of

distinct modal frequencies, the controllability index for each mode is defined as

Ji=bb!  i=ln 3-65

and the system is controllable if and only if J; > 0, V i. An observability index is defined
based on the column norms of C®, again for each mode, and a generalization for identical
frequencies is also developed. Skelton and Hughes [40] also suggest the set of
controllability indices as suitable optimization parameters, but a scalar measure
incorporating more than one mode is not defined. It does not follow, however, that good
controllability properties for each mode imply good properties for the system. Consider
again the coupled pendula example. For € > 0, there are distinct eigenvalues, although
closely spaced, and close spacing is certainly a common characteristic of structural
dynamics. Each mode is individually as well controlled as the other by the single input, but
the system as a whole is not. This near linear dependence between the modes is precisely
what is captured by the Gramian.

Foced with a sensor and actuator selection problem of large scale in the ACOSS
(Active Control Of Space Structures) program, Fogel [42] proposed an approach exploiting
the directions represented by the vectors of modal influence coefficients. Including a
disturbance input, w, and a control objective vector z, the structural dynamics in second

order form is:
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o . 2 T T
n+2ZOn+Qn=® Bu+d Bw 3-66

y =[Csn + [C5, @0 3-67
z=[CP]n 3-68
cT
1 3-69
CZ = T
02 )

Control of a two dimensional optical line of sight in the presence of a specified wide-band
random disturbance is the particular ACOSS problem. The actuator selection problem is to
include a relatively small number of actuators in B, from a larger set, By, so there is good
control authority in the directions (modes) strongly contributing to z. Sensor selection is
based on a similar criterion so the rows of Cg 'match' the directions represented by the

columns of Bgy. For actuator selection, we seek a coefficient vector, aj, such that
T -
¢, =[® Byla; i=1,2 3-70

which almost certainly does not have an exact solution if the number of actuators is less

than the number of modes. A criterion for minimization is then the error

T
J=minle, - (@ B a1’ 3-71

With the least-squares solution for a;, the minimum value is
T T 42
J=11-[D Byl[® By} | 3-72

where # is the Moore-Penrose inverse. In tueir algorithm, Hegg and Kissel [22] exploit the
properties of Householder transformations and 'QR' decompositions to identify columns of
By that can be eliminated with minimal growth in J. Their algorithm starts with a large
number of actuators, and proceeds with a sequential elimination process until a
predetermined threshold in the error is exceeded for either LOS output influence coefficient
vector. Admittedly heuristic, the method does not account for the spectral distribution of
modes; but has been applied to a large scale model, the 'C.S. Draper Model No. 2', [22].
The setting of the threshold is also subjective, and the researchers noted a sharp growth in J
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as the number of actuators (sensors) was reduced below the number of modes in the
control design model.

All of the performance measures reviewed so far characterize the open-loop plant,
although the control objective will ultimately be satisfied by closed-loop compensation. In
general, multi-variable compensator design is a labor and engineering judgement intensive
process not amenable to rapid recursion, say in an algorithm Jfor sensor or actuator
selection. A notable cxception, if it can be properly posed, 1s the LQG approach.

3.2.3 LOG Design
Linear-Quadratic Gaussian (LQG) optimal methodology has become so ubiquitous

in multi-variable control problems it is worthwhile to outline some of the basic relations
between what are essentially open-loop properties, controllability and observability, and
closed-loop performance, as reflected by the value of the LQG functional, JLoG. A

representation of the stochastic form of the cost for time invariant systems is

B
T oc(tot) =E{ f X (DQ,X(1) + u (DR(T) d + X (t; ) Poyx(t; ) f 373
Lo

The optimal control and observer gains follow from the solutions to the independent Riccati
equations:
Pt)=APt) + P (DA - P)BR,B'P (1) + Q, P(t) =P, 3-74
. T T, -1 T,
P () =AP,1) +P,MA -P(C R, CP 1) +Q, F0)=E[XxO)x @] 3-75

with Qy the intensity of the state disturbance and Ry the intensity of the measurement

noise. In the limiting steady state case (tg— -e= and tj— <o), the value of the cost

functional may be expressed
J1go=t1PQy + P,G RG] =P HRH +PQ,] 376

where G is the regulator gain matrix, G = Ry"1BTP, and H is the optimal observer
(estimator) gain matrix, H = POCTRy°1, [43]). The LQG cost is certainly a viable scalar

measure by which to judge sensor and actuator placement, as is pointed out by the results
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of Omatu and Seinfeld [20] reviewed in Chapter 2. For the finite-dimensional case, we
may illustrate here some of the steps involved.

Suppose the control influence matrix, B, is continuously parameterized by a vector,
£, representing actuators, B(§). The gradient of J_ oG may be computed for each

component in § by

Ayl _
3,

J

8&,

dP,
HRyH] ZhT——h h;= columnjof HR,)”” 3.7

where the matrix dP./d&; satisfies the equation obtained by differentiating the (control)

algebraic Riccati eqeation

0=[_a..Pc][A-B(§)G] + [A—B@)G]T-B_Pc -Pc[~a—[B(§)R;lB(§)T] P, 3.78
9&; a&; a&; '

This is a Lyapunov equation and by inspection its solution is symmetric. The matrix [A-
RG] is recognized as the close 3-loop dynamics matrix and for fully controllable systems is
known to have eigenvalues in the open left-half planc, hence solution dP¢/0&; is unique
[33]. In order to compute the gradient of J with respect to §, one such Lyapunov equation
must be solved for every component of . The solution for the Riccati equation, P, is
required as well, and in an algorithm cannct be summed from contributions of individual
devices (columns of B) since that equation is non-linear. This may not be prohibitive for a
problem of small dimensions that seeks only one solution, but if the combinatorial
complexity of failures is introduced, the computational cost grows rapidly.

There are other issues that can reduce the practicality of the LQG cost functional as
a measurc of controllability or observability. I: may be that minimization of J| QG is not the
actual control objective, but the LQG solution is used as a means to achieve some other
property, such as loop transfer function shapes in the frequency domain. The results are
highly sensitive to the particular weights chosen, and the weights ~re yet another set of
parameters to specify, in addition to scaling and model selection. Thesc parameters may
not be well justified early in a design effort. For several reasons it may be more
appropriate to measure the fundamental system properties of controllability and

observability directly rather than against the LQG functional.
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There is, however, a close relation between the controiiability and observability
Gramians and the important (non-negative definite, symmetric) Riccati equation solution.
For the special case of Q = 0 (process noise for the estimator or state weighting for the
filte:) and P(t1) or P(0) — <~ (large terminal state weighting cr no knowledge of the initial
state) a version of the Gramian is exactly P-1. Consider the estimator Riccati equation for
this case (Qy, = 0 for E[x(0)xT(0)] = =) so Py™'(0) =0

P,=AP,+PA"-P,C'R,CP, . 3-79
With the relation
d -1 -1d -1 -
$[r} = 0[PP 3-80
the inverse propagates oy
- %[P;l] =pja+A™P)-cR))c  PlO=0 3-81

which is the same equation that governs the 'final -time' observability Gramian,

T
t

PlM) = Wout) =™ W e ™ 3.82

where Wo(t) is the ‘initial-time' observability Gramian (3-11). The distinction is motivated
by the form of the deterministic observer equation. The ‘final’ state, x(t), given
observations y(1), T € [0,t], and with no unknown inputs may be computed by

t T
x(1) = Wout) f e *C'R,y(tn d 3-83
0

which is similar to the form for initial state x(0) with Wy(t) in equation 3-16. The final-
time Gramian is alsc equivalent to the Fisher Information matrix, and it was with this
interpretation Vander Velde and Carignan [26] defined their scalar ‘degree of observability’
for sensor placement. It is interesting to note how process noise modeled by Qy, requires
feedback of residuals in the model-based estimator and changes the Lyapunov equation to a
Riccati equation.

The dual relation for the regulator Riccati equation is
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t T
Plt;- )= Wot) = I A PBRIBe* “Vgr 3-84
0

where t; is the terminal time in the regulator cost functional and W« is the ‘recoverable’
control Gramian (3-54).

This relationship with a special case of the Riccati equation leads to a handy method
for computing the Gramians. The (control) Riccati solution may be obtained from the
Hamiltonian system:

-1, T
d | x(t) A -BR;B x(t) 3-85
at|xm|” T |{xq| = Auxe )
Qx -A
where xc(t) is the co-state. Defining W(t) as the solution (transition) matrix to the
Hamiltonian system (Ag) and the corresponding partitions,

(o =t L IOY O

B E2¥0E 20

the Riccati solution [43] may be expressed with partitions of ¥(t) and the terminal time
state weignting, Pcj:

-1
P()= ‘le(t-t D+ ‘Pzz(t-ll)Pcl][ b 4 11(t-t) + "Plz(t-tl)Pcl ) 3-87

In the special case Qx = 0 and P¢j-1 — 0, the solution to the (‘recoverable’)

controllability Gramian is
- -1
Pl = Wet) = W ()W (1) 3-88
with
t T
e™ - ] e"\(l'ﬂliR;,lBTe'A d
¥(t) = 0 i 3-89
0 eh!
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Notice how the Gramian propagates forward in time as the inverse Riccati solution
propagates backwards from the terminal time. Laub [44] has reported this approach for the
‘reachable’ form using -Ay.

For the general case of non-zero process noise and state weightings, Joseph and
Bucy [45] develop bounds for the (estimator) Riccati solution:

1
[Wogd) + Wosa)] < Po() S [Wou"'(4) + We(a)] 3-90

where Wcq is the ‘controllability' Gramian of the process noise:

A T
Wood) = f e"'Q e’ Tdr 3-91
0

and Wy+ is the Information matrix (or 'final-state' form of the observability Gramian).
Integration limit A is any such than 0<A <t. For the more general time-varying case in [45]
the interval for the Gramians is (t,f-A) for any A <(t)-tp). A dual form exists for the control
Riccati equation, Pc(t) - t), with W+ dual to W+ and WoQ, the 'observability’ Gramian of
the state weighting, dual to Wcq. A useful implication of these bounds [46], is if the
Riccati equation is too burdensome for incorporation into an algorithm, sensor and actuator
optimization based upon a measure of the appropriate Gramian indirectly optimizes the
respective Riccati solution, and hence the value of the LQG cost functional.

3.2.4 Optimization P

Of the several scalar measures of controllability and observability reviewed, we
select the class defined by Miiller & Weber [36] computed with the Gramian eigenvalues
for developing an algorithm. The several physical interpretations of the Gramian, including
the relative linear dependence of the rows of eAtB (or columns of CeAty, the quadratic form
representation of the reachable (detectable) volume, and the bounding of the closed-loop
Riccati equations partially motivate this choice. Computational economy considerations
complete the motivation, particularly for the case of combinatorial failure modes. No other
mcasure considered was as satisfactory with respect to both physical meaning and
economy.

Within the class selected, however, a further decision of the particular form

remains. Indeed Miiller & Weber [36] took up the question of posing the problem such
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that the particular index selected (within their class) did not affect the sensor or actuator
optimal locations. This situation occurs if at the optimum the Gramian is a hypersphere,
which would be a fortunate accident in our problem. Intuition suggests the minimum
eigenvalue measure, equation 3-45, is not as desirable as the others since it depends
entirely upon one direction in the reachable/detectable volume. While both the
average-energy based (3-47) and total-volume based (3-49) norms depend on all directions
in the state space, a subtle problem exists with the latter and scaling. In the next section we
will develop an approach to scaling the state basis so that control and sensing are equally
important in all directions, motivated by the idea that a measure of contrecllability or
observability is useful only if we accomplish such a ‘calibration’ of the basis. Suppose &*
represents some optimal location of actuators such that J3(§*) = Wc(E*)IV/? is maximized.
Then suppose we rescale the state basis with a nonsingular transformation, T. While the
value of the measure at £* is changed by the rescaling, J3 — ITI2/n [W(E*)I1/n, E* s still
the maximizing argument. This negates the intended effect of scaling. We are left with the
average-energy form, (3-47), but rather than adopting it exclusively, we will experiment
with all three on the examples in Chapter 5, keeping in mind the theoretical shortcomings of

the minimum eigenvalue and total-volume measures.

3.3 Model Selection

In addition to the usual issues of model selection for structural dynamics
(dimension in particular) reviewed in this section, scaling the state basis is fundamental to
qualitative analysis of controllability and observability properties. We have already pointed
out how relative input and output weightings are dealt with by Ry and Ry, respectively, so
a 'unit-norm’ control or output signal is properly interpreted. Since controllability and
observability are both defined pointwise with respect to the state, we must also necessarily

settle on a similar interpretation for unit displacement in the state basis.

in ' i
If there is sufficiert meaning given to each component of the state it is possible to
choose a scaling directly. This may very well be the case for rigid body modes. Following
the reasoning in [26], if Ixi,cql is the maximum excursion state component X;j is required to
reach over the control interval, then the transformation, x = Tx with T = diag{lxi,cql},

results in a basis for x where unit deviations are equally important in all directions. Notice
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that directions requiring large excursions shrink in the scaled space, since x = T-1x. The
control Gramian is scaled from W, for x to W, for x with W, = T-1W_.T-T; the reachable
envelope has been divided by Ixjregql in direction i. The sensitivity (gradient) of the selected
scalar measures are all highest for the smallest eigenvalues (smallest dimensions in
reachable volume), £0 optimization based on these measures will attempt to improve control
authority in those directions more than in the directions of the larger eigenvalues. The
scaling also defines a normalization surface, which contains the reachable volume in the
original basis that is transformed to the unit sphere in the scaled basis. This surface is
described by the matrix TTT = diag{lximqﬂl. Directly scaling for observability may be
justified in a similar manner. Recall the detectable volume was that region in state space
outside the ellipsoid defined by the Gramian which produced at least a unit-norm signal. If
IXimax! is the state displacement in direction i that is required to produce a unit-norm output,
then that distance may be thought of as the maximum tolerable error in direction i. The
scaling x = Tx where T = diag{Ix;yax!} results ir a basis of equal required sensitivity. The
observability Gramian transforms W, = TTW,T, so the ellipsoid contracts in directions
requiring greater sensitivity, i.e., small values of Ixjpax!. Scalar measures based on the
observability Gramian eigenvalues will have a steeper gradient for improved sensor
sensitivity in these directions as a result. The scaling also describes a required detectable
volume, which in the original basis is T-TT-! = diag{Ixjpa!"2}, that scales to the unit
sphere.

A shortcoming of direct scaling is the need to explicitly select the scale factor for
each state. For structural dynamics, the states are commonly amplitudes of normal modes,
but can be in a basis with no physical interpretation. It is not easy to imagine how to select
a maximum modal amplitude excursion for each mode. We seek a scaling approach that is

handier, with fewer parameters, but accomplishes the intent of direct scaling.

2 N 1 Form
With the motivation of model reduction, Moore [47] investigated several particular
basis selections, focusing in particular on 'balanced realizations' that have equal and
diagonal Gramians, W = Wy = Z = diag(cj). Balanced realizations are useful for
displaying the relative importance of modes with respect to signal throughput, since in that
realization the system may be thought of as equally controllable and observable. Two other
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special forms are defined: ‘input normal' with W¢ = I, W = £2, and 'output normal' with
Wo = I, W¢ = 2. Similarity transforms for stable controllable and observable systems to
these realizations are simple. Define matrices of orthonormal eigenvectors, V¢ and V, and
diagonal matrices of eigenvalues, A¢ and Ao, such that

VIWV=A, and ViW,Ve=A, . 3.92

Then with U, an orthogonal matrix of the eigenvectors, and X2 ,a diagonal matrix of the
respective eigenvalues resulting from applying the diagonalization transformation for the

controllability Gramian to the observability Gramian,

[(VCAI i wo‘chm] 5 393

the state transformation given in [44]

12 -k
T=VA,_ UZ 3-94

results in the realizations of input normal for k=0, balanced for k=1/2, and output normal
for k=1. The construction of this transformation starts by normalizing the control
Gramian, with V¢A¢ /2, then rotating the results of that transformation on the observability
Gramian to principal axes with U, and finally scales both to equal shapes with T2 Itis
equally valid to construct the transform the other way, starting with the observability
Gramian. The numbers 6;2 in diagonal X2 are called the 'second-order modes' [47] and
are system invariants. The product W¢W, (or WoW¢) transforms to T-1W . W,T (or
T 'W,W,T!) and these are similarity transforms, so the eigenvalues are invariant and are
the 6;2. Indeed, if we are not interested in the controllability or observability properties
separately, a balancing transform may be established by taking T as the modal matrix of
W:W,. The o;j are also the singular values of the Hankel operator [48] if they are defined
for the infinite horizon interval, t € [0, <), so while ali the above properties hold for a
truncated interval, t € [0, tf], 6j may then not have any other system interpretations.
Gregory studied balanced realizations for lightly damped structural systems in [49], and
developed approximations for the required transforms that are asymptotically correct as

damping vanishes. A useful result is that the basis for a balanced realization is a particular
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form of modal coordinates, provided the frequency separation of modes is not too small,
ie., loj-ojl >> max(Ci,Cj)max((oi,mj) for all distinct modes, i#j. Despite the theoretical
usefulness of balanced realizations, their direct exploitation for sensor and actuator
placement is complicated by the explicit dependence of such realizations on both the input
and output signal paths, which we are trying to form. There are, however, other possible
signal paths with which we may define a balanced realization, such as disturbances and the
regulated variables we seek to control.

Consider a structural dynamic system with two classes of inputs, actuators and
disturbances (u and w), and two classes of outputs, sensors and regulated variables (y and

z), as represented by Figure 3-3.

Disturbances T Regulated
w ® By I 1 Variables
o . 2
n+2ZO+Qn
Control T Sensor
u | ®B. [ 1 Cs® Signals

Figure 3-3. Structural Dynamic Signal Paths

This system is modeled by the equations

(1] ] 2 T T

n+2ZOn+Qn=[® BJu+[® Bjw 3.95
y =[Cs,®In + [Csy®@In 3-96
z = [CzPIN + [CxPIn - 3-97

The overall design objective is to control the regulated variables to follow
commands (including the regulator case of zero set-point) in the presence of disturbances.
The sensor-actuator selection problem is to provide the centrol authority (B,) and
measurement sensitivity (Cs) so a compensator may be designed to accomplish the control
objective. We assume here the disturbances and regulated variables are fixed and out-of-
scope of the control engineer's design effort. Direct scaling of the state basis produces, in

effect, a required , or reference, reachable control volume that is aligned with the original
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state basis (principal axes) with dimensions Ixjreql. The signal paths displayed in Figure 3-3
show two other choices for a reference reachable volume. The first is the reachable volume
of the disturbances, since control authority ought to be distributed in some manner
proportionally to the disturbances. The second is the inverse of the detectable volume of
the regulated variables, which is a dynamic analogy to Hegg and Kissels' selection
algorithm for actuators [22]. This may be thought of as normalizing the controllability
Gramian by the shape of the observability Gramian, with the result that the optimization
parameters in this basis have steeper gradients in the most sensitive output directions.

A scaling to 'input normal coordinates' by T = VAc}/2 effects the first approach,
where V. are the (normal) eigenvectors, and A¢ the eigenvalues, of the disturbance
controllability Gramian for the first order state x=[nT d/dt nT]T. In this basis, the
disturbance Gramian represents the 'required volume' and is scaled to the unit hypersphere.
This transformation is a generalization of direct scaling; the dimensions of the disturbance-
reachable volume, A¢!/2, enter the transform as Xireg] in the direct case, but there is now a
rotation so the principal coordinates of the required reachable volume need not be aligned
with the original basis.

Similarly, the scaling T=VoAo!/2, where V, and A, are the eigenvectors and
eigenvalues, respectively, of the regulated-variable observability Gramian, results in a basis
that scales control effort by the degree it affects the regulated variables. The 'required
volume' is represented in this scaling by the observability Gramian, and the label ‘output
scaled' is appropriate. This is a direct analogy to the idea implemented by Hegg & Kissel
[22], except the use of the Gramian now accounts for dynamics. Note this basis is not
‘output normal’, for the observability Gramian is scaled to TTW,T = Ag2 # 1. Indeed, the
basis 'output normal'’ results in a scaling that emphasizes adding control in directions least
important to the output, which is exactly the opposite of the desired effect. This distinction
motivates the order chosen for the balancing transformation, e.g., starting with the
normalization with respect to the control Gramian, which is in the 'right' direction for the
scaling objectives, rather than with the observability Gramian, which is not.

We may also wish to scale by some combination of the disturbance reachability and
the regulated variables sensitivity. The 'balanced coordinate' basis is a natural starting
point, and it is tempting at first to try T = Z1/2, since the controllability and observability

Gramians in this basis are both £. The result, however, is equivalent to the previously-
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defined 'input-normal’ basis (plus a rotation, U) and the effect of the output weighting is
exactly cancelled. We may see what to do by considering a signal from the input, to a point
in state space, then to the output. Suppose over the control interval, t € [0,t;], we
command the final state to point in direction xf = ce;j in the balanced basis subject to the
constraint Il u II2 = 1, where e;j is a fundamental basis vector, with 1 in place i and 0
otherwise. We know the largest excursion reachable is ¢;1/Z in this direction. Now if we
start the observation interval and allow free response of the system, the output signal norm
over t € [t),t2], with (t2-t;) the integration interval of the observability Gramian, is Il y ll =
0;12ixd = o;. There is another factor of 6j!/2 to scale by. We adopt as a 'required volume'
the product of W and Wy, in the balanced realization, which is 22, and w adopt the label
'throughput-scaled' for this basis. A transformation that implements this rule from the
‘balanced’ realization is T=Z, and from any realization is

T = VA 2UZI2 3-98

where U is the 10tation defined in the transformation to balanced coordinates. The required
volume in the original basis is represented by

and is observed to be close to a symmetric square root of (W.Wo)(W:W)T for the
structural systems considered. That is, w,eqw,eqT = (WcW,)(WeWo)T; however this
observation was not pursued to any formal bound. There are certainly other ways to
construct a scaiing weighting both inputs and outputs, but it is important to make the
scaling directly proportional to both the disturbability and observability, and not inversely
with respect to one as is done in construction of balanced realizations.

A similar process guides definition of observability scalings. In an extension of the
direct scalings, we seek more general 'detectable surfaces' based on the disturbance to
regulated variables signal path. Since the 'output-normal’ realization is now in the
appropriate direction for scaling, the balanced realization construction proceeds in the
opposite order as for control scaling. The ‘output-normal’ transformation is T=VyAy-1/2,
so the square roots of the eigenvalues of the observability Gramian are inversely analogous
to the direct scaling IXjp,,, the maximum acceptable error or excursion. Recall an initial
state of length Ao-1/2 in the direction of the associated eigenvector produces a unit norm
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output signal. Also in opposition to control authority scaling is the interpretation of 'input-
normal’ basis. In this basis, the disturbability volume dimensions, A¢1/2, would associate

with the maximum permissible error,Ixjn 4/, and the proper relation is the inverse. Table

3-1 summarizes the several scalings discussed.

Table 3-1. Scaling Summary.

Actuators

Normal surface Transform from x orig-

(W for 1=xTWx inal to x scaled basis
Scaling T riginal basi ) T
Direct diag{lximqﬂ} diag{IXireq}
Input Normal W, of Disturbance VA2
Throughput Scaled 22 in Balanced Realization VcA2U,E1/2
Output Scaled W,, of Regulated Variables Voo 2

Sensors

Direct diag{IXima2) diag{1Ximay)
Input Scaled W, of Disturbance VA2
Throughput Scaled 22 in Balanced Realization Voo 12Upz 12
Output Normal W, of Regulated Variables VoA 12

where: UITI(VAITW (VAU = 22, U TU =1
UaT[(VoAo2)TW((VoAo2)IU2 =322, UpTU, =1

Since the transformations must be non-singular, all require a completely
controllable and/or observable system, and the eigenvalues of the normalizing Gramian, A¢
or Ao, are strictly positive. This topic is taken up again in section 3.3.3 on model order
reduction.

The issue of scaling for the state basis can be dispensed with entirely for the case of
point-wise output control or impulsive input observation. Recall the output controllability
Gramian, CW¢(t)CT, and the input observability Gramian, BTW(t)B, do not depend upon
the state basis. The dimensions of these Gramians can be considerably smaller than the
state order, although their computation requires the full order W¢ or W,. We could base an
algorithm entirely on output controllability or impulsive input observability, placing

actuators to control the regulated variables and sensors to observe the disturbance inputs.
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Such an approach leaves open, however, the possibility of placing actuators, for example,
that whiie they do affect the regulated variables strongly, propagate to the output through
structural modes which could well be orthogonal to the modes the disturbance affects.
Pointwise control, state or output, is not the objective itself, but merely a computationally
tractable method which has properties, we hope, that carry over into the actual closed-loop
objectives. Therefore, this appealing simplification is rejected in favor of pointwise state
control and estimation with attendant scaling requirements.

Use of a reference signal path to define a basis scaling significantly reduces,
compared to direct scaling, the quantity of free parameters. There still remains, however,
several choices and no clearly motivated manner of distinction. Intuition suggests
‘throughput-scaling' should, by reflecting both the disturbance reachable set and regulated
variables detectable set, be somehow superior to the others, but we do not have a precise
way to measure that. Instead, we will try several scalings, along with other permutations

of the overall approach, in the examples of Chapter 5 and note the results.

3.3.3 Model Order Selection

Creating a mathematical model of a structural system is a significant exercise in its
own right before issues such as controllability, observability, state basis, and scalings can
even be discussed. The computational steps are briefly reviewed here to provide a context
for the more formal model order reduction problem. References for structural dynamic
modeling and analysis include Meirovitch [50], and Strang and Fix [51].

A first result of a modeling process for structural analysis and response dynamics,

as opposed to contro! synthesis, is a set of equations with at least the form

M{ + Kq=Bu M>0 3-100
y=Gq + Cq K20 3-101

where q is a vector of physical displacements (translation and rotation) at a discrete set of
node points, including possible rigid body displacements. Positive definite mass and
positive semi-definite stiffness matrices M and K are taken as the result of finite element
modeling of a spatial discretization of the structure by patch functions, such as eiemental
rods, beams and plates. Linearization of spinning masses results in skew-symmetric rate

and displacement coefficient matrices, but their inclusion does not materially affect the
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conclusions reached here, so we stick with the simpler case. Input u, including possibly
distributed forces, are integrated over the patch functions and reflected as discrete nodal
forces and torques with influence coefficients B for actuators and disturbances. Specified
outputs, such as the regulated variables of the control problem, or sensor outputs are
modeled in y as a combination of physical displacements, q, and rates. Computation of M,
K, and the input and output influence matrices may be carried out by a code such as
NASTRAN. The dimensions of q can be large, such as 6v where v is the number of
structural nodes, and in the case of the Draper Model No. 2 used for this thesis, v = 59
nodes so 6v = 354. We form an eigenvalue problem from equation 3-100,

2
@, Mg, = Ko 3-102

where j are the real modal frequencies and ¢; the mode shapes, which are orthogonal with
respect to the mass and stiffness matrices and can be normalized such that:

T
$; Mg, = lsij [1,i=] 3-103

T 2
¢; K¢, =0;3;; . 3-104

Note that while there are up to 6v eigenvalues and vectors, only a small fraction,
usually less than 1/2, are actually computed, and an even smaller fraction commonly
demonstrate good correlation with hardware. The eigenvectors represent a basis for R6V,
and it is formally correct to express q as the expansion q = @1, where @ is a square matrix
of all 6v eigenvectors. However, what is done of practical necessity is to express q

approximately in the subspace spanned by a truncated set of eigenvectors:

Q(t)=ZQini(t) =®,n v<6v, D, = [9) - 9] - 3-105

i=1

This first truncation may still employ all the eigenvectors actually computed. Truncation is
by frequency, retaining the lower n modes, and the vector 7] € R" is the modal amplitudes.

In this subspace the structural dynamics may be represented by the uncoupled equations
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2 T

n+Qn=®,Bu 3.106
y=Con+C,on + Du . 3.107

The 'feedthrough' term may be thought of as the input-output correction for
eliminating of part of the static stiffness, K, by modal truncation. The static deflection, y,
from a steady load u to the system is y = CK-1Bu (assuming an elimination of the rigid
body modes resulting in K>0). Partitioning the modal matrix, ®, into the n retained
modes, ®; € R6VX~: and the 6v-n truncated modes, @3, ® = [®; @3], and compatibly

partitioning the (diagonal) eigenvalue matrix, the inverse stiffness matrix may be written:
1 T -2 T -2
K =0Q 0 +0,Q, D, . 3-108

The second term is the portion of the static gain lost by modal truncation, so a
representation of D is C®;T[27]-2d,B. Though modes ¥ may not be computed, D may
be computed with equation 3-108, recognizing the columns of the matrix [K-1B] as the
(force) influence coefficients, which may be computed by NASTRAN or other finite

element coding,
1 T -2
D=C[X B] - C®,Q,®B. 3-109

Including a feedth:ough results in a plant that is not strictly proper, and is
inconvenient for control synthesis, so the feedthrough is often dropped. Non-inclusion of
D may be justified, however, if fidelity of static deflection is not as important as dynamic
response. This is often an acceptable situation for disturbance rejection and vibration
damping as a part of command following for a relatively small number of regulated
variables, exploiting perhaps high DC gain in the loop as compensation. It may not be
acceptable for static shape control where a limited number of measurements are used to
infer distributed deflections. For feecdback control synthesis, one may invoke a frequency
separation argument to solve the dynamic problem separately from the steady state
problem, which is further supported by the often distinct hardware implementations of

nearly-static and dynamic devices. Controllability and observability properties pointwise
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with respect to a state basis do not involve the feedthrough, and this research concentrates
on the dynamic problem alone.

Structural dynamics analysis of spacecraft is required for launch loads and transient
shock response whether a control-structure interaction problem exists or not. Te compute
the response to a random loading, usually specified in terms of a power spectral density, a
damping estimate is necessary. A viscous damping model is convenient, since it enters as a
linear term. If a damping matrix, iniroduced to equation 3-100, as a coefficient of dg/dt, is
a linear combination of the mass and stiffness, say M + 02K, then the undamped normal
modes used in the decounling transformation also decouples the damped system, which is
particularly convenient. A diagonal modal damping matrix, Z = diag({;j) may be computed
by:

2ZQ = ¢ T[aiM + K] = oyl + 02 3-110

50 §j = (a1/0; + j02)/2. While some physical damping properties are adequately modeled
in this way, the overall validity of linear and proportional damping is controversial and a
subject of current research and engineering interest [52]. Damping mechanisms and model-
ing are also out of scope for this research. We assume some level of linear modal damping
can be specified tv adequately represent the important phenomena, say amplitude and phase
change at a resonance. The shortcomings of linear damping assumgtions, however, further
motivates the use of the truncated time horizon Gramian. It is well defined for a range of
damping including zero, and relatively insensitive to the details of the damping mechanism,
while the infinite horizon case is not.

At this point, a first order model (A,B,C) and its associat=d transfer function, G(s)
= C(sI - AY'!B may be computed and a formal model-reduction problem posed. A
formulation is: Find a G,(s) of specified order that in some sense ininimizes the ertor
¥ Gc(s) - G(s) ll, where p represents some norm. The first point is that a significant
amount of 'model reduction' takes place for siructural dynamics before this formal problem
can be dealt with. The second is it is well posed only over a specific input-output signal
path. An important path for control design is the one we do not have and are interested in
forming through actuators and sensors. Finally, this statement of the model reduction

problem does not have, to our knowledge, a general solution. Nevertheless, it is neces-




sesary to start somewhere and the disturbance to regulated variables signal path is specified

and a natural point of departure. We review briefly some results in model order reduction.
The balanced realizations of Moore [47] are useful for reduction. Partition such a

realization of fully controllable/observable system, (A,B,C), with Wo=W.=X2 as follows:

d "1 _[A11Ar
y = C1x;+Cyx,
3-112
ther this partitioning may be thought of as representing two interconnected subsystems,
(A11,B1,Cy) and (A22,B2,C2). Moore has shown [47] for asymptotically stable systems

any partitioning in this manner results in asymptotically stable subsystems. The 'second
order modes' may be ordered so 612 2 -+ 20,42 > 0, and X partitioned:

zZ,0
=] 3-113
0%,
)
I = diag[o)2, -, 6,2] 3-114
To=diag[Ors+12, -, Gp2] . 3-115

If there is an r such that 5;2>>0y,12, then the subsystem (A;;,B1,Cy) is said to be
‘internally dominant', and represents a viable reduced-order model. Moore's balancing
algorithm requires starting with a fully controllable and observable system, which is not
hard te do for structural dynamics in modal form. Any distinct mode is uncontrollable if its
row of [®TB] is identicaily zero and is unobservable if its column in [Cq®] (displacement)
and [Cy®] (rate) are identically zzro. For non-distinct modes, there is the additional
requirement [40] the associated rows of [®TB] and columns of [C®] be linearly
independent. Elimination of all uncontrollable and unobservable modes results in positive
definite controllability and observability Gramians, and the scalings discussed in 3.3.2 will
not have any singularities. The degree of controllability and observability among the
modes is then reflected in the 6j. While such a reduction by balanced partitioning was not
shown to have any particular optimality properties, Enns [53] showed the error is bounded:




0 Gr(s) - G(s) Il < 2 [X,)], where the infinity norm IIF(s)lle is the maximum singular value
of F(jw) over all frequencies. Glover [48] studied all reduced-order G¢(s) (of order r) that
minimized the Hankel norm, IF(s)ll = Amax/2(WW,), where the Gramians of F(s) are
defined over the infinite horizon. The H-optimal G(s) includes a feedthrough, D, and the
error is bounded by IG,(s) - G(s)ll5 < or+1[G(s)], where the oj are the Hankel operator
singular values and/or the balanced realization eigenvalues of full order G(s). The H-
optimal Gy(s) also satisfies lIG(s) - G(s)llo <tr{Z7], which is half the bound on the G(s)
resulting from partitioning the balanced realization, but does not include a feedthrough,
while the H-optimal G,(s) does. In this case X represents the equivalent partitioning of
G(s), but it should be noted the H-optimal G¢(s) is not simply the (A11,B1,Cy) system.
Enns [53] developed a recursive algorithm for G(s) to minimize a weighted error
NU(S)[G(s) - G(s)]Y(s)lle. The choice of the infinity norm is motivated by stability
robustness sufficient conditions, viewing the model error as the perturbation, and
weightings U(s) and Y(s) emphasize modeling fidelity for frequencies in the crossover
region. Weightings were constructed with a loop closing compensator, K(s): U(s) =
K(s)[I+G(s)K(s)]-! or Y(s)=[I+G(s)K(s)]-1K(s), also with closed loop stability
robustness motivations. While these details are not important here, Enns' computation
involved frequency weighted Gramians, which are useful from a scaling point of view and
will be discussed further in 3.3.4.

Lightly-damped modal dynamics imparts some additional structure to balanced
realizations with useful results for model reduction, and have been studied by Gregory
[49], Blelloch, et al., [54] and Jonckheere [55], the latter for the single-input-single-output
(SISO) case. Asymptotically as Cj — 0 Gregory showed the second order modes (Gj)
approach identical pairs for each structural mode j, j=1,n where n is the number of

structural modes,
1/2

T T T 2
0-2 _ [bj bj (cvj c,,j + cdj ch/(oJ)]

j
460,

3-116

where bj is a row of [@TB]; cdj and cyj the associated columns of the respective

displacement and rate output matrices, [C®]. If the modes are separated enough in

frequency,
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I“’i‘ “’.i|

max({,,¢ ) max(o; - ©)

>> 1, i#j 3-117

for all distinct modes, the transformation to balanced coordinates preserves the decoupling
of the modes, again asymptotically as {j = 0. The balancing transform, T, has the
structure T = block diag[Tj;] j=1,n where Tjjis a 2x2 non-singular block for each mode,
and depends on the particular basis the transform operates upon. The balanced Giamians
have the form X = block diag[ojl2x2] j=1,n illustrating the pairing mentioned. Model
reduction is therefore equivalent to modal truncation with ordering by Gj, which is not, of
course, the same as ordering by frequency, wj. Blelloch, et al. [54] showed these results
hold for second-order systems with skew-symmetric gyric terms as well. Gregory
suggests select-ing modes by considering all four possible signal paths from disturbances
and actuators to sensors and regulated variables, and retaining modes if they are significant
in any path as measured by the 6j computed for that particular path. The pairing of oj has a
potentially significant practical implication in an algorithm for optimizing controllability and
observability based on reachable and detectable volumes, which are generally of order
n=2n. If the eigenvalues of W, or W occur in pairs, then an ellipsoid of order n with
distinct dimensions oj”z conveys the same information about the reachable/detectable
volume as the order 2n ellipsoids with paired dimensions.

In this work, we resolve the dilemma of requiring the signal path to be specified
before model reduction in the following way: We construct a model by including modes in
the balanced ordering of Moore [47] and Gregory [49], and the ordering is determined by
the (fixed) disturbance to regulated-variables signal path. The model is then scaled by the
procedures outlined in 3.3.2, and remains fixed for the optimization of a sensor or actuator
signal path. No implication toward later modeling for compensator design is intended; it is
more likely than not a revised model should be used then. Note this requires we always

start with a fully controllable and observable model.

3.3.4 Frequency-Weighted Gramians

Construction of frequency weighted balanced realizations were motivated by Enns'
idea that model reduction error is more important near the crossover frequency [53]. While
thai is not the same problem dealt with here, the idea that controllability and observability

properties could be weighted explicitly by frequency, in addition to the scalings previously
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discussed, is useful. Weighting transfer functions, U(s) at the input and Y(s) at the output,
are assumed to be square, asymptotically stable, with representations (Ay,By,Cy.Dy) and
(Ay,By,Cy,Dy), and are in the configuration shown in Figure 3-4 with system (A,B,C).

u u X y y
U(s) B 1/s C Y(s)

A

Figure 3-4. Input and Output Dynamic Weightings.

With state vectors xy and xy for U(s) and Y(s) and x for (A,B,C), and with the composite
state xT=[xT x,T x,T] the connected systems are represented by (4,B,C) and

X [ A BC, 0 ][« BD,
d
al ¥l = 0 A, O |Ixy] +1| B, |u
Xy B,C 0 A, [|x, 0 3-118

y =:DyC 0 Cy]x.

3-119

For W,(t) and W,(t) representing the Gramian of the entire system, we are interested in the
Gramians of the first partition alone,Wc(t) and Wy(t), which characterize the controllability
of x through U(s) and observability of x through Y(s), respectively. We assume we do not
introduce pole-zero cancellations, and the resultant loss of controllability or observability
with the weightings. Writing with some significant abuse of notation,
G(t)=£-1{(sI-A)-1BU(s)}, and F(t) = £ 1{Y(5)C(sI-A)-1} where £-1 denotes the inverse
Laplace transform,

t I
W)= f G(T)GT(’t)dt=[IOO]Wc[O]= W, 3-120
0 0

where the Gramian for the entire systcm is partitioned.
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Weir Weia Wegs
T

u’c= Wcl2 wc22 Wc23 3-121

T T
Lwc 13 Weas Wc33_

The observability Gramian we are interested in is simply the same partitioning:

t I
W, (1) = I FT(t)F(t)dt=[IOO}Vo[O]= W,y - 3-122
0 0

We are interested in finding a balancing transform for the Gramians W, and W,
defined with respect to x alone, which is not the same thing as balancing the entire system.
A transform that does not affect U(s) or Y(s) at all has the form:

T = I 3-123

which transforms the (controllability) Gramian of the connected system :

1 T 1
TuWeniTin TuiWeia  ThiWegs

W, ->T'W, T =] wl,,TH W. 4, W, 5 3-124
T -T T
W13Ty W, W33

so x Gramians W, and W,, transform W¢ — T11°1W,1T11-Tand Wy » T 1TW,o11T1.

We are interested in choosing T} such that

-1 T T . .
TyWe T = TilW, 11T1y = T = diag{o;}, 6,>0, i=1,n 3-125

which is precisely the same linear algebra problem as balancing the entire system, operating
now on partitions W11 and W, alone instead of the entire Gramian. We may compute
the balancing transform as the modal matrix of [W;11W,11], since

T UWe11Won1IT1 = 22 3-126
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represents an eigenvalue decomposition. Note the product W,.11Wy1] is not the [1,1]
partition of full order [W:W,]. This has just been a book-keeping exercise showing that a
part of a system can be balanced and scaled as desired and that pointwise state control or
observation can be characterized with respect to that part alone. Since the controllability of
x is independent of Y(s) and observability is independent of U(s), we need not incorporate
both weightings if only one property or the other is of interest.

Weightings may be chosen to emphasize the directions in the reachable and detectable
volumes corresponding to modes in the desired crossover frequency region, in parallel with
Enns’ original motivations. Alternatively, U(s) might represent a spectral shaping filter on
the disturbance signals, and the disturbability Gramian is then computationally equivalent to
the covariance of the system driven by correlated noise. Y(s) can represent output
dynamics of sensors or the regulated variables. The attraction of 'externally’ appending
sensor or actuator dynamics is computational economy for an algorithm optimizing sensor
and actuator authority, since we retain and operate only on the [1,1] partition of the
connected systems. Even though the scalings previously developed do depend upon
frequency insofar as each mode is at a discrete frequency, they do not depend explicitly
upon frequency, and the additional freedom introduced by a dynamic input or output

weighting may more accurately reflect the control problem at hand.

335 Ordernvs. 2n
The first-order representation of a structural dynamic system (A.B,C) has a certain

computation and data storage inefficiency from the 2n order of the state vector, where n is
the number of modes in the model. Results of Jonckheere [55] and Gregory [49] show as
damping diminishes, the second-order modes (G;) tend to pairs, and each pair associates
with a structural mode. Measures of observability and controllability based on reachable
volumes of a balanced realization, therefore, may need only include one O; since the
measures are algebraic functions of these eigenvalues. While there is no savings in the
computation of the Gramians in the first place, the control and sensor optimization
algorithms developed in this work could benefit significantly by a 50% reduction in order.
Exploiting this property requires the balancing transform for an unscaled model with a

block diagonal dynamic (A) matrix to approximately have the structure,

T= [{t“t2l}... {tlitZi’ ...‘tlntzn}]" dJag [Tn] Tiie R2X2 i=ln . 3-127
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The off-diagonal blocks, Tj;j, are not indentically zero, but satisfy Il Tjj Il << Il Tj; Il
for some matrix norm. The directions in each Tj; are not orthogonal, but do make each
block non-singular. The balanced Gramian then has the structure.

c,; 0 G1;= Oy;

T =diag¥. .= ! 3-128
g{ '] ! 0 o, i=1,n

The columns of T may be exchanged, including sign changes, without affecting the
balancing properties of the transform, since the transform may be constructed with
eigenvector matrices without regard to order. We may specify an ordering of the columns

so there are two partitions, each with one column from each modal block, Tij;.

T= [{tn S8 STILL MR SS ¥ "'tzn)] 3-129

The balanced Gramian now has the form

s |20 I, = diag|o, |

= . i=l,n X,=Z, 3-130
0%z, 22=d1ag[02i]

so a norm on X or X is approximately equal to that based on Z. The ability to partition T,
however, hinges upon the relative linear independence of the individual modes. The
approximate block structure is not at all apparent for Gramians computed over time
intervals on the order of the modal periods rather than the infinite horizon used by Gregory
[49] in his derivation.

The underlying reason lightly damped modal dynamics exhibit this structure is that
within a mode during free response, the rate signal, d/dt[n(t)], leads the displacement
signal, n(t), by £ + ®/2, and { is small ({ << n/2) for the class of systems of interest.
Within a modal biock of a Gramian, with symbol W here, there are three different terms,
represent-ing the three possible permutations of inner products of scalar rate and

displacement signzls over the time interval:

aay iy

t
wo=[ " here (. =f Fg(t) dr . 3131
‘ [(mn) <n,n>] where (=) OO @



For zero damping, the signals may be scaled and phased so 1n(t) = sin(wt) and d/dt n(t) =
wxcos(mt), and the three terms have the form

t sin(Qot
( )] 3-132

o o ¢ 2 2 2
W= <1l,'ﬂ> =] @ cos(wr) dt =w [5+
0 40

. t
w0 =(n) = f  sin(@1) cos(wr) dt
0

1r. 2 1
E[sm(mt)] si Vit 3-133

' 2 ¢ sinQot)
Wa={np = | sin@) dt = 5 - : 3-134
0

40

The secular growth of the diagonal terms force the ‘diagonal dominance' within a
block. Between modal blocks, terms like < nj, nj > and <T.]i, ';|i>, i#j, exhibit near-
secular growth for ®; = @; over time intervals short compared to 1/(w; - ®;j). The cross
terms, such as <M;, ﬁi> and < ﬁi, M;>, integrate more like W17 above. Near-linear
dependence between modes is captured with either <nj, nj > or <ﬁi, ".\i>» SO we can
define reachable and detectable volumes over the modal displacement or velocity subspaces
alone. Furthermore, we saw, in the previous section, how to define a transform
(balancing, scaling, or otherwise) that operates only on a certain part of the system.
Therefore, we may partition the state first, then apply scaling transforms with a structure
that preserves the partition, and compute a scalar controllability or observability measure
with the associated order nxn partition of the 2nx2n full order of the Gramian. For

example, suppose we cast the structural dynamics in the first order form:

2 T
: 220 -Q | [ ® B,
(%[n(t)] _ n(t)] . " 3135
n@® I 0 1 ((3) 0

¥y =C, o0 +COHNE) . 3-136

Then for Gramians (control or observation) partitioned into equal dimensioned blocks,

Wi, Wi, We R2nx2n

= 3-137
WLWZZ Wije Rn xn
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the W1 block involves the product of rates < I.l, n >, the W12 block, the cross products
<N, 1N >, and the W2, block, the product of displacements <n, n>. If a non-singular

transform has the structure imposed

T = 3-138
[ 0 Inxn]

then the control and observation Gramians are transformed:

[ -1 T 1

T Wil TiWa2

W .= T T 3-139
Wi, W,

[T T

TyWiTh TiWya

Wo=| 3-140
WiTh W,

-

We may construct T1; with the same method and for the same scaling objectives as were
reviewed originally for the full state space using the [1,1] partition in the same manner as
the full Gramian. The reachable and detectable volumes may be defined by the
eigenstructure of this partition alone.

To summarize, the order-n partitioning may be entirely justified by defining the
reachable and detectable volumes in terms of modal displacement or velocity alone, or some
other combination that equally represents each mode in the partitioning. Such a definition
is reasonable for lightly damped oscillatory systems, since the phase difference in rate and
velocity signals is always in a narrow range: close to n/2 for all modes. Balanced
coordinates are a special case that makes such a partitioning transparent to the scalar metrics
selected in section 3.2.2 since each partition of the Gramian has nearly equal eigenvalues.
As will be seen in the development of algorithms in Chapter 4, this partitioning is useful
because the most expensive step in the recursion is solving a symmetric eigenvalue problem
of the order of the reachable/detectable volume.

A4 imization n
After reviewing principles of reliability analysis, measures of controllability and

observability, and model defirition and scaling, we are aimost in a position to pose the

sensor/actuator optimization problem we wish to solve. The last issue to resolve is
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selection of the independent variables, £. A natural and common idea is for § to represent
spatial coordinates, since that is the form of the desired solution. For simple spatial
domains, such as a simply-supported beam of length / with normal mode shapes, ¢;(§) =
sin(in&/l), for € € [0,1], this is easy to do. For complex structures where a simple spatial
dimension can be identified, such as the spanwise positioning of control surfaces for
aeroelastic vibration suppression on an aircraft wing, successful algorithms can be operated

with numerical approximations to mode shapes [25]. Consider the computation involved in
determining the finite-dimension modal influence matrix, [®TB,]). Assume the influence of

control component j is separable in space and time and can be written B(§)uj(t), which

captures a wide range of potential actuators since separability is a reasonable assumption
for most hardware. Then for modes indexed by i, the i,j entry in [®TB,] is represented by

[‘DTBa i = I 4,68 d§ 3-141

where integration is over the spatial domain. Computation of these integrals is non trivial,

and is carried out by structural analysis codes such as NASTRAN. Note that the spatial
influence B() is not restricted to point devices, although the integral simplifies nicely in

practice to the mode shape or mode slope (curl) for point forces or point torques,

respectively, at the modeling nodes. If § is the dependent variable, then in an algorithm we

will want to compute the spatial gradient, which, for component k, is by Leibniz's rule:

%‘[&BJM _ a%k[g;i(g)ﬂj@] ot 3142

and is as difficult as computing [®TB,] in the first place. It is worthwhile to avoid insert-
ing this kind of computation into a recursive algorithm. Furthermore, the architecture of
the kind of spacecraft that present control structure interaction problems is notoriously non-
continuous, defying geometric simplification, as can be seen by inspection of the ACOSS
example used in Chapter 5. Even if the spatial gradient were computable, exploitation in an

algorithm remains a demanding problem.
An alternative is to restrict § to a finite set of points,say§ € £,Z = (£, --En).

We may then re-define the independent variables, which were the vector-valued positions
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themselves, to a set of integer scalars representing how many devices are at one site. The
set Zisnow E = { &, -+ EN ), with 0 <&;, ; integer (or 0,1 if sites are restricted to one
device each), and the spatial position is represented entirely by the index i. The number of

potential sites, N, may be chosen as large as is necessary and computationally affordable.
With failure modes, f, enumerated over a prescribed set, say f € F, as defined in section

3.1, the problem statement is:

Max
= IV, 1] 3.143

subject to an integer constraint M, on the total number of devices:
N
E S<M. 3-145

J is one of the scalar measures defined by equations 3-35, 3-46, or 3-49, and is a
function of the eigenvalues of Gramian W(§), which in turn is a linear function of integer

'selection variables' ,;, and the Gramians of each site i alone, Wj,:

WE =Y EW, . 3-145

Failure weighting, as set down in section 3.1, is compnuted either as the expected

value or the worst case:

N,
ED] = Y, Pr(§) JOW.5)
JW.H 2 4 =1 3-146
\ trll:inJ(W,f) fe F

where the probability functions of the failure states are determined by the reliability model.

Even without failures, this is a difficult combinatorial problem, and is in the form of

a non-linear integer program. Linear integer programs are known to be intrinsically
difficult to solve exactly, but may be amenable to heuristic rules and approximate methods.

A usefu! starting point for linear integer programs is the solution of the 'relaxation’ problem
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which is defined by removing the integer constraint on the independent variables. In the
linear case exact solution methods exist, such as the Simplex algorithm. This idea is useful
here as well.

We define a 'relaxation’, without failure weightings, as

N
rr?xJ[W(i)] with WE) =) EW; 3-147
i=1

& € RN (continuous) and subject to the constraints

N
YE <M, O0<E<m;. 3.148
i=1

Clearly the individual constraints must satisfy m; <M, and m; = 1 is an important spccial
case. This relaxation has a physical interpretation. Suppose, using actuators for example,
the columns of B are computed for all N possible sites and are scaled to represent the
influence of some ‘unit' device. Then &; represents a ‘power gain' of each device, since
for a linear gain, a;, on each device the Gramian for site i is aj2ZW;, where W; is the
Gramian computed with column b; (of B) alone. The solution then represents the optimal
sizing of actuator authority subject to a constraint on total power, as represented by the
square of the linear gzain. The selection of a '‘power’ weighting is rationalized in two ways:
Like the selection of the L funictional norm for optimal control and estimation, the power
gain is expedient for computation and algorithms. Also, the exponent, 2, is a better
representation of the real hardware marginal costs in terms of weight and (electrical) power
than a linear (exponent 1) model. For sensors, the analogy is not quite so direct: £; may be
thought of as representing sensitivity at a required quality. The relaxed problem has the
useful property of no local maxima, which implies, like the Simplex algorithm for linear
programs, the ability to compute the global optimum.

The scalar measures of the Gramian W are concave and homogeneous [36], so for

any representative W and W,

J(1-)W, + aW,] 2 (1-0)J[W,] + oJ[W,], o€ [0,1] . 3-149
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Now the set W(£) is all possible linear combinations of the Gramians of each site,
W(i), subject to the constraints on £, 0 < E(i) < mj and XE(i) < M; and this set is convex.
That is, if W1 = W(§;) and W5 = W(E3), where £ and £, are admissible (satisfy the
constraints), then the convex combination of §; and §2, §3 = (1-a0)§;1 +afz , a e [0,1]

also satisfies the constraints,

N N N N
2 &) = ﬂ(l-a)il(i) + aiz(n] = (1-0)28,() + e £,0) < (1-o)M + aM =M
i=1 i=1 i=1 i=1

N
Y i) < M 3-150
i=1

E4) = (1-0F,() + ob, M) < (1-aym; + am; =m;,  i=[1,N]
0 <E,0) <m; . 3-151

W(E3) is then a feasible Gramian. For notational economy, we will write J(§) in lieu of
JIW(®)], since the underlying set of individaal site Gramians, W(i), do not enter directly
into the argument, but form the ‘instance’ of the problem. We may now call upon a basic
result of optimization theory: local maximal points of concave functions on convex sets are
globally maximal [56]. Suppose £* is a point at which J(§*) is globally (over all
admissible §) maximal. Then assume we identify a local maximum wi £, in some

neighborhood around &,. On the line from £* to &, concavity of the measure implies
J(1-0E" +0E ) 2 (1-)I[E"] + oJ[E ], e [0,1] 3-152

which, since J[§*] 2 J[ &), contradicts the assumption £ is a local maximum.

Finally, we note that £, the feasible regior in RN for £, is compact (simple
inequality boundaries), and J is a bounded, continuous function of the eigenvalues, A, of
W(&). The eigenvalues, A[W(§)], are bounded contiruous fur.ctions of parameters, § [57],
so J is a bounded continuous function of § as well. We know from analysis, then, that
J(©) attains itz maximum (and minimum) at some £~ € E. There is no guarantee of a
unique maximum, however.

Returning to the original problem, with &; constrained to the non-negative integers

and a set of failure modes enumerated, we lose the convenience of continuity which
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climinated local maxima. Furthermore, to even enumerate the failures and state their
probability distributior requires specifying the specific number of ‘active’ (€; > 0) devices
in the configuration, a number that is only constrained from 1 to N ix: the relaxed problem.
It does not seem feasible to define a failure-weigited relaxation. However, the solution of
the relaxed problem is useful for setting an upper bound on the solution of the no-failures
integer problem, and for locating a neighborhe~d for the failure-weighted problem we are
actually interested in. Algorithms for sclving the relaxed problem and approximating the
integer problems are the subject of the next Chapter.
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Chapter 4, Algorithms

This chapter presents details of two algorithms: for the relaxed problem and for the
combinatorial failure-optimum problem. Since the relaxed problem is continuous and
convex, a straightforward application of a gradient-ascent approach worked well for the
particular examples included in the next chapfer. A conjugate-gradient modification
a~cel rates terminal convergence, and some bookkeeping of active and inactive constraints
is also required. With the additional constraints of integer device 'power’, for each
potential site (most often 0-1) and including failure combinations, the problem becomes
purely combinatorial and is not known to be convex. The geometry of the relaxed problem
along wiih the example results in Chapter S suggest the failure optimum solutions are not
likely to be far from the relaxed solution, and a neighborhood search approach has been

satisfactory. We start with the continuous formulation.

4.1 Relaxed Problem
At the end of Chapter 3, after settling modelling and scaliag issues, we defined a

continuous relaxed problem for N 'power variables', £,as:
N N
max JIW®], e R, WE =Y EW, 4-1
& i=1
subject to the total power, M, and individual, m;, constraints

E.<M, 0<E<m,. 4-2

Mz

...
([}
—

The scalar metric J is computed from the eigenval.es of the Gramian W, and is either the
minimum eigenvalue (J, eqn. 3-45), the inverse of the average of the eigenvalues (J2, eqn.

3-47) of W-1, or the geometric mean of the eigenvalues (J3, eqn. 3-49).

4.1.1 Implement onstrain
To pose a meaningful problem, some constraint on the size of § is necessary. The
scalar, J, is homogeneous in &, J(EiWi) = £;J(W;) V i, and as will be seen in the




computation of the gradient, the unconstrained derivative of J with respect to each &; is
non-negative
d .
—IJW®E120V i. 4-3
dg,

The total power constraint is, therefore, always active, and we replace it with equality, so
the constraints as actually implemented in the algorithm are

§i=M’ OsgiSmi. 4-4

N
i=1

With one linear equality constraint, it is easy to set one component of £, say £, as a
dependent variable, and solve for it in terms of the remaining components and the total

constraint:

Ea=M- Y E . 4-5

The problem may be recast in N-1 dimensions and treated as unconstrained, except
for the individual component inequality constraints that are at equality, which may be none
or all for the non-zero components of §. We partition the full (N) order £ into three parts:

the ‘'active’ components within all of the inequality constraints, and two ‘inactive' partitions
for components at either the upper (m;) or lower (0) inequality bounds:

§a N, active components with 0<§ . <m;
§=4 18, | N, inactive components at upper limit § ,,=m; 4-6

&u N, inactive components at lower limit &, =0 .

One of the components in the active partition is dependent to enforce the total power
constraint, and the gradient computation is restricted to this subspace of dimension N - 1.
The size of all three partitions varies during convergence, and any may have no members at
all, although the sum of all components must equal the total constraint, M.
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4.1.2 Steepest-Ascent Algorithm

The overall flow of the hill-climbing algorithm is diagrammed in Figure 4-1. The
main steps are discussed in the following sections, not with the intent of providing a
tutorial on classical parameter optimization, nor formal software documentation, but only to
point out salient details so the results of this research may be repeated or applied to other
problems. The implementation coding remained experimental, using the non-compiled
"Control-C" instruction language; and we recommend any interested user apply some
standard (compiling} programming language which allows easy matrix-vector
manipulation. The only advanced function required is a symmetric eigenvalue-eigenvector
routine. A reference for all of the techniques used in the relaxed algorithm is Luenberger
[56].

4121 i mputation
The algorithm is principally a steepest-ascent approach modified with conjugate-

gradient directions for terminal convergence. We state here the form of the gradient for .he
active partition, &4, including the modification for a dependent component, and refer the
interested reader to Appendix 1 for details. The primary linear algebra result called on is an
expression for the first order perturbation of the eigenvalues of a symmetric matrix in terms
of its eigenvectors.

For the minimum eigenvalue metric (J1), the gradient is computed with at least
n2(n+1) multiplies:
[ VioW - Wo)v,
Vel = : 4-7

T
ViW g - Wy)v,

where v is the unit-norm eigenvector associated with the minimum eigenvalue, A1, of the
Gramian W(§). W; is the Gramian of site i alone, and Wy is the Gramian of the site
corresponding to the dependent component in §. Note that while not mathematically
meaningful, a formal computation of the dependent component of the gradient is zero.
Rather than removing &g from &, in the implementation, we include it and simply keep
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Figure 4-1B. Relaxed Algorithm.

track of the dependent component with a pointer. Since the other norms involve ail n of
the eigenvalues, Aj, their expressions are rore complex with at least an additional factor of

n more multiplies, but share the basic form:

i - -~ _zq
T T
) vitW,-Wyv, vo(W,-Wyv, Ay
J2
V£J2 = T . . . : 4-8
T -
viWy, - Wy)v, VoW, - Walvs |1 5 2
L . n
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r _ - -l-
T T ;
viW, - Wy)v, v.W,-Wov, [
I3
V§J3 t—4 T . . . 4'9
T T -1
Vi(WN, - Wq)v, Va(WN, - Wyv,, A
s Jf *n |

For all three cases, the unconstrained gradients may be obtained by deleting the Wy
entry in the above expressions. Since all of the individual Gramians, W;, and all the
eigenvalues, Aj, are non-negative definite, none of the components of the unconstrained
gradient can be negative. The projection of the unconstrained gradient onto the plane of the
total power censtraint is useful in the algorithm if the active partition becomes completely
depleted. If that cccurs it becomes necessary to see if the projection for any of the inactive
components points into the feasible region. If so, those components may be returned to the
active list and, if not, the solution has been found at that particular corner. Otherwise we
use the constrained form of the gradient (eqns. 4-8 and 4-9) in the algorithm and not the
unconstrained form nor its projection.

If we were interested in the Hessian (matrix of second derivatives), we would need
the second perturbation of the eigenvalues, which may be expressed as an expansion
including the first perturbation of the eigenvectors. As shown in Appendix 1, each of the
latter may be expressed in an orthogonal series of the other eigenvectors [34], but the
computational burden has grown considerably over that of the gradient alone. We elected
to try an algorithm without the Hessian, which worked, so a direct estimation or
computation of the second derivatives was not pursued. The purpose of the Hessian is to
accelerate convergence, especially near the solntion. Anothsr option for improving the
terminal convergence of a steepest-ascent algorithm is the conjugate-dircctions method.
Very little additional computation is required beyond that of the basic algorithm, and this
modification was incorporated.

4.1.2.2 Conj radient modification

The conjugate-directions method as implemented is a cycle of N, -1 steps, starting
with a pure steepest-ascent step. For this section only, we introduce subscript k as a
cZanter for the steps within a cycle and g as a symbol for the gradient at step k. Vectors
g. &, and d lie in the N, -1 dimensional space of the active partition without the dependent
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variable. Employing the Polal:-Ribiere approach, the conjugate gradient cycle is, as
described in reference [56],

1) Start at §o, compute go = VJ(§p) and set dy = go
2) Fork=1toNg-1,dn:
i) Line Search over a: max[J(Ex-1 + o dx-1)] and set £y = Ex.1 + ady.;

ii) Compute gy = VI(&p)
@x- 8D 8
iii) Setdy =gy+ Pdy_;, where = %—E 4-10
8x-18k-1

3) Restart: at k = N,-1, replace §o with &k, reset k =0 and gr. to step 1)

The cycle starts whenever the line search terminates inside the few.sible region, that is,
no component of the active partition, including the dependent component, is at an inequality
boundary. If during a cycle any component is driven into a boundary and removed from
the active partition, the conjugate gradient cycle is restarted after the next steepest-ascent
step remains within the feasible region. In the first several steps of the algorithm the line
search almost always reack :s an edge of the feasible region, and the conjugate gradient
cycle does not start until most of the components of § have been placed into the inactive
partitions. The Fletcher-Reeves form of the cycle was briefly experimented with, which
has

T
B= f B 4-11
8k-18k-1

and is otherwise identical. Convergence on this problem appeared to be superior with the
Polak-Ribiere method, although a detailed comparison was not made. Polak-Ribiere's

approach was employed for all of the examples.

4123 Line Search

With a direction identified from the conjugate-gradient computation, the algorithm
searches along that line for the maximum. Concavity of the metric helps here, insuring no
spurious local maxima. Since the constraint plane is bounded, the interval to search i< also
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bounded. Because of the simple form of the equality constraint, it is expedient to compute
the change in the dependent variable, d€5(d) from differential steps in the N, -1 independent
components, d€,(i), so with equation 4-5,

dg ) = - i dt (@) . 4-12

i=1, id

Although the conjugate-gradient direction, d, is of dimension Ny -1, we may think of an
augmented direction of dimension N, which has a dependent component, d(d), constrained

by equation 4-12, so we set

4@ -- 3 d0. a-13

i=1, ied

This ‘effective direction' component may replace the zero at the dependent
variable's place in the conjugate-gradient direction for the purpose of the line search step
only. It does not enter the update equation (4-10) for the next direction. The result is a
search direction of the same dimension as the active partition, N,, which lies entirely in the
constraint plane of the total power. With search direction, d, augmented by the dependent
component, we determine the maximum step length before encountering a boundary:

a=maxa| 0SEGM+adi)<m;, i=1,N,. 4-14

The individual-component constraint values, m;, are not necessarily equal and, if
the fully-relaxed solution is sought, are each effectively just the total constraint, m; = M.
With the step size bounded, we search

maxJ(@ with J(©) = J[WE)+aWdy| and o e [0,a]. 415
a

Evaluaiion of J(a) over the interval requires repeated eigenvalue solutions. The
method chosen for the search is three-point quadratic fit starting with J at both ends of the
interval and the midpoint. The two points on either side of the quadratic fit maximum are
chosen as the new irterval, unless the maximum is computed to lie outside the original
interval, then the corresponding half of the original interval is selected for the next step.

The effect is to 'capture’ the maximum between two of the search points, or else discover
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that the maximum is at the boundary of the interval. The line search terminatcs when the
proportional difference between all three values of J in the remaining interval is below a
threshold. The a corresponding to the maximum J of the last three points is then selected
as the result. Experience with example problems shows that the line search becmes quite
flat as the global colution is approached, and a search threshold of 10-5 to 10-6,
proportional difference between any of the three values, 1> required.

The line search terminates with three possibilities, a =0, o = a, or 0 <o <o
If o = a, we know at least one component of the active partition has been driven into a
constraint, and must be transferred to the appropriate inactive partition. If o =0, to the
resolution of the line search, the solution has converged. This did not happen often in
practice because another convergence criterion, the size of the gradient, would take effect
first. Finally, if 0<a < a, the algorithm continues for another step. If, after step(s)
which did not converge within the line search interval, the line search for a step does
converge within the interval, that step is taken as the first (pure steepest ascent) step in the
conjugate gradient cycle and the conjugate directions modification is initiated on the next

step.

4.1.2.4 Starting Points

Although the convex nature of the relaxed problem makes the starting point
formally irrelevant, for computational economy it may be desirable to start close to the
eventual solution. For small crder problems, such as the simply-supported beam example
in Chapter 5, a good starting point is to set all components equally to §(i) = M/N.
Algorithm runs from such an initial distribution tend to spend the first several steps placing
components into the zero inactive partition; after initial convergence very few components
are later returned to the active partition. Larger problems, such as the ACOSS example,
can be shortened by guessing a starting active partition, then setting equal each of those
components. In this way the solution can converge quickly, but the guess is 'checked' at
convergence by inspecting the gradient of all of the inactive components. Criteria for

guessing are taken up in section 4.2.4 for the more expensive combinatorial algorithm.

4.1.2.5 Stopping Criteria.
There are two distinct criteria for stopping the algorithm and accepting the

solution. First, the steepest-ascent steps for the active partition, as diagrammed in Figure
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4-1A, must converge. Second, at convergence the gradient components of all the inactive
components must point out of the feasit.le region. That is, for a gradient computed over all
the partitions of §, those components in the lower-liriit inactive partition, £y, must be non-
positive and all the components in the upper inac'ive partition, £,;, must be non-negative,
as shown in Figure 4-1B. To prevent ‘chatter’, components are transferred to an inactive
partition when they are driven into a constraint. but are not considered for removal from an
inactive partition until the remaining active partition has converged. Convergence of the
active partition is accepted by three possible tests, shown by the "Converged" label on
Figure 4-1A. The primary test is if the magnitude of the gradient falls below some fraction
of the first gradient computed in the algorithm. Ratios of 104 for starting points far from
the expected solution to 102 for runs started near the solution have been successful. Since
the active partition may converge several times in the course of one run, it is computation-
ally expedient to initially try a coarse convergence test, then restart the algorithm near the
solution with a finer test. Most of the algorithm's steps are spent sorting components into
the inactive partitions if the starting point is an equal value in 2ll components. The second
possible ‘'good’ convergence is if the line search drives the last two components (one
independent, one dependent) of the active partition into the constraints. If none of the
inactive cornponents may be removed from their partition, this comer is the exact solution.
A counter on the conjugate-gradient cycles prevents run-on of a poorly-converging
instance, and three full cycles of N, -1 steps were seldom reached. Slow convergence at
that level could often be cured by a smaller line search criterion.

If the active partition ever became fully depleted, a slight modification was required
to check the inactive partitions. Normally, one of the components in the active partition is
identified as dependent, and the gradient for the inactive partitions may be compuizd, just
as the gradient for the independent components of the active partition are. If there are no
members in the active partition, we must first decide which components of the inactive
partitions, if any, should be transferred to the active partition. To do this, we compute the
unconstrained gradient, and project it into the total power constraint plane. The
components of the projection are then used to identify members of the inactive partitions for
transfer to the active partition.

Upon final convergence of the relaxed solution, the result may be interpreted as
the optimal distribution of sensor/actuator authority. If the designer could vary the power
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gain of actuators or the sensitivity of sensors, then the solution shows how to do that,
possibly subject to the additional individual site constraints on the maximum proportion of
the total weight (M) that may be accumulated at a single site {m;). We do not believe,
however, the controllability or observability norms used for the optimization are sharp
enough indicators of potential closed loop performance to justify implementing such an
exact interpretation of the result. We use the solution as a starting point for searching for
the best possible distribution with respect to a failure-weighted norm under the additional
constraint that the authority at each site is set at an integer level representing equal hardware
units, with 0-1 an important special case.
4.2 Integer Solutions

With the addition of an integer constraint on the independent variables, €; = 0,1,2,..,
m;, the continuity and convexity that lead to the efficient solution of the relaxed problem
are lost. Since the feasible region for £ under integer constraints is a strict subset of the
feasible region for the relaxed problem, the value of the optimal solution for the latter, say
J(§*), represents an upper bound to the integer solution, J(§I). Furthermore, we hope the
integer-constrained solution, £I, will be close to £*, where ‘close’ will be made more
precise later. From linear integer programming we know that the solution may be quite far
from the relaxed solution, but such instances are rare and the result of 'narrow’ feasible
regions. While all of the development to follow allows the integer constraint for each site,
mij, to range from O to the total constraint, M, we will concentrate in the application
examples exclusively on the special case of m; = 1, which implies M is the total number of
effectors in the problem. This simplifies the algorithm since a site can then be moved
between a '0' list and a ']’ list. More than one unit at a site would require a bit more
complicated bookkeeping.

121 Failure Weish

In addition to introducing integer constraints to the relaxed problem, the other major
modification is to compute the optimality index over failurs modes. Section 3.4 set down
two approaches to failure weightings: the expected value and the worst case over a specific

set of failures, i. e.,
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N
KlJ] = 3, Pr(E) JOW.5)
j=1

JW,0) = 4-16

n%inJ(W,f) fe F

A particular failure mode, fj, is defined in Section 3.1 to be a unique list of the
operational status of each active device (non-zero &;), with 0 assigned for failure and 1 for
operational, and are restricted to some feasible set, F. The probability of each failure
mode, Pr(fj) results from the reliability model of the devices, and the controllability or
observability index J(W.fj) is, for a particular failure mode, simply the sum of the
Gramians of the operational devices in the suite:

WES) = igN §G) k) W, 4-17

k=1.M
where index i for § ranges over all N potential sites and index k for fj ranges over the M

total devices in a particular configuration. Another representation that will be useful for
estimating the change in J due to failure state fj ic to write W(§,fj) as the Gramian cf the

failures subtracted from the unfailed Gramian:

WES) = WE) + AW 4-18

AW = ;§N§(i) [1-f)] W;. 4-19

k=1.M
The linearity of the Gramian makes computation of W(§,fj) trivial, but the computation of
J(W.fj) requires the eigenvalues of W(E,f;) for every failure mode, fj, since J is not linear
in the component contributions, Wj. With the computation of J(W,f) set down as an
optimization parameter, we need a method to look for improvement, since the continuous

gradient of the relaxed problem is no longer available.

4.2.2 k-Exch Neighbor, h

A combinatorial analogy to steepest ascent is the ‘k-exchange' neighborhood search
[58]. The 'k-exchange’ neighborhood is defined as all combinations of §; that diff~r from
some nominal §, in at most k entries, and those k range over a larger, possibly global,

neighborhood. All members of the 'k-exchange' neighborhood are enumerated, the
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optimization parameter computed, and the maximum identified. If the maximum is an
improvement over the nominal, the maximum is adopted as the new nominal and the cycle
repeated. If no improvement can be located in the local searcn, then the solution is said to
be 'k-exchange' optimal. This process will not ensure, however, that the global optimum
is ever reached, unless k is the same dimension as the solution. In our problen:, where the
number of potential sites (global dimension) is large-485 for the Draper Model No. 2
examples- and the desired number of effectors is relatively small- on the order of 10- then
'k-exchange’ for any k > 1 becomes prohibitive. The k=1 neighborhood for M = 10
retained sites out of 485 may be as large as 4750, but the k=2 neighborhood has up to
20,263,500 members, and each member may siill require failure enumeration. We use in
an algorithm, therefore, only a '1-exchange' search.
Ve write the result of exchanging site i for site j (assuming §(i) # 0) as

WE) = WE) + AW 4-20

AW=WJ--Wi . 4-21
This structure, along with the similar representation for failures, is motivated by the desire
to estimate, rather than compute directly, the eigenvalues of the Gramian resulting from

failures or exchanges.

4.2.3 Eigenvalue Estimatior for Exchange and Failures,

After summing the perturbation to the nominal Gramian, from either failures, an
exchange, or a combination of both, computing the optimization norm, J(W), requires
computing the eigenvalues of W. This is the expensive computation in the algorithm, and
we would like to minimize the number of times it is required. If we have the eigenvalues,
Ao, and the orthonormal eigenvectors, Vo, of some nominal W(E,), and we are interested
in the eigenvalues of W, A, where W = W(£,) + AW, then, to first order,

A=A + VIANIV, . 4-22
Appendix A illustrates the steps involved in this well-known result. For all n eigenvalues,
a total of n2 + n multiplies and n additions are required, in contrast to approximately 2/3 n3
operations [59] for the eigenvalues alone with a symmetric QR algorithm or about 5n3 if the
eigenvectors are computed as well. This economy allows us, after the additionai overhead

of the eigenvector computation, to compute the failure-weighted measure and estimate the
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effect of an exchange cheaper and faster than simply computing the eigenvalues directly at
each stage. Since the 'step size' of the failure or exchange is fixed, there is no motivation
for linearizing I(}), as is done in the gradient computation. J(A) is computed directly ezci
tirne.

Norm J(§) is concave in the relaxed solution, so we expec.t the '1-exchange' search
to tc turn up more candidates for improvement of J than are comrect. We modify the search
to accept a new solution only if J computed with the actual eigenvalues is an improvement,
but search over J computed with the estimated eigenvalues to identify the strongest
candidate. The combinatorial algorithm may now be assembied with these pieces: Figure
4-2 shows the scquence. Addidonal details required are to specify (and limit) the global

neighborhood and the stopping criteria.

4...4 Staning Points and the Global Neighborhood

Even with the computational savings of cstimating the result of failures and
exchanges with first-order eigenvalue perturbauons, the '1-exchange’ search can still be an
expensive procedure, and examples with the Draper Model No. 2 required up to 10 times
more run-time thaa to compute the relaxed solution. Two methods of mitigating the
computational requirements are starting the search near the eventual solution (hence the
relaxed solution), and restricting the number of caadidates considered for a specific
exchange to some fiaction of the global dimension. Both techniques are heuristic.

After successful convergencs of the relaxed algorithm, the solution is partitioned
into three parts. For an individual upper limit constraint m; < 1, the members of these

pa ..tions satisfy

&, ] N, active componeznts with 0<{ ;<1
£E={ 18, | N, iracive components a: upper limit § .= 1 4-23

3y N, inactive components 1t lower limit §,,,=0 .
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No max I > J(E* 0

£ * current best

Compue actual J(§,f) with exchange,
E(D=0. EW)=1, E=f oherwise

Improvement?

Adopt new £* (best)
Add £* o search list

No

All Candidate
Coufigurations searched?

No

(induding £*)

Figure 4-2. Combinatorial Algorithm
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The upper and lower partitions clearly satisfy the integer constraints, so the
question for starting points is how to lump the solution distributed over the active partition.
There are M - Ny 'units' of authority to be placed in the Ny possible members of £, but
lumped into ¢ntries of 0 or 1. Note Ng; > (M - Ny) strictly. In many instances N; will be
quite small, even zero, and nearby integer candidates may be seen by inspection. It is
possible to enumerate all possible integer representations of the active partition and rank
them in terms of 'distance’ from the active partition. The 'distance' we would like is the
resulting controllability/observability norm, but a 'distance’ we can afford to compute for a
large number of cases is the Euclidean geometric distance. The author wrote an algorithm
that sequentially placed 0 or 1 in the N; members of the active partition, and checked, via a
least-squares fit of the places remaining, whether the geometric distance between the
developing integer representation and the relaxed active partition could remain within an
error bound. The closest candidates were taken as starting points for the failure-wzighted
algorithm.

Another approach for managing the computational burden is to restrict the search in
the '1-exchange' step to less than the global dimension. This is motivated by the fact that
many potential sites may be weak, and not likely to be included in any selection. Clearly
we want to include those members of the active partition that were rounded to 0 in the
integer representation, but this may not leave a very large list. One method of ranking the
remaining sites is the controllability/observability index of each site alone. Experience with
the Draper Model No. 2 example has shown no instances in which a site in the bottom half
of individual rankings remains in the converged relaxed-solution. This method is
potentially flawed, because the index for any site may be driven to zero if a single mode is
unobservable or uncontrollable from that site, even though all the others might be strongly
affected. Another possible ranking is the maximum eigenvalue, since it represents
influence in the single strongest direction. Again, experience has shown no instances
where a site ranked in the bottom half by maximum-eigenvalue remains in the solution. A
third possibility is to inspect the components of the gradient projected onto the constraint
plane after convergence, and eiiminate those components i the zero inactive partition, £y,
whose gradiert is most negative. Finally, all of these restrictions may be hedged by
checking a '1-exchange’ over the global list after the combinatorial search is believed to be

concluded.
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12.5 Stopping Criteri

Unlike the relaxed algorithm, the combinatorial search has a simple terminal
criterion: When no improvement can be found over a '1-exchange' search, the algorithm
stops. A check can be conducted with the optimal index of the relaxed solution, J(§*), to
see the degradation induced by the integer constraints and/or failures. If the failure
weighting is the 'worst case', then the relaxed metric can be linearly attenuated by the
proportional failure level (e. g., if worse case is 2 failures out of 5, attenuate to 0.6 of
initial value) to compare against the best possible performance without integer constraints at
the lower level of tctal authority. Admittedly, it is hard to calibrate what is an acceptable
level of degradation. It seems desirable that the performance should fall off proportionally

slower than the number of devices fail, and this was commonly observed.

4.3 Overall Sequence

We have now developed all the pieces of the overall sensor/actuator selection process and
may review them all as steps in a larger algorithm or process. Table 4-1 illustrates the
sequence, referencing the sections in which each piece was developed. Note that the
process is certainly not an automatic one, but it has reduced a difficult combinatorial
optimization problem to a sequence of manageable and verifiable stages, each with an eye

towards computational economy.

14 C ionzl Poi
The sirgle most important numerical requirement in this work is the ability to
compute he truncated-horizon Gramian. The method chosen, as noted in reference [44]
and Section 3.2.3 for 'recoverable' Wc*, is to compute the transition matrix, ¥{t) =
exp(Ant), for the Hamiltonian system:
A, T
-A BR,B

Ay = : 4-24
H 0 AT

With the partitions,

(1) =™ = Fu®¥ 0 4-25
¥ (0 (1)
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Table 4-1. Overall Sequence.
Step Operation Section
1. Identify signal path for modeling and scaling.
Disturbance to regulated variables, y(s)/w(s)

2. Compute o; and rank modes, select truncation 3.33
3. Select time horizon and full (2n) or half (n) order 3.3.5
reachable/detectable volume dimension
Scale state basis 3.3.2
Define relative device scalings and any dynamic 3.34
input/output filters, U(s) and/or Y(s)
6 Compute and store individual Gramians, W;j 3.23,44
7 Select optimization parameter, J(W) 3.2.3
8. Specify constraints: total authority M, and individual site, m; 4.1.1
9 Compute relaxed solution 4.1
10.  Identify neighboring integer initial points 424
11.  Enumerate failure modes and select failure-weighted index 3.1, 4.2.1
12.  Specify search list (global or restricted) 424
13.  '1-Exchange' combinatorial search for failure-optimal solutica 422,423

the (controllability) Gramian may be computed:
At 10T A T
W.(1) = fc "BR;Be" d1 = ¥,,0 ¥, A1 . 4-26
0

The observability Gramian may be computed with (AT,CT) in place of (A,B). Since
the Hamiltonian systerm has symmetric eigenvalues about the imaginary axis, there is some
upper limit for the time interval, t, beyond which exp(Agt) will not numerically converge.
For the lightly damped modes over time intervals which remain short compared to the
damping decay envelope, this has not been noticed as a probiem. With the introduction of
input and output frequency weightings, however, which may have real joles about the
same radius from the complex origin as the structural modes, we may get stuck. A
resolution, noied in reference [60] is to cut the time horizon in half and exploit the relations,

T

W2t = W) +e™ wyper'. 4-27




This may be done several times. Again, substituting AT for A gives the relation for the
observability Gramian. These are noted to be similar to the equations for the discrete time
state covariance or estimate error covariance propagation.

Gawronski and Juang [61] recently developed a representation of the truncated time
interval (and truncated frequency interval) Gramians, which for the former, requires only
the algebraic Lyapunov equation solution and the state transition: over the interval. While
this appears a considerably improvement to the method used in this thesis, the author
becarr.c aware of it too late to experiment with it.

Another, more minor, point has to do with the total volume metric, J3. While we

express
!
[» T

1;W) =¥TW! = | TTA, 4-28

i=1

if we were to actually compute it this way, we may find an underflow or overflow of the
product of the eigenvalues. Taking the root of each eigenvalue first, then computing the

product alleviates this difficulty:

n 1

i=1
The price paid, however, is increasing thc number of pth root (logarithm) calculations by a
factor of n, and is worth avoiding if the condition of the Gramian allows it.

The numerical properies of the overall sensor/actuator selection aigorithms have not
been investigated, and an understanding of the limitations imposed would be a valuable
additicn to this work. Van-Loan's paper [60] on computing the matrix exponential
integrals has a wealth of material in this direction.
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Chapter 5. Application Exampl

In this chapter we exercise the ideas developed in Chapter 3 and the algorithms of
Chapter 4 on two flexible structural systems. ‘The first, a simply-supported beam, is
chosen for its combination of obvious modal dynamics and non-obvious optimal effector
placements, while the second, the Draper Model No. 2 from the ACOSS program, was
selected as a representation of the large-scaie system class that motivated this research.
Although at opposite extremes in terms of complexity, results from the two examples show
two common themes o1 practical engineering significance. From among a large potential
number of sites, the continuous relaxed solutions tends to converge toward relatively few
sites, even though it is certainly feasible to distribute authority over all sites. Second, the
failure-weighted search algori.hm tends to stop at a distribution quite close to that resulting
from the relaxed solution, indicating the relaxed solution is a good guess fcr the more

computationally expensive combinatorial problem.

1 Vibration of a Beam
The simply-supported (pinned-pinned) Bernoulli-Euler beam model is useful for
illustrating the controllability and observability programming algorithms for two reasons.
The first reason is that the solution to the governing PDE is easily exp:essed analytically as
an expansion of normal modes, and the second is that the best placement of sensors and
actuators is not obvious for these boundary corditions. The latter is in contrast to a beam
with a free end; the mode shapes are all at their maximum ai the free end, making the

placement of (lateral translational) devices trivial, without considering failures.

y(x,1)
u(x,t) N
i o A
1 ELp \
A

x=1

x=0 Figure 5-1. Simply Supported Beam.
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2.1.1 Modeling

Figure 5-1 is a sketch of a beam of length I and mass per unit length p. We are
interested in the lateral deflection, y, as a function of time and spatial dimension, x, and
distributed forcing, u(x,t). With the material elasticity modeled as usual by Young's
modulus E and the cross section moment of inertia I, both constant for this example, the
PDE for y(x,t) is

[EI y(x,))"]" + u(x,t) = p 3(x.t) 5-1
where y' represents the spatial derivative with respect to x, and y the temporal derivative

with respect to t. The simply-supported ends impose the boundary conditions:

yO,0'=y(,1)=0  deflections

9
y'O,0)=y"(/,t)=0 moments 5-2

Assuming the solution is separable in space and time, y(x,t) = ®(x) n(1), the unforced case

(4 = 0) admits the eigenvalue problems:

2
N . ¢+ =0 withp‘=LP 53
BO® _ 210 =
P @) e A0+ nw=0 5-4

From the general sclution of the spatial cquation, we apply the boundary conditions and

obuain the characteristic equation which has a sequence of solutions:
sinB)=0 B,=— i=1,2,... 5.5

For each B;, the solutions :0 the spatial equation are the mode shapes, which are orthogonal

with respect to mass and stiffness on the interval x € [0,/] and can be normalized:
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ofx)=a sin(IBix) =q sin(b—‘lix) 5.6

[ . .
<¢i(")’ p¢j(x)> = f PO;(x) ¢ (x)dx = {(1) :;j with & =‘V EZ >
c

2. .
. 1=]

<¢i(x), Elg, (x)> =’ 5-8
0i#j

The corresponding temporal solutions at discrete natural frequencies include real parameters

aji that may be determined from initia! conditions, if desired:

N;() = a;; sin(w;t) + a,; cos(w;t) 5.9

2
m

2
wW.=p. [E—r=— —_— -
i B"Vp (,,V/Epl 5-10

Returaing to the forced response, we assume we may expand the particular soluiion

in an orthogonal series of the normal modes:

Yot = 20,00, . 3-11
i=1

Substituting this into the governing PDE, (eqn. 5-1), taking the inner product with one
mode ¢;j(x) at a time, and exploiting the orthogonality relations (eqns. 5-7 and 5-8) results

in an infinite sequence of ODEs:
.- 2 .
N© + on® = (Ouxty  i=12, .- 5-12

If we also assume the forcing, u(x,t), is separable in space and time, u(x,t) = b(x)u(t), the

inner product on the right hand side ¢ eqn. 5-12 simplifies to the spatial demain only:

(O@ux) = (o bxHu0  i=12,.- 513

If, furthermore, the spatial influence of the forcing is concentrateC at m discrete points,

cach with a corresponding component in the vector input u(t), then we may idealize b(x) as
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a vector of Dirac delta functions, bT(x) = [8(x-x1) - 8(x-xm)], and the inner preduct on

the rignt side is particularly easy to evaluate:
(6@ b®) =0 x) . x - 514

Another class of forcing inputs of interest is the 'point moment' device, Figure 5-2, which

may be idealized as the limit of a couple applied by point forces around xq:

A

8(x - x) — .
—u(t)
|
V4 /
*o TS(x-xO-A) u(o)
A

Figure 5-2. Point Moment

b(x) = lim [S(x xg-A) - d(x -xo)J 515
A—=0 A
) 0.(xotA) - 0 (x
<¢J(x) ,b(x)> =Ahi)n() = A J 0)] B %‘p J(X)L=xo >-16

The influence coefficients for torque inputs, then, are the mode slopes evaluated at the point
of application.

Finally, we assume the dynamics may be adequately represcnted as a truncated

modal expansion, introduce proportional damping, {;, and write the model in the usual

second order matrix form:

. o 2
n() + 2Z0Om(1) + Q n(t) = Bu(t)

. Q= diag{w), 2= diag) 5-17
y(©) = C,nin+ C,n()
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The forcing influence matrix is constructed by

B=[b,---b] b = [¢,(x) - ¢,(xp] point force
1 [ dl (xj) ¢'n(xj)] point torque

J
o) =, /—": sir{lt-lg i=1,-,n . 5-20
p

For a prescribed set of k general ouipwis, y(t), the ouiput influence matrices are the
coefficients of 7i(t) in the truncated modal expansion of the solutioil

T f[ ¢,(x) -0, (x)] lateral displacement or rate at X;
’ - \k[ ¢'1(xj) q)'n(xj)] rotational displacement or rate at x ;

What we are not going to do with this example is to treat the m or k locations of
actuators or outputs, xj, as continuous independent variables, since this approach is
impractical with a more complicated geometry. Instead, we will fix a finite set of sites over
half the beam (exploiting the symmetry in the mode shapes), designate as the independent
variables the squared 'gain’ or ‘power’ of the devices, and compute the optimum
distribution of authority for these sites. First, we will specify a disturbance and regulated
variable to establish a signal path for scaling as described in Chapter 3, Section 3.2.

A point-torque disturbance at one end of the beam is interesting because it excites ail
the modes, and compared to a translational force type input, excites the higher medes more.
In conjunction with this input, we will consider two regulated variable outputs: zj, an
angular displacement colocated with the torque input, and 23, a lateral displacement at the
center of the beam. Figure 5-3 illustrates disturbance, w(t), and the two outputs.
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Fig. 5-3. Disturbance, Regulated Variables, and Actuator Sites.

We also fix an evenly-placed distribution of 25 potential sites for lateral force
actuators over hali the beam, and define new independent variables, E;j, j=1, 25, as the
power gain (square of the linear gain) at each actuator site. We may now rank order the
nodes in terms of the eigenvalues of the balanced Gramian (o;) for a z(s)/w(s) path. Since
the lower modes are well separated in frequency, we may estimate Gj, i =1, u with
Gregory's [49] approximation. Considering first the z;(s)/w(s) (end rotation output) signal
path the g; fall off as the square of the mode number:

Vbizc-2 | in Ttix
0;= 2 = 3 fOl'bi= i=T a co e

4C 0, 20 ;EI(im)

5-22

The second signal path, z2(s)/w(s), excludes all the even modes because they have no

displacement at the center of the beam, and we estimate

2 .
l in [2 i+1  [2 .
—5 for bdi_ —1- p—l' y €z = (-1) E 1odd

.~ 20 El(ir)
i 5-23

0, ieven, sincec,;=0
These estimates are accurate, by equation 3-117, [49] for modes, i, satisfying

iy
R 5-24
> << ]
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so for the purpose of these examples, with 10 modes modeled, damping of 0.02 or less
satisfies this ineqnality with a ratio of 10.

We plot the ratio of 0j/0) in the order of modal rankings by o; for a specific
damping, {i = 0.001, in Figure 5-4. The ordering in this case is alsc the same as the
frequencies, «;. Model reduction is here simply modal truncation at an upper frequency,
and, for the case of the z3(s)/w(s) signal path, elimination of all even-numbered modes as

well. It will be interesting to compare this to a similar plot for the Draper Model-2 large-

scale example used later.
0.
-1. §
log _O'_ -2.F d
omu
-3. ’
> +
-4} *
-s. )
-6. )
-7. : . . . : . . .
1. 2. 3. 4, 5. 6. 7 8. 9. 10.

Mode Number

Figure 5-4. Mode Rankings for z; /w (+), and z;/w (X),
reference signal paths

For convenience we fix parameters so

2
1: 1 and (E)/JE: 1 5-25
pl HIN p

and pick input and output scale factors (for the rotational output only):
2

<

n

l
This makes the coefficients of the normal modes and their slopes unity, and also

5-26

Ry,=R, =

sets the coefficient in the sequence of modal frequencies, eqn. 5-18, to unity. Physically,
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this could be the case of a square aluminum beam (density = 0.1 lbmyin2, E = 107 psi =
12x107 slug/sec2/in) of width h = 0.9417 in (p = 0.1h2/32.2 slugfin, I = h%/12 in?) and | =
726 inches long. The parameters are selected here for convenience only, and will be less
arbitrary in the Draper Model No. 2 example later. We will not use z; and z3 at the same
time in these cases, so their scale factors may also be different for convenience.

We truncate the order of the model at n=10 for computational purposes, but will
experiment with smaller values. The nodal spacing for the 10th mode is /10, which is five

times longer than the actuator site spacing of 1/50.

1.2 ion

Exploiting the continuity introduced by selecting the 'power gain' of the discrete
actuator sites as independent variables, we compute the optimal distribution of actuator
authority for several cases of scalings, model order, controllability norms, and constraints.
The example cases are grouped into three broad classes. The first class is actually an array
that examines simultaneously the relaxed solution for several combinations of full- vs half-
order Gramians, scalings, constraints, and measures of the Gramian. A particular case is
selected for the second class of examples: the scaling signal path, mode! order, time
horizon, and input frequency weightinyg are varied one at a time. In the third class, fuilures
are introduced and the combinatorial neighborhood-optimal integer-constrained solution
found for the expected value and worst-case failure weightings.

In order to provide some means of evaluating the results we introduce a LQG

regulator which weights the output variable and control effort in the cost functional:

1 ) \
Jigi= lim E %I [z(t)i + ruuT(‘t)u(‘C)]dt} i=1,2 . 5-27

t oo

To compute the regulator for a particular actuator authority solution, £, we assemble

an input matrix, B, from the up to N columns of the potential actuatcr sites weighted by
the square rocts of the non-zero &;

B,=[ --VEb; ] forisNwithE >0 . 5-28



The basis scalings are not used in the regulator evaluation model after a particular solution,
&, is reached; however, the input and output constant sczle factors, Ry and R; (eqn. 5-26)
are retained for numerical convenience. The solution to the regulator requires full state
feedback, and the states are the modal displacements and velocities. For expediency, we
evaluate the stochastic response of the closed-loop system to a wide-band disturbance of
unit intensity assuming the modal signals are available for feedback. This represents an
upper bound to the performance obtained with sensors and and estimator in the loop. The
ratio of (scaled) output to control weighting was fixed by setting r, = 0.001 for all cases; in
physical units, this weights radians of tip rotation to pounds of lateral force in the ratio of
[ry Rz)V2 = T/t = 1.37 x 10 for the physi.al parametess mentioned. This resulted in a
little added stiffness and closed-loop damping, {, in the range 0.03 - 0.15, up from the
open-loop of { = 0.001 for all modes.

The first step is to compute scalings based on the disturbance to regulated variables
signal patli, per Table 3-1, and we compute the 'input-normal’, ‘throughput-scaled’, and
'output-scaled’ transformations and store these. Next we compute the controllability
Gramian of each actuator site for the system in modal coordinates over a truncated interval
and store them. The interval is selected for the first class of examples as one period of the
lowest mode, which results in the highest mode integrating over 100 cycles, and is about
one time constant for the steady-state value of the Gramian in the direction of the ninth
mode. The scalings will be applied individually to each Gramian before running the
relaxed algorithm, rather than to the system model before computing the Gramians. This
allows the expensive computation of all the Gramians to be done once for a particular time
horizon.

The purpose of the first class of cases is to experimentally evaluate the effect of the
scaling rule, the particular optimization parameter measuring the Gramian, and the validity
of the hypothesis that the reachable volume may be adequately characterized in
n-dimensional space rather than 2n, where n is the number of modes in the model. The
disturbance torque to collocated rotation output , z)(s)/w(s), signal path defines the scaling
normalizations. The total actuator power is constrained io M <5 in all cases, which only

serves to make the relaxed solution comparable, in terms of power, to a set of five identical
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'unit’ actuators. A total of 36 cases of the relaxed solution are computed, corresponding to

all possible combinations of the parameters detailed in Table 5-1.

Table 5-1 Cases

Parameter Selections Number
Gramian order n,2n 2
State Basis Innut Normal 3
Scaling Throughput Scaled

Output Scaled
Optimization J1: Amin(W) 3
J2: nr'W-1)
J3: 1wl
Individual Power mi/M<1 2
Constraint mi /M <0.5
Total Cases =36

In all cases we start the algorithm for the relaxed solution with actuator power

distributed uniformly across all 25 sites at a level so that the sum equals the total power

constraint, which is &j = M/25 = 0.2. As a point of departure, we evaluate the LQG
regulator for this solution and the resulting stochastic response of the closed-loop system,

and compare it, in Table 5-2, to the open-loop response

Table 5-2. Open-Loop and Ali-Actuators Closed-Loop Response.

root-mean-square:  Closed-Loop Open-Loop

JLQ (rm)) 1.076 19.7
Regulated Variable (rmZ) forz;  0.8029 19.7 (angle scaled by R;)
Control Effort (rmU) 22.659 0 (bf)

Again, for physical units, all of the above are with respect to a disturbance torque of
intensity Ry,-1/2 in-1bf, rms, which is approximately 231 in-1b rms, for the particular
parameters identified. The overall mean-square open-loop response, then, is
19.7(RwR,)12 rad, rms, or about 3.7 x 10-4 rad for the particular parameters noted.
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The two most important features looked for in these results is 1) the ability of the
relaxed solution to distribute actuator authority in a manner that produces good regulator
performance, and 2) the ability of the order-n solution to produce solutions (§) close to the
order-2n solutions. Hopefully, these two effects occur together, and in fact they do. We
will not review all cases here, but describe the general trend and show selected cases. The
strongest single observation is that the ‘output-scaled’ cases were all unable to produce any
correlation between the order-n and order-2n solutions, except for the determinant cases
where the scaling does not matter. The second major observation was that there was a
greater difference between the use of the minimum-eigenvalue norm (J1) and the trace norm
(J2) than there was between the 'input-normal’ and 'throughput-scaled' cases. Another
observation was that scaling did not in fact affect any of the solutions based on the
determinant norm. The only reason these cases were run at all is because that is how this
particular detail was discovered in the first place.

The first half of the cases were under a total power constraint only (M <5, so
m;<M); that is, the constraint on any particular site was just the total constraint. Three
distinct distributions of actuator power turned up. Figures 5-5 through 5-7 illustrate an
example of each of these patterns, and Table 5-3 lists the parameters for each group. The
LQG regulator evaluation line shows the root-mean-square value of the LQ cost functional,
'mJ’, regulated variable 'rmZ', and control effort 'mU'. The 'station’ variable represents
the equally-distributed actuator sites, with station 25 at center-beam and station 1 at I/50

from the end, as shown in Figure 5-3.

Scaling: Throughput

5 Optimization: 2
7] Order: n
£ 7] LQG rmJ: 0.838
=] mZ: 0.537
- rmU: 20.3
1 =

LI | l!llllllT'll‘lh‘l‘l']
5 10 15 20 25

Station (1)

Figure 5-5. Group 1 Example.

102



The first group (Figure 5-5) produced the best regulators of the cascs considered,
so a particular case- 'throughput-scaled’, J2 (trace) norm for order n- was selected for
further experiments. Notice that all three groups were able to enhance performance by
concentrating actuator authority from the starting even distribution. The best level of
improvement (for Group 1) was only about a 22% reduction from the starting solution, but
the number of actuators was reduced from 25 to 4 in most cases in the group and down to

only the two strongest sites of Figure 5-5 in one case

Table 5-3. Parameters for Groups

Basis Gramian Number of
rou Scaling Order optimization Cases
1 Input n&2n 2
Throughput n& 2n 1&2
Output n 2 7
2 Input n& 2n 1
Output n 1 3
3 All n&2n 3 6

Common to all Groups:

Constraints: M<S5andm; <5
Model Order n=10
Scaling Signal Path:  z(s)/w(s)
Scaling: Input
_ Optimization: 1
3 Order: n
£ ] LQG rmJ: 1.020
- mZ: 0.740
- rmU: 22.0
1
L] l LA J L lju v ]Tu L} I 'u A l

5
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Figure 5-6. Group 2 Example.

103



Scaling: Throughput

5 Optimization: 3
7 Order: 2n
£ ] LQG rmJ: 0.943
= mZ: 0.657
_ mU: 21.4
T J L
L | J l LI J T l L S | L] I LR | I LS ] L] J L] r
5 10 15 20 25
Station (i)

Figure 5-7. Group 3 Example.

While these cases do not conclusively show this particular combination of
parameters to be superior to all other, there are several heuristic arguments suggesting just
that. ‘Throughput scaling’ weights the input and output of the disturbance to regulated
variables signal path, and that is a more thorough representation of the problem than the
input or output alone. The J; (trace) norm is a function of all the dimensions in the
reachable volume rather than just one for J; (minimum A). Furthermore, the stochastic
LQG cost is computed as a weighted trace of the mean-square closed-loop system response
which is the solution of a Lyapunov equation closely related to that of the Gramian. Since
we are able to produce essentially the same solutions with the algorithm operating on the
half-order (modal-velocity) reachable volume, we will continue to exploit that for
computational economy. The determinant norm (J3) results of Figure 5-7 are interesting
because they are independent of any (non-singular) scaling, and also add confidence to the
use of the order-n approach. It appears that solution generally distributes authority on the
peaks of mode 10, which has nodes at stations 5, 10, 15, 20 and 25. Toward the center of
the beam (station 25) the nodes of mode 9 are closer to the peaks of mode 10, so the
distributions tend to favor the ends, since the particular scaling was chosen to emphasize
the high modes more than the low ones.

Introducing an individual power constraint of m; < 1 to every pot=ntial actuator site
modifies the solutions of Figure 5-5, and for the case selected (‘throughput-scaled’, Jo, and
order-n) Figure 5-8 plots the new solution over the shadow of the previous solution.
Notice the LQG performance is still superior to the Figures 5-6 and 5-7 class (Groups 2

and 3) solutions. Appropriate distribution of actuator authority can decrease both control
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effort and regulated variable excursions, rather than the trade-off between them as wz are

accustomed to when dealing with a regulator problem with fixed inputs (or outputs).

Scaling: Throughput
QOptimization: 2

5 — = Constraint for 5-5 Order: n
e LQG rmJ: 0912
_ mZ: 0.616
_ rmU: 21.3
{ New Constraint
l L | l T l' LN L . L B 'T'
5 10 15 20 25
Station (i)

Figure 5-8 Individually Constrained Solution.

The emphasis on the highest modes is also clear here. Recall that this is deliberate
by selecting a torque input and rotational output for the scaling signal path. To illustrate
how we might alter the results, we carry out three examples: reducing the order of the
model, introducing a frequency-dependent input weighting, and changing the scaling signal
path. First we reduce the order of the mcdel from 10 modes to 6 then 3, and compute the
relaxed solution with the individual (and total) power constraint set at five. Figure 5-9
shows the results; predictably, the actuator authority is placed where it will emphasize the

highest modes in the model.

Since this research is focused on structural dynamics applications, we cannot forget
the fundamental limitations of model order. The torque-to-rotation scaling signal path used
so far was deliberately selected to emphasis high modes, and it did so. As the last
examples showed, the solution is very sensitive to the highest mode in the model. Recall,
too, that the disturbance was not band limited. We can emphasize intermediate frequencies
by introducing a frequency-dependent input weighting in the signal path as shown in

Figure 3-4. For an example, set

(O]
U(s) = oy = — o, = 10 rad/sec . 5.2
s+ W
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Figure 5-9. Reduced Models.

This changes the reachable volume of the disturbance, contracting it progressively
more for modes above w¢, mode 3 in this example, than for modes below w.. The
detectable volume of the regulated variable is unaffected. Recomputing the ‘throughput-
scaled’ transformations based on the new reachable volume of the disturbance through U(s)
and the unaltered detectable volume of zj results in a shift of optimal actuator authority
toward lower modes. We could accomplish approximately the same objective by
introducing a direct scaling based upon the magnitude response of the desired filtering at
each modal frequency, but would then lose the direct dynamic interpretation of the filter.

Figure 5-10 plots the new solution with 10 modes in the model.
Scaling: Throughput

5 Optimization: 2
] Order: n
g -
A4 , s
LB BRI r LI J LANRLS 1 § ' ¥ H LJ I T H L] I
5 10 15 20 25
Station (i)

Figure 5-10. Input Frequency Weighted Solution.
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Changing the scaling signal path from the rotational output to the displacement at
the middle of the beam (z2(t) = y(//2,t)) results in the elimination of all even-ordered modes
from the model and a predictable shift in actuator authority. The optimal location with
respect to all controllability norms tried (J1, J, J3) and all scalings (input, throughput, and
output) was at the center of the beam (station 25). All the odd modes have a peak at that
point, and it is the only such point. Since this is not too surprising these cases are not
pursued further or plotted. Note that the fact the determinant norm (J3) also produced a
mid-beam solution is not in conflict with the claim that the solutions for this norm are
unaffected by scaling. There is no non-singular scaling which will eliminate half the modes
from the model.

Before turning to the combinatorial failure-c.ptimal problem there is another
important parameter to investigate: the time interval over which all the Gramians are
defined. We had mentioned in Chapter 3 that the interval should probably be related to the
inverse of the desired closed-loop bandwidth. Returning to our example of Figure 5-5, in
an attempt to characterize the effective bandwidth, the open-loop and closed-loop poles for
the evaluation regulator are plotted in Figure 5-11, and the minimum and maximum
singular values of the loop transfer function, GLQ = G(sI-A)1B,, are plotted in Figure
5-12. Not unexpectedly, since there was no explicit attempt 10 shape the singular values of
the forward loop, it does not have a well-defined bandwidth and, indeed, the ‘crossover'
region is not well defined. We could modify the state weighting and generate a control law
that does have a narrow crossover region, but the physical interpretation of the output-
weighted regulator and the ability to make a simple rms comparison between cases would
be lost. Rather than introduce a new method of comparison, we will leave the evaluation
regulator formulation as it is, and experimentally vary the time horizon over which the
Gramians are defined. The ill-defined crossover band of Figure 5-12 suggests a significant
variation of the horizon is necessary to note changes in the solution, and this in fact turned
out to be true. In particular, we compute the Gramians for an infinite horizon and then for
a shorter one. Numerical problems occurred in the scaling transformations for time
horizons of 0.01 and 0.1 because the disturbance Gramian became effectively singular. An
interval of 1.0 was successful, and is somewhat shorter than the nominal interval of 6.28

(one period of the lowest mode). The optimal actuator authority distributions for these two
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cases were computed with the J norm, 'throughput scaling’, order-n Gramians, and are
plotted in Figure 5-13. The infinite-horizon case shifts emphasis toward lower modes, and
the resulting regulator is poorer than the examples in Figure 5-5. The shorter interval
produces a result that does not make sense physically, since the peak for mode 10 is
between stations 2 and 3. Most likely, the order-n assumption breaks down for the short
time horizon . To inves*igate, we compute the spread of the second order modes (g =
A(W:Wy)) for the full-order (2n) to the half-order (n) Gramians of the scaling signal path
and compare them in Table 5-4. We see that, while for the infinite and 2%t time horizons
the half-order block has comparable extreme dimensions to that of the full order, in the

short-horizon case it does not.

Table 5-4. Full- and Half-Order 6 over Three Time Intervals
Omax/Omin for z1(s)/w(s) signal path

Gramian Order
Time Horizon 2n o
1.0 2.25x 108 5.5736
6.28 3.4786 3.0471
oc 1.11 x 104 1.00 x 104

The infinite-horizon example supports the assertion that some truncation of the
interval is a better way to represent the problem, and generally reflects the fact that the
lower modes become relatively more controllable over a longer interval. The short horizon
case, however, points out numerical problems and limitations that are not well understood.

Scaling: Throughput
Optimization: 2
Order: n
Yd
Time Horizon: Infinite  Short

LQG rmJ: 0.981 1.260
rmZ: 0.699 0.806
rmU: 21.8 30.7
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Figure 5-13. Infinite and Short Time Horizons.
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1 lerant Solution
Turning finally to the fault-tolerant integer solution, we start with the constrained
solution of Figure 5-8. Retaining the scaling and optimization parameter of that case, Table
5-5 lists additional specifications.

Table 5-5. Fault-Tolerant Problem

Number of actuators at BCL: 5
Required at EOL: 3 (94% probability)
Individual Reliability: 0.8
Enumeration of Failure Modes:
Number Failed Probability Distinct failure modes
0 0.3277 1
1 0.4096 5
2 0.2048 10
>3 0.0579 16

The reliability of each actuator is assumed to be independent of the others. For a
constant hazard rate, the end-of-life reliability represents a MTTF 4.5 times longer than the
‘mission’ duration. Failure modes of three or more failures are lumped and the
controllability norm is assigned to zero for the expected-value computation. The worst-
case is defined with respect to the failure modes with two failures.

The combinatorial search algorithm is started with four candidate configurations of
actuators that are close to the distribution in Figure 5-8. These starting points and their
geometric distance from the distribution in Figure 5-8 are listed in Table 5-6. Increasing
the allowable distance to 1.2 resulted in 21 candidates, which was more than desired for

computational-cost reasons.

Table 5-6. Initial Search Points

Configuration Distance

Station) from Fig 5-8
2 3 4 8 13 0.5885
2 3 4 8 18 0.9189
2 3 4 8 23 1.0097
2 3 4 8 9 1.1526
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The algorithm was executed twice, once for each of the failure weightings. In the
case of the expected value weighting, the search of the 'l-exchange' neighborhoods
revealed no improvements and identified the first starting point as the best. For the worst-
case weighting, one improved distribution was located and added to the list; the 'l-
exchange' search around it revealed no improvements. The two solutions differed by one
actuator. The algorithm also keeps up with the best no-failure solution encountered, and it
happened to be the same as the best expected-value solution. Also, since the algorithm had
searched the neighborhood around that candidate, we know in this case that the best no-
failure solution is also at least as strong a combinatorial optimum: as the failure weighted
solution. Table 5-7 lists the two solutions and the three methods of weighting the
optimization norm, J,, for each. Also listed are the failure-weighted regulator stochastic
performances to a unit iitensity wideband signal at the disturbance. To compute the
closed-loop performance over failures, the regulator gains and the stochastic response are
computed for every failure mode (16 in each case) and then the worst case identified or the
rcsults for all (failure) modes are weighted by their individual probability for the overall
expected value. This presumes, in effect, reconfiguration after failurc by resolving the

same LQG optimization problem.

Table 5-7. Failure Weighted Results

Best for Expected Value Best for Worst-case
(and no-failures)
Solution (stations): [2 34 813] [234913]
Trace Norm, J (relative to Fig 5-8)
No Failures: 0.9951 0.9845
Expected Value: 0.764¢ 0.7570
Worst-Case: 0.4893 0.5019
LQG Response (rms, relative to Fig 5-8)
JLQ z) u o 71 u
No Failurcs: 0.9977 0.9950 1.0000 1.0021 0.9938 1.0089
Expected Value: 1.0013 1.0058 0.9969 1.0063 1.0070 :.0052
Worst-Case: 1.2822 1.3915 1.1831 1.2940 1.4045 1.1938

Comparing the expected-value and worst-case controllability norm between the two

results shows that the algorithm did correctly differentiate the two. The worst-case failure
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mode for both solutions in terms of either the controllability norm or LQ cost was the loss
of actuators at stations 3 and 4. There is a monotonic degradation from the relaxed solution
of Figure 5-8 through the best no-failure integer, expected value, and worst-case best
distributions (ratios of J2 norm are less than one). The closed-loop response, however,
does not follow this ordering exactly, nor do we have any theoretical reason to believe it
should. Ratios of greater than one for LQ cost indicate poorer performance. In fact, the
‘Expected-Value' soiution of the right column is superior to the "Worst-Case' solution on
the left for all three closed-loop evaluations, and it is better with no failures than the Figure
5-8 relaxed distribution. However, even without knowing the best solution exactly for
either the controllability norm or a closed-loop cost, these are likely to be very close to the
global optimum, as we can show by a Monte-Carlo numerical experiment.

There are a total of 53,130 combinations of five actuators placed on 25 sites with at
most one device per site. We construct a pseudo-random sample of these by generating
sets of five random variables, each distributed uniformly over the interval [0, 25] and
rounded up to the next integer. Sets with any duplicate integers are eliminated, as are any
completely duplicate sets. A total of 100 sample actuator configurations were generated
*his way, and the controllability norm and regulator stochastic response were computed for
ev h over the failure modes listed in Table 5-5. This required a total of 1600 Riccati
equation solutions for the regulator and the same number of Lyapunov equation solutions
for the response. The scaled Gramians were combined in as many combinations from a
precomputed file, as is done in the algorithms, but the eigenvalues were compr d for each

combination to provide the exact value of the controllability norm.

The significant result is that none of the 100 samples in this Monte-Carlo exercise
produced a better actuator distribution, either in terms of the closed-loop regulator or open-
locy contrellability norm, than the algorithm's solutions of Table 5-7. We might have
expected the latter, but the former is an indication the overall approach is wcrithwhile.
Figures 5-14 through 5-16 are histograms of the regulator cost functional for no failures,
expected value and worst-case iailures. The bins are equal increments, and range from a
low of the best 'Expected-Value' solution’s cost to twice that. Most of the cases fell in bins
2 and 3, with costs higher than the candidate best by 1.2 to 1.4 for all failure weighting
methods. Figures 5-17 and 5-18 illustrate the expected value of the regulated variable (end
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rotation) and control effort. The output is the dominant term in the cost functicnal, so its
distribution in both cases is similar. The rms control effort ranged from 0.975 to 1.13 that
of the candidate 'best' solution, which would fit into bin 2 on Figure 5-18. The open-loop
norm, J, was distributed entirely below that of the best found for all failure weightings,
and Figures 5-19 and 5-20 show the expected value and worst-case histograms for the 100
samples. Note the bins in Figure 5-19 range from half of the Expected-Value' solution's
J2 up to that value, while the worst-case bins in Figure 5-20 are from zero to the best

'Worst-Case' solution at the upper end.
60.

N
50.}+ \
N
N\
N
40. |+ §
\
S N
< 0.} N N
. N N
@ N N
£ N N
2 2 NN
N N
N N

10. | § § 4
N

LN NN N
1 2 3 4 5 6 7 8 9 10

Best to twice Best

Figure 5-16. J Lg Worst Case Failures

While these results do not prove anything rigorously, they are a strong indicaticn
that the algorithm's solutions are close to the global optimum, and this is often the best
practical solution for combinatorial problems. Furthermore, the Monte-Carlo experiment
took about five times more CPU time than did the algorithms to reach the solutions of
Table 5-5 in the first place, including computing the Gramian file. This is a crude
comparison because all of the coding was implemented in the non-compiled 'CTRL-C'
instruction language, which excessively penalizes the multiple iterations through failure
modes. About 100 minutes of VAX-8650 CPU time was required for the Monte-Carlo

114



¥
(/L
v/l

v/ /00
S
v/

L L

VL
[/

25.

o

20. -
15
10. +
5

sase) Jo Jaquiny

10

Best to twice Best

Figure 5-17. z, (t), rms, Expected Value over Failures

o
~N

7
T\\\\\\Q\\m
v/

077777777777 7777777777 777777
/7
VL L L

I
L

-] 0 < o~ o @® ] - ~N o
(o] - - - -4

$3Se) Jo Jaquiny

10

Min to Max of all cases

Figure 5-18. Expected Value of Control, rms

115



t
s
v/

/00
VL1777 L L
L2277
/L

V7

/2

25.

o

20
15.F
10

5

sase) Jo Jaquiny

10

5% to 50% of Best

.Figure 5-19. J, norm, Expected Value over Failures

24

VL

L

v/

/LS
L

25.

$ase) JO Joquiny

20

15

10.
5
0

10

0 to 100% of Best
Figure 5-20. J, norm, Worst Case Failures

116



run, compared to 18 minutes for the algorithms, 15 of which were spent on ihe

combinatorial search for the failure weighted solution.

We turn next to a large-scale structural model more representative of the kind of

flight vehicle that motivated this research.

5.2 Draper Model No. 2

As a part of DARPA's (Defense Advanced Research Projects Agency) Active
Control of Space Structures (ACOSS) program, the C. S. Draper Laboratory developed a
model of a hypothetical optical system requiring active structural control [62]. Later, under
the Vibration Control of Space Structures (VCOSS) program, the model was revised [63]
‘0 include additional kinematic and rigid-body detail in the optical elements and the
equipment bay (Rev 1), and two variations of stiffness and weight; a lighter and less stiff
version (Rev 2) and a heavier and stiffer version (Rev 4). These models were disseminated
to participants in DARPA's programs and to academia; thus they represent a reasonably
well known system which has many of the features that make control of lightly damped
structures a difficult engineering problem. Revision 1 was selected for these examples;

Figure 5-21 is an illustration of the overall configuration.

The particular control problem posed in the VCOSS program was regulation of the
line-of-sight (LOS) pointing (x and y rotations) and maintenance of the focal length
(defocus) in the z direction in the presence of a broadband disturbance acting upon the
structure at nodes 37 and 46, as shown in Figure 5-21. The disturbances are statistically

independent with a power spectrum as in Figure 5-22.

Specifications for the LOS were also imposed, and are listed in Table 5-8 along
with the open-loop stochastic response of the model to the disturbance of Figure 5-22. We
assume a modal damping ratio of {; = 0.001 for all modes in order to compare results to

those of Hegg and Kissel [66].
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Table 5-8. Control Requirements and Open-Loop Response

Transverse Defocus
p-rad, rms mm, rms
X X Z
Requirement: 0.05 0.05 1
Open-Loop: 75.5 771.4 6.7 x 10-3

Note that while the structure presents more than adequate stiffness for elongation along the
optical axis, as seen by the small defocus response, 64 to 84 Db of disturbance rejection is
required for pointing. We next summarize some modeling details in preparation for

computing sensor and actuator distributions.

5.2.1 Modeling

The Model No. 2 is essentially a truss structure supporting several discrete rigid
bodies which comprise most of the mass. Joints on the truss, however, are solid, so
member forces may include shears and moments as well as tension and compression.
Overall dimensions are about 28 meters from the upper support truss (for the primary and
tertiary) to the equipment section, and 52 meters tip to tip across the solar panels. The rigid
masses supported by the truss include three optical (mirror) segments, a focal plane
assembly, and the lower equipment bay. There are a total of 58 nodes in the model, each
with six degrees of freedom. Total mass is approximately 9337 kg, of which 1023 kg are
structural and 8314 kg are non-structural and rigid. Reference [63] contains further details,
including the NASTRAN run deck for producing a finite-element model of the structure.
From a finite-element analysis, mode shapes and eigenvalues are computed. Table 5-9 lists
the first several frequencies, and sketches of their corresponding mode shapes are in
Appendix B.
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Table 5-9. Low Frequency Eigenvalues of Draper Model No. 2 (Rev 1)

System Mode Frequency System Mode Frequency
Number (Hertz) Number (Hertz)
1-6 0 (rigid body) 14 0.673
7 0.148 5 0.960
8 0.282 16 1.092
9 0.319 17 1.839
10 0.335 18 1.844
11 0.468 19 1.889
12 0.583 20 1.990
13 0.601 21 2.060

Also computed by the NASTRAN code are the modal influence and output matrices
for several signal paths. We will require these matrices for the disturbance input, [®TB4,
the line-of-sight output, [C,®], and a large class of potential actuators, [®TB,], and/or
sensors, [Cs®@]. Three classes of transducers are considered in this example, all discrete-
point devices for computational expedience. At each of the 58 structural nodes are three
orthogonal translation (external force) devices, which could be idealizations of proof mass
actuators or accelerometers. Three orthogonal rotation (torque) devices are also modeled at
each node, which could represent momentum wheels, control moment gyros (CMG) or
instrumentation gyros. There are 174 devices each in the rotational and translational class.
A third class of devices is the linear extension of the 134 beams distributed through the
truss. Sensors in this class would measure the relative displacement (strain) between the
nodes linked by a beam, or actuators would generate a tension or compression across the
member. We will reconsider the issue of sensor and actuator dynamics in the context of
relative weightings between the three classes in 5.2.2, but for these examples all devices
are idealized as broad-band. The influence coefficients, and later the Gramians, for all 485
candidate devices are computed and stored. Appendix B lists the first significant figures
for the first 18 flex modes of some of the input and output matrices we will use with this
example. The numerical data is furnished to allow a partial check of the model by a
researcher interested in verifying the results to follow, but the model should be transferred
on magnetic tape or generated from an original NASTRAN run with the data in reference
[63] to be accurate.
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For the LOS regulated variables,

LOS x (rad)
z=|LOSy (rad) 5-30
defocus z (m)

an output scaling, R; as described in section 3.2.1, is introduced so the effective output
units are in terms of the specified performance listed in Table 5-8.

(0.05 x 10°® rad)?
R,= (0.05 x 10° rad)® 5-31
1x 103 m)2

e -

The effect of this weighting, since the defocus is already well below the specification listed
in Table 5-8, is to sharply attenuate the impact of the defocus performance on the basis
scaling.

The spectrum of the disturbance, Figure 5-22, motivates a frequency-dependent
input weighting, U(s), (section 3.3.4) which, with a unit intensity 'white' process input,
produces the required spectrum. A two-state realization that does this is given by (Ay, B,

Cy) with parameters

u

o=10n e 5-32

-0, 0 [1/_0 o 0 - [ 10 ] rad
u 0 1 [

We are now in a position to produce an economical model by selecting modes
according to their significance in the disturbance to (weighted) regulated variables signal
path. Since we are not interested in rigid-body control for this example; we first delete the
six corresponding zero-eigenvalue modes. A total of 50 flexible modes, ranging in
frequency from 0.148 Hz to 32.83 Hz, and the corresponding mode shapes were computed
by NASTRAN, and we would like to rank order all of them. While we could try writing a
first-order system of order 102, (including two states for the input shaping filter), and
computing the ‘second order modes', 2= eig[WcWy), as described in section 3.3.3, the
software available would not manage a task of that size. Gregory's approximation,

equation 3-116, is not directly applicable either, since it does not account for a frequency-



dependent weighting. What we can do, however, is represent the signal path of interest
with input and output scalings, in the form of Figure 5-23, and assume (temporarily) that
the modes are completely independent. We may check the confidence of the independence

assumption (over an infinite horizon) with a check of Gregory's bound (equation 3-117).

T 1 T
—> Qle 2 2 Cﬁl
Ww(s) s +20,0,5 + @, =
w(s) T 1 | WS 2(s)

UGs) [+ 9;Ba - 2 C, —.@_ R}
$T+2008 + 0 LOS

Disturbance —

\

1 T
Con

T
—1 9\B4

2 2
s”+ 20 NS + Oy

Figure 5-23. Scaling Signal Path.

We may now compute the controllability and observability Gramians of the signal
path through each mode separately, which is inexpensive since the order of the system for

each channel is four, two states for the mode and two for U(s). A realization of a modal

channel is:
- - 2 T »
Ti- -2§ij -, Qde 'ﬂ 0
i i
0
1 0 0 0
di M| _ n;
T = + w(t)
Xy 0 A, Xy
= - - - Bu 5'33
) = R;”2Cz¢,-n,-(t)
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where Ay and By are realizations of input filter U(s) from equations 5-32 and Ry is the
output scaling, eqn. 5-31. With the ordering of equation 5-33 for the four-element state of
each modal channel, we partition the corresponding infinite-horizon Gramians so the upper
left, or [1,1] bloc of dimension 2x2, corresponds to the modal variables, [T] T!] T,

o
WiniWi \ n
Wi2Wa; (x, (dim=2) 5-34

W =

We may then estimate the oj for each mode by computing
Z;2 = eig(Wcl1,1] Wo[1,1]) 5-35

and, as noted by Gregory [49], within a lightly damped mode the two eigenvalues ( ¢j; and
Gjz) are very nearly equal, so we take their geometric mean as a modal index. As a check
on the validity of such an independent ranking, we also compute Gregory's bound
(equation 3-117) between adjacent modes. With a significant change in interpretation, but
very slight change in computation, we may interpret the upper left partition of the
controllability Gramian, W¢[1,1], which corresponds to the modal variables, as the steady-
state covariance from a broadband disturbance with the spectrum of Figure 5-22.
Removing the output scaling, R, we compute the regulated variable output covariance by

T
; 5-36

Elzz2]] =[0 C,o) W10 C,0)
where z; is interpreted here as the contribution of mode j to the regulated variables z.

Table 5-10 contains a ranking of the flexible modes by both criteria, the
deterministic o; (‘second order modes' or 'Hankel singular values') and the stochastic

contribution of each mode to the total (rss of x and y directions) line-of-sight error

response.
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Table 5-10. Modal Rankings.

Rank Flex Mode Ci Rarik Flex Mode LOS
Number Number (1-rad)
1 1 19.705 x 104 1 1 600.97
2 18 3.193 2 18 455.85
3 7 1.508 3 17 105.90
4 6 1.196 4 7 92.65
5 17 8.495 x 103 5 16 77.04
6 16 6.206 6 6 72.43
7 10 3.919 7 10 32.47
8 2 2.901 8 8 15.91
9 4 2.820 9 4 12.94
10 8 2.446 10 2 12.22
11 3 1.130 11 3 5.06
12 5 2.195 x 102 12 33 5.02
13 9 1.186 13 34 4.29
14 33 1.644 14 49 3.28
15 34 1.333 15 46 3.21
21 15 6.33 x 10! 30 15 0.72
29 14 2.20 34 14 0.25
35 11 8.55 x 100 35 11 0.09
38 12 0.49 38 12 5.3x10-3
48 13 9.00 x 10-19 49 13 0

Modal truncation will be based on the oj criterion, as discussed in section 3.2.2,
but it is interesting to note the similarity to the covariance contribution Hegg used [66] for
mode selection. We plot log[Gi/Omax] in the order listed in Table 5-10 along with
Gregory's bound (eqn. 3-116) in Figure 5-24. We see clearly there are two logical
truncations, one at 11 flex modes and the other at about 36. The dotted line in Fig. 5-24,
showing Gregory's bound, is much smaller than unity (0 on the log scale) for the modes
through the candidate truncation points and assures us that the independent estimates of the
(infinite horizon) oj are accurate. That is, if we had the computational power to determine
the oj's for ail 50 modes simultaneously, we would find similar results for all but a couple
of modes. We elect to truncate the model at the first 11 modes listed in Table 5-10, noting
this is not a contiguous, but an interlaced, model by frequency. It is also interesting to note
that with truncation at 11 modes, we would include the same modes whether we selected
them by the G;j criterion or their contribution to the LOS error, even though the ordering is

not exactly the same.
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o. 5. 10 5. 20. 25. 0. 3. 0. 5.
MODAL ORDER

Figure 5-24. Second Order Modes with Gregory's 'imit.

Figure 5-24 can be compared to Figure 5-4 from the beam example. Notice the
modal contributions to the signal path fall off more quickly for the beam by mode number,
but less so by frequency. The significant differences between the two structures is that the
modal density, by frequency, is far higher for the ACOSS structure than for the beam; and
that the ordering by o; and wj; is the same for the beam, but as shown in Table 5-8 is not for
the ACOSS structure. The modal density and the fact that the second-most important mode
is of relatively high order (18th flex mode) are among the primary causes of the controi
challenge this system presents.

With a model, a scaling signal path, and a globa! class of sensors and/or actuators
specified, we are prepared  scale the state basis, and find optimal distributions of efi.ctor

authority.

5.2.2 Relaxed Sclutions
One of the first results from the relaxed problem and the global class of 485

actuators was finding a strong distinction in overall authority between the three device
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classes. The translational force devices are the strongest and, if they are admitted to the
problem, no other type of device will remain in the converged solution. The extensional
force w.zvices, in contrast, were the weakest and, if any other class was admitted, no
extensional devices would remzin. Therefore, we initially exercise the algorithm for each
of the three classes of actuators alone. The model basis is scaled to 'throughput-scaled' in
accordance with Table 3-1, and the average energy (J2) norm operating upon the half-order
(n) Gramian is selected for the optimization parameter. The dme horizon over which all
Gramians are integrated is set at one period of the first flex mode, or 6.76 scconds. For
each class of actuators, we first compnute the fully relaxed solution with a total power
constraint of unity, M < 1, then comp.te one or two further constrained solutions holding
the individual constraints to unity, m; < 1, while raising the total power to some higher
level. The ievels are not chosen completely arbitrarily, but correspond to the total number
of devices in some similar selections by Hegg and Kissel [66] by their algorithm (section
3.2.2) for the same Model No. 2. Recall that the absolute magnitudes of the constraints
are not as important as their proportions. Figures 5-25 through 5-33 illustrate the
configuration of these solutions, and Tables 5-11 through 5-13 list the actuators in the
solutions with their distributions of authority for the several constraint cases imposed.

Figure 5-25. Extensional Actuators, Fully Relaxed
Distribution
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Figure 5-27. Extensional Actuators, '1/14' Constrained

Figure 5-26. Extensional Actuators, '1/10' Constrained
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Figure 5-29. Translational Actuators, '1/5' Constrained

Figure 5-28. Translational Actuators, Fully Relaxed
Distribution
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Figure 5-31. Rotational Actuators, Fully Relaxed
Distribution

Figure 5-30. Translational Actuators, '1/12' Constrained
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Figure 5-33. Rotational Actuators, '1/11' Constrained

Figure 5-32. Rotational Actuators, '1/5' Constrained



Table 5-11. Extensional Actuator Solutions.

Figures: 5-25 5-26 5-27
Constraints: Total Power M: 1 10 14
Individual m;: (n/a) 1 1
Actuator No (i) Nodes Distribution
25 6 10 734 1 1
68 10 16 170 1 1
70 9 15 096 1 1
7 4 6 1 1
66 8 14 1 1
75 13 19 1 1
78 14 28 1 1
86 19 30 1 1
82 15 26 .596 1
23 6 13 462 1
28 9 910 .361 1
18 3 8 1
3 2 3 .363 949
73 12 18 219 564
88 17 31 352
71 11 17 136
Total Devices in Soln, N + Nyi: 3 13 16

A significant result emerges from the fully-relaxed (individual constraints m; not
active) solutions for all classes, and that is the optimal distribution of authority is
concentrated in relatively few devices. There are 137 potential extensional actuators, but
only three remain in the fully relaxed solution of Figure 5-25. Somewhat more
translational and rotational actuators are included in their respective fully-relaxed solutions
(Figures 5-28 & 5-31, but still only a fraction of the 174 total of each class. This is a
particularly practical result, since we would like to be able to control the structure with as
few as necessary. Notice that while the structure has some symmetry, the disturbance
entering the reference signal path is not symmetric, hence symmetric mode shapes are not
equally weighted. As we bring into effect proportionally smaller individual site constraints,
the total number of devices increases, but not dramatically. Notice also as the total power
increases, devices reach the individual constraints and new ones enter from the inactive
partition. A few translation devices apparently defy this expected behavior: devices 260
and 266 as shown in Table 5-12, in particular. Inspecting the figures corresponding to the
extensional solutions shows a strong preference for the members linking the upper and
lower support trusses. This is not too surprising, since there are mass concentrations on
both ends of the main truss, which the optical line of sight traverses several times. We will
put off discussing the actual controllability norms associated with these solutions for the
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moment, but suffice it to say now that the degradation from the fully relaxed solution to the
1/14 constrained (M=14, m;=1) solution is about 74% of the initial value.

Most of the structural modes retained as significant in the disturbance-to-LOS signal
path are either solar panel motions or modes of the lower equipment bay with the stiffer
upper truss across the relatively soft isolator springs between them, as can be seen in the
sketches in Appendix B. There were no strong extensional devices for the solar panel
modes, so they appeared largely ignored. However, there are translational actuator sites
that do affect those modes strongly and they emerge in the next series of solutions, listed in
Table 5-12, with corresponding Figures 5-21 through 5-23. Another interesting
observation about these solutions is the strong emphasis in the 'z' direction, which
supports control of modes across the isolators. There also appears to be a roughly even
split between authority for the lower equipment bay with its solar panels and the trusses.

Again, we will put off more quantitative discussions for the moment.

Table 5-12. Translational Actuator Solutions.

Figures:  5-28 5-29 5-30
Constraints: Total Power M: 1 5 12
Individual m;: (n/a) 1 1
Actuator No(i) Node Direction Distribution(&;)
281 34 Z 528 1 1
303 57 Z 074 461 1
254 1 Z 060 .850 1
260 7 Z .021 1
266 13 yA .016 1
261 8 V4 .003 828 1
282 35 yA 512 1
273 26 Z 1
294 48 Z 077 .291 811
147 10 X .767
288 42 YA .054 279 712
296 50 Z 077 279 .620
301 55 VA 022 225 .601
140 3 X .035 .146
143 6 X .030 114
269 16 YA 328
202 7 Y 124
236 48 Y .001 .010 .033
245 57 Y 001 005 005
Total Devices in Soln, N, + Ny;: 14 13 17
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Distributions for rotational actuators are shown in Figures 5-31, 5-32, and 5-33,
which accompany Table 5-13. The emphasis on the solar panel tips appears again. Note
the preponderance of authority in the 'y’ direction. In the upper support truss the solutions
have found the primary and tertiary mirror masses (nodes 1001 and 1003), which may not
be physically admissible. We could go through the model and purge any inadmissible sites
then rerun the solutions without them, but did not do so for any of the examples presented

here.

Table 5-13. Rotational Actuator Solutions.

Figures: 5-31 5-32 5-33
Constraints: Total Power M: 1 5 11
Individual m;: (n/a) 1 1
Actuator No(i) Node Direction Distribution (&;
421 1001 Y 492 1 1
419 57 Y 216 1 1
410 48 Y .164 .908 1
426 2830 Y .487 1
391 28 Y 483 1
393 30 Y 483 1
418 56 Y 1
411 49 Y 1
373 4 Y 1
352 48 X .082 273 .604
361 57 X 027 273 .604
423 1003 Y 326
468 48 Z .018 095 216
395 32 Y .084
396 33 Y .084
427 3233 Y 084
Total Devices in Soln, N, + Ny 6 9 16

Returning to the issue of relative strength among the three classes of devices, we
know it is possible to add a weighting among the classes in order to reflect their relative
effectiveness. After all, an extensional member device reacting entirely against the structure
ought to be a stronger device than an equivalent 'unit' translational force device, which is
idealized as reacting against inertial space. In the current scaling we are in effect stating
than 1 Newton of force reacting between two nodes comes at the same price as 1 Newton
reacting against free space, and at the same price as 1 Nt-m of torque also reacting against

free space. Furthermore, any relative weighting ought also to depend upon frequency,
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since the translational and rotational devices are idealizations of hardware that has no DC

authority, while the extensional class very well might.

References [64], [65] and {66] contain summaries of a broad range of actuator
dynamics and their incorporation into a structural dynamics model. Actuators are divided
into two broad classes: transmission and reaction. The distinction stems from the
mechanics exploited to generate the control force. Reaction devices directly force some
small mass, and the reaction force against the structure is the control force, while
transmission devices drive some displacement which elastically transmits a control force.
Examples of reaction devices are translational proof-mass actuators or reaction wheels.

Figure 5-34 illustrated the signal flow of this class.

u
-1 >
Reaction Force
u + ) 1 X
z $2 Displac t
Drive Force - 5 placemen
G(s)

Figure 5-34. Reaction Actuator.

The driven mass has inertia, I, and feedback G(s) represents a combination of
device-particular dynamics, such as damping elasticity and non-linear limits, as well as
local active compensation. The main point of Figure 5-34 is that the reaction force from
accelerating the actuator mass, which always has physical limits on displacement and rate,
is the output force, and none can be generated at DC. Note also there is not intrinsically
any high-frequency roll-off from the signal path in Figure 5-34, but this would be present,
of course, from other dynamics such as electrica! driving circuits. For transmission
devices, on the other hand, a displacement is important and we diagram the signal flow of

this class in Figure 5-35.
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Figure 5-35. Transmission Actuator.

Examples of transmission devices include jack screws, cable-tendon devices, and
piezo-electric actuators, the latter having particularly small moving mass, and all of which
react against the structure. A structural dispiacement signal, q, enters Figure 5-35 and
represents the fact that the control force depends upon relative displacement. The actuator
stiffness, Ka, may be a part of the structure, but the main point is there is authority at DC
and a mechanically-induced high-frequency roll-off. Control-moment gyros are a
particularly important class of device which do not quite fit either classification. They are
closer to a transmission device than to a reaction device, with the interpretation of Figure
5-35 that the gimbal rate and structural rates replace the mass and structural displacements,
and the actuator stiffness represents the rotor momentum. More like a reaction device,
however, is the fact that a CMG does not have DC authority, but this may be captured in
the actuator stiffness by making it a function of the gimbal angle, specifically K; = h
cos(x), where x = O represents the nominal gimbal angle with rotor momentum h
perpendicular to the CMG output axis.

The role of local compensation, G(s), in Figures 5-34 and 5-35, is often
overlooked in analyses of sensor and actuator dynamics for structural control. It is not
likely that the control signal from the vehicle will be the actual drive voltage for an actuator,
which 'sees' the electro-mechanical dynamics of the device itself. Flight hardware
incorporates local compensation to make the unit appear as a simple linear gain over a
specific bandwidth, and the high-frequency roll-off may also be significantly sharper than
that of a simple model. For control synthesis, then, it may well be justified to model

sensors and actuators as all-pass constant gains, but evaluation then should include the
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locally-compensated device dynamics as well as the most significant unmodeled structural
modes. This does not imply, however, that local compensation eliminates the usefulness
of frequency-dependent weightings for sensor and actuator selection. The fundamental
physical differences of the device classes or different point-designs within a single class
imply favoring some frequencies over others. We could construct frequency-dependent
weightings, such as shown in Figure 5-36, for devices applicable to the examples of this
section.

These weightings may be derived from actuator dynamics, but may reflect other
information as well. The roll-on rates of the reaction devices (and the CMGs) model
excursion limits of the reacting mass, not linear dynamics. The steeper roll-off of the CMG
represents the effect of a gear train commonly used to drive the gimbal. With a family of

plots such as in Figure 5-36, we may construct 2pproximating input or output filters, U(s)

CMG
Db Extensional Force
Reaction Wheels,
Proof-Mass Act.
\ ]
1
Controlled Modes

Figure 5-36. Relative Weightings.

and Y(s), respectively, and append them to the sensor or actuator signal paths as shown
Figure 3-4. This was done for the reference signal path from which we derived basis
scalings, with U(s) representing a spectral filter for the disturbance, but it may also be
done, with different U(s), for computing the individual site Gramians.

Deciding what the relative weights ought to be is a bit of an aside, so we continue
by considering a simple case with the weights assigned in proportion to the controllability

norm of the relaxed solution for each class alone, and no frequency dependence. That is,
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the controllability norm of the best solution from Table 5-12 (translational force devices) is
about 780,000 that of the fully relaxed solution of the extensional devices, so we weight
(up) all the extensional devices by the precise ratio. Likewise, the translational solution's
norm is about 37 times larger than that of the rotational devices, so the latter are weighted
by that amount. Weightings are actually applied to the individual Gramians, or equivalently
the square roots of the weights are applied to the corresponding influence coefficients. We
expect the result will be to bring all classes of devices into the solution, and this is in fact
the case, as detailed in Table 5-14 and Figure 5-37. Notice that the strongest devices from
the fully-relaxed solutions of each class are not present in Figure 5-37, but the emphasis on
solar panels and main truss extension and bending remains. The effect of including all
classes, albeit with some positive weightings, is a controllability norm 4.1 times larger than
that of the fully-rclaxed translational solution alone, which was the class retaining unity
weighting in this example. We would expect exploitation of the different classes to yield
better solutions than a single class, but interpretation requires more engineering meaning

behind the relative weights rather than just to create an interesting result as in this case.

Table 5-14. Combined Actuator Solutions.

Figure: 5-37
Constraints:  Total Power M: 100
Actuator No (i) Node(s) Direction Class Distribution (€;)

236 48 Y Translation 60.39
71 11 17 Extension 14.01
294 48 VA Rotation 13.37
303 57 VA Extension 10.62
361 57 X Rotation 1.19
68 10 16 Extension _042

Total Devices in Soln, Ng: 6
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Figure 5-37. Fully Relaxed Distribution for All Classes

We would like some evaluation of these solutions, other than their respective controllability
norms, before proceeding with the expensive step of combinatorial search for fault-tolerant
configurations. We turn to the LQ regulator for such a check, motivated as in the beam
examples by its simplicity and the fact the stochastic performance of the full-state feedback
regulator is an upper bound to the performance of an LQG model-based compensator
operating on noisy measurements. Furthermore, we have the opportunity to compare
results with actuator selections by Hegg and Kissel [66] using Fogel's [42], [22] modal-
influence coefficient algorithm, as reviewed in section 3.2.2. Five of their selections are
extracted for comparison here- 'Examples A, B, C, E-5 and E-11', in their nomenclature-
and are plotted on Figures 5-38 through 5-42, respectively. For each of their examples,
Hegg and Kissel computed the full state feedback regulator based on LOS output weighting

and uniform control weighting, with a cost functional in the form

1 oo t

L
Jio= lim E lf [zT(‘t)Q,z(t) + r,,uT(-c)u(t)] dt 5.37

where Q; = diag [qx qy q.] for the three components of the optical line of sight, and ry is a
scalar. For each of their examples, Hegg and Kissel experimented with the state

weightings until the stochastic response of the system to the disturbance spectrum of Figure
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Figure 5-39. HK, Example B

Figure 5-38. HK, Example A
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Figure 5-42. HK, Example E-11

5-15 met ine pointing requiremznt of Table 5-8, of which the transverse requirement of
.05 prad was the stressing specification. Later they experimented with more modes in the
evaluation model than the design model and more sophisticated (and realistic)
compensators, such as those resulting from the LQG/LTR methodology, and considered a
host of other important concerns with control of flexible structures. We will use their LQ
regulator results as a point of departure for experimenting with different actuator
configurations, specifically the various relaxed solutions. We fix their LQ weights for a
class, and compare the closed-loop pointing performance, including control effort and the
overall LQ cost. Only the 11 controlled modes are included in the regulators. Several
reasons justify this. First, the purpose of the comparison is the relative performance of
different actuator configurations. Suppose we design the regulator with respect to the
controlled modes only, then evaluate it against some larger model. The unmodeled modes
cannot be destabilized, since they are not feedback in the idealization of the regulator. They
will respond to control signals (control spillover) and to the disturbance, and the latter
response is the same for any actuator configuration. Some checking reveals the dominant
term for these examples in the LQ cost (eqn. 5-37) is the control signal, and the value of the
cost varies only a few percent as more modes are introduced into the evaluation model in

the order of Table 5-10. More important, however, is the fact that the relative ordering

141



between the different actuator configurations does not change by including more modes.
Second, we wish to conduct some Monte-Carlo experiments and some evaluations which
enumerate every failure mode, and are interested in computational economy. We are
assuming, in this case, that the mode selection done by the reference disturbance-to-LOS
signal path is an appropriate choice for regulator design, and in this case it appears to be so.
If not, it is certainly possible to revisit the mode selections, using the new actuator-to-LOS
signal path as well as the disturbance-to-LOS signal path for mode rankings. Finally,
while a more realistic evaluation might be feedback from the linear estimator and physical
signals rather than direct modal feedback, this would be a significantly longer sequence of
steps for which the LQ regulator represents an upper bound of performance.

Table 5-15 is a summary of LQ regulator closed-loop comparisons of the several
relaxed solutions of Tables 5-11, -12, and -13, and five comparable cases, 'A’, 'B', 'C,
'E-5', and 'E-11', from reference [66], plus a few other actuator selections we will discuss
momentarily. The first columns list the total and individual device power constraints,
which while strictly applicable to the relaxed solutions only, show that they match the total
authority of the examples of Hegg and Kissel. The third column shows how the solutions
differ; with continuous admissible power levels there are almost always more active devices
in the relaxed solutions than the minimum. The output weightings chosen by Hegg and
Kissel are listed, and their control weight, ry = 1017, was fixed for all cases. Notice how,
in order tc obtain roughly the specified pointing performance, the output weights are
reduced for the weaker actuator classes. The stochastic pointing performance and control
effort are listed in the central columns in physical units. The LQ cost, JLQ, is not
comparable across classes of devices because different weightings were used for each
class, so the relative cost with respect to the best solution among those listed within a class
is displayed. In the same manner, the relative reachable volume controllability norms are
listed in the right-hand columns with one last caveat, they are also scaled by the total
power, M, as well as with respect to the best (always the fully relaxed) solution in the
class. Dividing the norms by M allows comparison of configurations with differing total
power within a class. For a fixed distribution, the absolute size of the norms always
increases linearly with the total power. We list both the average energy related norm (J2)

and the total volume norm (J3) for the extensional cases, because one solution using the

142



suosuredwo) dooT pasop) jo Arewwng “G1-C d[qeL

6Ly’ S0l 9Z'T | 980 68¢€ 091 SR I (21) 01D AUOW
8Ly I 0T1 |91 TTS 101 In|r I (ODoe)d WO 8
(41} 01 €1 | TTL $TT 861 91 |1 I pautensuo) 11/ €€
I 81T oVt | 221 1Ty 1¥T 9 |[eu | 11 poxey AImg 1€
01¢s” 148! 9¢'T | S80 16V T8I It 11 [I-F1esSI/B33H  T¥
966’ LS'T S8'1 |[0Z1 90'S €LE 6 |1 S paurensuo) ¢/ ¢
I €L’ €0CT |[TTI €88 LTV 9 |eu | ¢ poxe[dy AImg 1€
6£00° 1T | 09T | ¥6T ¥6v 1SS |gO (O 01| § [T | S S-H1PSSDI/333H 1
w-IN z01 SIOJeMIOY [eUONEIOY
SIS €T’ vE'LL | 90T 80T 9pI° AS! u 153 O[IR)-MOW L}
€96’ I 80Vl | 9iL° 901" T¥T L1 |1 4 paurensuo) ZI/I  0O¢
1 801 9ISl | 9€8° ZIT OSE vl | Bu | TI poxe[dy Ay 87
12T ST €EL'SE | ¥S6° LS8 LSS |01 1-01 01 4B u D IssDIB3H  Op
IN 01 SI0JeN}OY [euone[suel ],
079" YL SI'l 06'€ | LET SOT €LT 91 | 1 14! paurensuo) pI/1 LT
059’ I 79'1 vwSs | IvE vLT LS A poxepy g <7
919" Ov¥ I 6€€ | L6l SI'l SOT vl| 1 14! g 19ssDI/B3oH  6¢
99¢"  LTE 9L'1 96'S | 08T v¥e 809 o1 |1 (1] (2f) oreD-AUOW
10V €ST L1 ws [ 6L1 18€ v9°S or |t 01 | (e ODoHed-AWON  9p
968"  099° v0'1 vS'E | €TT S66° 961 o1 |1 01 | 'nsuo) O1/1 “WuoN ‘1R
989"  66L’ LE'T vy | LET 6ST LLE €1 |1 o1 paurensuo) OI/1 92
059’ I 144 6€9 | I¥'E TLE €SIT € |eu | o1 poxepy Ay 67
€L9° 9IS SI'l 68€ | 681 LST €€T |40 {01 ¢O1 or |1 ol VOISSDI/B39H 8¢
L.— 0001 00°S 00'S :0adg SIOJENIOY [EUOnURIXT “gamsy
(SSE[O 301A3D UTIIM dATIR[AI) INgOl | wrl pertizQf !
Alyymil  WAG-m)opu] O | jonuoo  snoojep & x| Ab xb ImaoN tw ol
uuoN AN[iqerjonuo)) __ suu ‘oouewopad YO1 mdinQ O SIOIBMOY  SIUMRNSUO))
doo pasor) SIyS1om 01 Jo JquunN

143



latter is included. For a total power constraint of M<10 and individual constraints of m;
<1, the optimal distribution with respect to the total volume norm happenes to be in a
‘corner’, resulting in an all-integer solution with an empty active partition (N, =0 and N;
= 10) at convergence. This is a curiosity, but the reason the solution was included is that it
happens to be better, with respect to the LQ cost, than any of the other M = 10 class
configurations encountered, so it is of interest to inspect that controllability norin (J5) for
the other sets of 10 extensional actuators as well. The design and evaluation model for all
cascs was the same 11 modes selected by the disturbance-to-LOS signal path ranking, and,
since the state weighting is defined in terms of physical outputs, the LQ results are
independent of the basis. A reader comparing Table 5-15 with the original results by Hegg
and Kissel (Table 6-1 in [66]) will note the LOS pointing reported by the latter is not
exactly the same. We suspect the discrepancy stems from the use of larger evaluation
models than 11 modes, but are not certain, and the differences are small. With this
somewhat lengthy list of details in mind we may now discuss some findings from these
comparisons.

One question worth posing from the results on Table 5-15 is whether or not the
additional computational cost of using the Gramians of dimension n2 instead of influence
vectors of dimension n is worthwhile in terms of producing superior solutions. The
answer, at least with respect to the particular LQ regulator used for the evaluation is
'sometimes, but not always'. The translational and rotational cases illustrate how actuator
distributions of Tables 5-12 and 5-13 allow better line-of-sight pointing with lower control
effort than the comparable selections of Hegg and Kissel. In the case of the translational
configurations of Table 5-12 (and Figure 5-30), an overall LQ cost reduction of a factor of
2.5 is obtained with respect to Example 'C'. This was the largest margin noted with
respect to any of the selections by Hegg and Kissel [66]. For the extensional actuator
class, however, distributions based on the average energy (J2) norm are not any better,
although the total volume (J3) optimal distribution is. There was no general superiority
observed for solutions using that norm for other actuator classes, however.

Under the 'Controllability Norm' columns of Table 5-15 we may see the relative
measures of the reachable volume within the three actuator classes. The 'fully-relaxed'

solutions are, of course, always the best within a class, and the comparisons are
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normalized to that solution. Note how, as the proportion of the total power allowed at an
individual site is lowered, i.e., as the ratio of m;/M decreases, the optimal size of the norm
falls. The worst-case loss imposed by the individual constraints noted was 26% when any
extensional actuator was restricted to 1/14 of the total power, and the minimum impact was
for the translational class. While we knew the controllability norms could not increase as
the feasible region of actuator authority is constrained, the resulting regulator performance,
in all cases noted here, actually improved (JLQ reduced) as the individual site constraints
tighten. We may also see that all of the selections by Hegg and Kissel had controllability
norms from 22% to 52% that of the relaxed solutions, with one notable exception. The
five-rotational actuator selection 'E-5' had a controllability norm of less than 1% that of the
fully-relaxed solution. The resulting regulator performance was quite a bit closer, though
still inferior to the performance of the fully-relaxed distribution. Apparently the
controllability norms do not follow the LQ regulator performance particularly closely. In
an effort to see a bit more into just how the two parameters correlate we turn again to a
Monte-Carlo experiment.

In a manner similar to that used for evaluating the fault-tolerant actuator
distributions for the beam, we select three random sets of actuators. Each set has 100
unique configurations of actuators, and the number and class of actuators within a set are
comparable to examples 'A’, 'C’, and 'E-11' of Hegg and Kissel [66]; that is,
configurations are of 10 extensional, 12 translational and 11 rotational devices. The
probability of selecting any particular site for inclusion ir any particular configuration was
uniform, although configurations with any duplicate sites were later eliminated, as would
have been any entirely identical configuraiions, had the latter occurred. Using the output
weights of Table 5-15, the closed-loop performance of the LQ regulator and the open-loop
controllability norms were computed for all 100 configurations within a set. Unlike the
earlier Monte-Carlo experiment, these do not include actuator failures. We plot the
controllability norm against the regulator cost in Figures 5-43, 5-44, and 5-45.
Specifically, the average energy norm (J2) in the 'throughput-scaled' basis is plotted,
which was the parameter used for most of the solutions presented. Normalization of both
axes is with respect to the best case encountered in the particular set, and the logg scale

was employed for the controllability norms of the translational and rotational sets for
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Figure 5-45. Rotational Actuators, Throughput Scaled

ninstration ornly. Notice that while there is no clear functional relation between the LQ cost
and the controllability norms, nor had we a theoretical expectation of one, there does appear
to be a useful correlation. The relatively dense populations of instances in the lower left
corner of these plots indicate ‘missed-oppostunities', configurations which, while having a
low controllability norm, still allow a good regulator. The empty upper right corner is
more important, however, illustrating how a good controllability measure appears to insure
against a bad LQ regulator. The best configurations, with respect to the LQ cost, are
illustrated in Figures 5-46, 5-47, and 5-48, and a summary of these is also included on
Table 5-15. None of the randomly selected extensional or translational configurations
produced better regulators than either the fully-relaxed or constrained distributions;
however, for the rotational class, 3 of the 100 produced a lower LQ cost than the
corresponding best relaxed solution (with 1/11 individual constraints). On the other hand,
11 of the rotational actuator configurations resulted in iower LQ cost than example 'E-11’
by Hegg and Kissel, and nearly all, 96 of the 100, translation configurations had lower

cost than example 'C'. It seems if the LQ cost (for no failures) is truly the parameter to be
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Figure 5-47. Translational Actuators, Monte-Carlo Best

Figure 5-46. Extensional Actuators Monte-Carlo Best




Figure 5-48. Rotational Actuators, Monte-Carlo Best

optimized, a little random searching may turn up about as good or better a configuration for
this system as either the approach in this thesis or Fogel's algorithm [42] as implemented
by Hegg and Kissel [22,66], although the latter fared worse against the Monte-Carlo
experiment. Notice, also, that with respect to the controllability norms, the best of the
random samples ranged from about 40% to 50% of the theoretical best represented by the
individually-constrained solutions. Of course, if the LQ cost is the parameter, then one
could construct an algorithm with it as noted in section 3.2.3.

It is relatively easy to change the basis of the controllability Gramian for any
particular actuator configuration and recompute the norms. Since the output-weighted LQ
regulator is independent of basis, this provides a means to examine the effect of the basis
scaling and the norm selected. This was in fact done, and a few cases are reviewed here.
While the correlation between LQ cost and the J3 controllability norm may appear coarse in
Figures 5-43 through 5-45, it is possible to make it much worse with an inappropriate basis
scaling. For example, in developing several candidate scalings in Chapter 3 we pointed out
the basis called 'output-normal' (with W.=X2 and W,=I) was quite inappropriate for
actuator optimization. Figure 5-49 is a plot similar to 5-45 except the controllability norm
has been computed in the 'output-normal’ basis. Notice the loss of correlation and

presence of some ‘'upper right corner' instances of configurations with a large
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controllability norm but particularly poor regulator performance. The basis ‘output scaled’,
which selects the disturbance observability Gramian as the normalizing surface, results in a
plot, Figure 5-50, as well correlated as that of 'throughput-scaled’. Indeed, all of the basis
scalings of Table 3-1 suggested for actuator selections (input normal, throughput scaled
and output scaled) produced reasonably well correlated plots with the minimum eigenvalue
(J1) and average energy (J2) norms, the latter appearing slightly sharper. Several
inappropriate basis scalings were also examined, such as the unscaled modal variables, the
'balanced’ basis, and 'output normal’, and most of them produced poor to bad correlations.
One of the most nicely correlated plots was for the total volume (J3) norm and the
extensional actuators, as shown in Figure 5-51. As can be seen from Table 5-15, the
optimal distribution for this norm also produced the best regulator performance in its class,
and Figure 5-51 indicates that norm is a particularly sharp indicator for extensional
actuators. Recall, however, that the J5 norm is unaffected by basis scaling, and while
Figure 5-51 was actually computed in the 'throughput-scaled’ basis, the plot looks the
same for any other basis scaling. For the class of rotational actuators, the J3 norm is not as
sharp as the J2 norm, as can be seen by comparing Figures 5-52 to 5-45, and no rescaling
can change it. Considering all of the combinations of scaling, controllability norms, and
actuator classes examined, no selection of norm and basis appeared consistently better than
the average energy norm (J2) and 'throughput scaling’. This result was also observed in
the beam examples.

We have spent some time examining the relaxed solutions bzcause they are
relatively inexpensive to compute and allow the development of some confidence in their
relation to one form of closed-loop compensation. All of the configurations used for
comparison, either those of Hegg and Kissel or from the random selections, were 0-1
integer-constrained, so to make the comparisons entirely even it would have been
appropriate to search for the best 0-1 integer-constrained solutions from the relaxed
solutions. This is a relatively expensive step, however, and it is an attractive feature of the
overall approach of this thesis is that some useful insights can be obtained before initiating

a combinatorial algorithm.
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5.2.3 Fault Tolerant Solutions

We turn next to considering two examples of fault-tolerant and 0-1 integer-
constrained actuator selections: the 10-clement extensional and 5-element rotational
classes. We will search for distributions that are best for the worst-case of up to two
failures. In the case of the five rotational actuators, the component reliability and
end-of-life (EOL) requirements could be similar to those detailed in Table 5-5. We have
not carefully addressed the question of determining just what the minimum number of
functional components need be at EOL, but assume it has been determined, perhaps with a
sequence of individual site constraints on the fully relaxed solution coupled with some
other evaluation such as was done with the LQ regulator for Table 5-15. For the
extensional case, requiring a minimum of eight out of 1C to be EOL functional cculd be the
result of a system reliability requirement of 0.95 with independent actuators of reliability
0.9113, which in turn is representative cf components with a MTTF 11 times longer than
the mission duration. We elect to consider only the worst-case failure weighting here,
because these are expensive searches. Furthermore, with the expected-value weighting and
for failure levels a small fraction of the total, the optimal distribution tends to follow the no-
failures distribution closely. In the case of the five rotational actuators there are 10 failure
modes of two failures to be examined for each potential e)change, and 45 modes for the
extensional case.

Starting configurations are derived from the '1/5-constrained' relaxed solution of
Table 5-13 for the rotadonal class, and the '1/10-constrained’ relaxed solution of Table
5-11 for the extensional class. The non-integer components of the active list are lumped
into candidate 0-1 distributions, and the Euclidean distance from the relaxed solution used
as a merric. Since the search algorithm is '1-exchange’, we also eliminate the starting
candidates that are '1-exchange' apart; that is, we require at least two sites to be different
between all starting configurations. A limited search neighbornood is specified based upon
the size of the components of the projected gradient of the relaxed solution for the lower
inactive partition, £y, and the top several sites according to their individual ranking by the
controllability norm or maximum eigenvalue. The latter indicates the relative strength of a
site in its single strongest direction. These criteria are quite heuristic, but after identifying a
candidate optimum from the limited neighborhood search, the solution can be verified over
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a larger neighborhood. In no case was further improvement noted over the initial search.
We are interested in two distinct types of solutions, the first is the worst-case failure
weighted configuration, labeled 'F-Opt', and the second is the no-failure but 0-1 integer-
constrained solution for which we adopt the label 'I-Opt’. The 'F-Opt' solution is also 0-1
integer-constrained, of course. The 'I-Opt’ configuration is a by-product of the algorithm
in the sense that the algorithm keeps track of the best no-failure configuration encountered,
but does not modify the search in any way for it. We may, and did in fact, run the
algorithm with no failure modes to explicitly search for the 'I-Opt' configuration. Table 5-
16 summarizes some of the results of the combinatorial searches, including the VAX 8650
CPU time required with the non-compiled 'CTRL-C' instruction language ceding. While
the total time expended could (and should) be significantly reduced with compiled code, the
relative time between the cases is interesting and the price paid for searching over failure
modes is apparent. Figures 5-53 and 5-54 illustrate these configurations, noting ihe

devices that appear uniquely in the 'F-Opt' or 'I-Opt' result.

Table 5-16. Combinatorial Solutions.

Class: 5 Rotational 11 Extensional
No. of Starting Configurations: 3 14 4
Initial:
Neighborhood Size 37 49 33
CPU time 21 min 16 min 150 min
Veiification:
Neighborhood Size 149 149 79 137
CPU time 20 min 8 min 74 min 13 min
57 X 361 3 2 3
30 Y 393 7 7 4 6
4485 Y 410 410 23 6 13
57T Y 419 419 25 6 10
1001 Y 421 421 27 8 10
2830 Y 426 66 66 3 14
51 Z 477 68 68 10 16
70 7C 9 15
73 12 18
75 75 13 19
78 78 14 28
82 15 26
86 86 19 30
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All four of the solutions shown were identified only '1-exchange' distant from one
of the initial starting configurations. The 'l1-exchange' neighborhood arcund each of them
revealed no further improvement. While this might have been expected for the no-failures
'I-Opt’ solution, it was urexpected good fortune for the failure-weighted cases and
confirms the usefulness of the relaxed algorithm for limiting the search of the combinatorial
algorithm. For the rotational actuaiors the no-fail best that was noted during the initial
search for the 'F-Opt' solution was about 28% poorer in terms of the controllability norm
than the upper limit represented by the relaxed solution, so a separate search was conducted
explicitly for a no-failures 'I-Opt' solution. A better one turned up with about half that
degradation and is listed in Table 5-16. On the other hand, the best no-fail solution
encountered during the search of the extensional actuators was only 0.2% below the

theoretical limit, and was simply verified over a larger neighborhood.

For an evaluation of these solutions, we use again the LQ regulator as was done for
the several relaxed solutions. The weightings are fixed for each class of devices, and the
gains are recomputed for each failure mode as a simple reconfiguration scheme. We
compare examples ‘A’ and 'E-5' by Hegg and Kissel to the 'I-Opt' and 'F-Opt' solutions
for each class, and, since we have it, the best (with respect to LQ cost and no failures) from
the Monte-Carlo search with the extensional actuators. Table 5-17 summarizes the LQ cost
and average-energy controllability norm (J2) for these cases, noting the no-failure
performance and worst-case with respect to two failures. The LQ cost is listed with respect
to the no-failures best case considered here, but the controllability norm is listed with
respect to the upper limit represented by the appropriately constrained relaxed solution from
Table 5-15. That is, the theoretical upper limit for the configurations of five rotational
actuators is the '1/5-constrained' relaxed optimum and the corresponding limit for the

extensional actuators is the norm associated with the '1/10-constrained' solution.

For a better look at the effect of failures on the several configurations, we plot in
Figure 5-55 the controllability norm against the LQ cost for each failure mode, and in the
case of the rotational actuators include the five 1-failure modes as well. Figure 5-56 is the
corresponding plot for the extensional devices. Also included on each plot is the unfailed

mode, which may be identified by the point lying furthest toward the the top left for each
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configuration. A log)o scaling is necessary for the rotational actuators, and the strong
degradations indicate three point torque devices are too few to control the structure to the
specified levels, but that detail does not detract from the point of the example.

Table 5-17. Performance with Failures.

JLQ Controllability Norm
relative to no-failures best relative to upper limit
Soluti No-Fail Worst-C No-Fail Worst-C
Hegg & Kissel-A 1 1.42 .646 302
F-Opt 1.14 1.89 988 .682
I-Opt 1.20 2.25 .998 497
Monte Carlo (J2) best 1.49 4.72 317 .147
Hegg & Kissel-ES 1.60 255 .00413 3.55x108
F-Opt 16.7 38.4 716 .00396
I-Opt 1 38.4 .833 .00264

Both the 'I-Opt' and 'E-5' configurations have a single particularly important
torquer, the loss of which causes a significant degradation in performance with respect to
either the J2 or J1 @ measures. This may be seen in Figure 5-55 by the widely split groups
of points for these configurations. In the case of 'E-5', the strong site is at node 35 on the
upper support truss in the X direction, and for the 'I-Opt' configuration it is at node 57 on
the solar panel tip, also in the X direction. With a similar configuration, differing for only
two of the five devices, the 'F-Opt’ set is able to improve the worst-case controllability
norm by about a factor of 1.5, but with a price of about a 17% degradation in the norm for
no failures. The coarse correlation between the controllability norm and LQ cost is
apparent in Figure 5-55. While only the single worst failure mode of the I-Opt' and 'F-
Opt' configurations degrades, with respect to J2, to that of 'E-5' for no failures, if ordered
instead by LQ cost, the 'F-Opt' configuration for no failures is markedly poorer, by a
factor of 10, than either the 'I-Opt’ or E-5 configurations.

With proportionally fewer failures, the extensional actuators exhibit far milder
degradations over failures, so a linear scale is used in Figure 5-56. Notice again how the
F-Opt' solution has improved the worst-case performance of the 'I-Opt' configuration,
both with respect to J2, which is a direct result of the search, and with respect to the LQ
cost indirectly. All of the 'F-Opt' failed configurations are stronger, with respect to Jp,
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than configuration ‘A’ for no failures, however, the latter offers slightly lower LQ cost than
either the 'F-Opt’ or 'I-Opt’ configuration. This example is included in part to illustrate an
open issue in this research: the relationship between the open-loop controllability and
observability properties as an indicator of closed-loop performance. All three
configurations- 'A' by Hegg and Kissel, 'F-Opt’, and 'I-Opt'- are superior to the best of
the smail Monte-Carlo search, indicating they may well be close to the best possible for the
LQ regulator. Note that if we are interested in fault-tolerant performance, random
searching becomes quite unattractive, since each case must be evaluated over an exhaustive

enumeration of failure modes.

What has not been particularly obvious in examining the individual actuators in a
configuration is spotting a clear indication of why some were included and others
eliminated in the 'F-Opt’ configurations. One consistent trend emerges if we compare the
rankings of the sites with respect to the J2 norm and with respect to the maximum
eigenvalue, both defined on the individual site Gramian Wj. The maximum eigenvalue is
an indication of the strength of an actuator in one particular direction regardless of any
poorly-controlled directions, while the J» norm, with which we are now familiar, is only
large if all directions are well controlled. We list in Table 5-18 the sites in each

configuration and these rankings, putting the two differing sites at the top of the list.

Table 5-18. Comparison of 'I-Opt’ and 'F-Opt' Configurations

Extensional Ranking Rotational Ranking
Actuator Nodes J2 Amax  Actuator Node/Direction J2 Amax
1-Opt’' only: 3 2 3 1 26 361 57 X 158 70
82 15 26 38 7 427 3233 Y 148 127
F-Opt only: 23 6 13 18 49 393 30 Y 107 162
73 12 18 11 35 477 57 Z 10 4
Common: 7 4 6 10 2 410 48 'Y 2 10
25 6 10 91 16 419 57 Y 1 9
66 8 14 60 34 421 1001 Y 116 166

68 10 16 88 29

70 9 15 5 5

75 13 19 71 39

78 14 28 o4 10

86 19 30 50 9
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Considering only the two differing sites, on the average the 'F-Opt' solution
includes sites with better J, rankings than Amgax rankings. For the extensional actuators the
'F-QOpt' configuration uniquely includes two actuators with an average J2 rank of 14.4 and
average Amax rank of 42 while the 'I-Opt' configuration includes two sites with an average
Jo rank of 19.5 and average Amax rank of 16.5. The same change in ordering may be seen
for the rotational configurations. This is consistent with physical intuition. For a fault-
tolerant configuration, actuators that control well in all directions (lower J3 rank) should be
favored over actuators that are strong in single directions (lower Amax rank) which in a
configuration with no failures ('I-Opt') can collectively generate more authority than a
collection of devices each required to have good individual authority in all directions. The
hazy view of these distinctions, as illustrated by the broad range of rankings shown in
Table 5-18, is even less distinct when inspecting modal influence coefficients, and

underscores the value of a systematic method such as developed in this thesis.

5.2.4 Sensor Placements

So far all of the examples have dealt strictly with actuator selections. In part this is
because the procedure is identical for sensors, and in part to avoid adding yet another major
variation to what is already a lengthy series of examples. For lightly damped structural
systems, it may highly desirable for compensator robustness that actuators have co-located
sensors [67], insuring a 'strictly positive real' forward path. Using Popov's concept of
'hyperstability’, Stieber relaxed the requirement of co-location somewhat, and produced a
more general criteria for the relative location between actuators and sensors [68]. We will
stick here with co-location as representing a particular constraint on sensor locations after
actuator locations have been fixed. Under some conditions, the relaxed solution for
sensors will in fact be exactly the same distribution as for actuators. The conditions are that
the actuator and sensor be duals, that is b = ¢T, and the relative weightings, including any
with frequency dependencies, also be dual. This is not the case for the Draper Model 2
examples, since the input weighting filter, U(s) for the z(s)/w(s) signal path, does not have
an output duval. It is even further from the case if sensors measure directly linear
combinations of modal displacement, 11(t), and not rate, which would be the dual to force

type actuators. Also, there may be measurements available, such as the of the LOS itself,
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that cannot physically have an actuator dual. Suppose co-location is physically possible,
but displacement measurements are taken, not rate. It is interesting to consider what the
observability loss from enforced co-location of displacement sensors to optimal actuator
locations might be, so the relaxed solutions for extensional, translational and rotational
displacement sensors were computed and are listed in Table 5-19 along with illustrations of
their distributions in Figures 5-57, 5-58, and 5-59.

Figure 5-57. Extensional Sensors Fully Relaxed
Distribution
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Figure 5-59. Rotational Sensors Fully Relaxed
Distribution

Figure 5-58. Translational Sensors Fully Relaxed
Distribution




Table 5-19. Displacement Sensor Optimal Distributions.

Extensional, Fig. 5-57 Translational, Fig. 5-58 Rotational, Fig. 5-59
Site  Nodes % Site  Node/Direction % Site Node/Direction %
9 5 6 322 236 48 Y 35.1 477 57 Z 326
3 2 3 30.0 196 1Y 25.5 468 48 Z 303
71 11 17 20.1 147 10 X 13.0 410 48 Y 17.8
70 9 15 14.6 294 48 Z 11.2 419 7Y 10.3
73 12 18 2.6 303 57 2 7.8 431 4 Z 49
68 10 16 0.5 245 57 Y 34 395 32 Y 1.3
281 34 Z 2.8 396 33 Y 13
288 42 2 1.2 427 3233 Y 1.3
361 57 X 0.2
Relatve Jp:  5.54x10° 1 6.030x10-3

Notice again the translational class is the strongest (most sensitive), followed by the
rotational and extensional classes. We have not modified the relative scaling of the physical
units here, which are extension across a beam in meters, nodal displacement with respect to
inertial space in meters, and nodal rotation with respect to inertial space in rad/sec.
Compared to the relative sizes of the fully relaxed norms for actuators, extensional sensors
are poorer than extensional actuators, but physically the extensional class may not have the
same attraction for sensors as it does for actuators. While many of the same sites show up
in Table 5-19 as in the relaxed solutions for the actuators, the distributions are clearly
different. We then compute the J2 observability norm for sensor configurations with
authority distributed identically to that of the relaxed aciuator configurations of Figures
5-18, 5-21 and 5-24. A summary of the degradations is listed in Table 5-20.

Table 5-20. Observability Degradation from Co-locations

Relaxed Degradation if Co-located Relaxed
Class Seqsor Dist, (relative 1o fully relaxed) Actuator Dist,
Extensional Fig 5-57 0.2019 Fig 5-25
Translational Fig 5-58 0.0215 Fig 5-28
Rotational Fig 5-59 0.0687 Fig 5-31

If we must have co-located (displacement) sensors and actuators, we may face a
significant loss of observability. The implication of this in a feedback loop has not been

explored, but there are some other facets of the overall problem that affect sensor
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placement. Assuming an actuator selection has been made, we now have an additional
input path through the actuators that we may care to reflect in the basis scaling, so we may
wish to revise the basis scaling for sensor selection. Sensors suitable for instrumenting
structural dynamics are physically smaller and lighter than functionally dual actuators, so it
is likely to be the case that there may be more of them than actuators. If so, we may
constrain some to be co-located with the actuators, then optimize the distribution of the
remainder. The only change required in the algorithm is to add a fixed bias observability
Gramian representing the co-located constrained sensors. Examining issues such 4s these

should provide fruitful avenues of research.
3.3 Summary

This chapter has exercised the overall sensor and actuator selection algorithms
developed in Chapters 3 and 4 on two types of structural models. The first, the simply-
supported beam, has obvious mode shapes and allowed a clear view into the effect of
varying the particular optimization problem being solved. The second illustrated the utility
of the approach on a large-scale system. In both cases an evaluation of the distributions of
actuator authority revealed a coarse, but useful, correlation with the stochastic LQ regulator
cost. Also, in both cases, the failure-weighted combinatorial search terminated near the

relaxed solution, illustrating the value of the latter to reduce the cost of the former.
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Chapter 6. Conclusions

Thesis Summ

This thesis reports applied research toward the general problem of reliable active
control of space structures over missions of long duration. We reviewed, in Chapter 1,
current approaches to FDI and reconfiguration as might be applicable to a structural control
system and identified the underlying problem of sensor and actuator selection as a critical
design step. While FDI asks what has failed, and a reconfiguration strategy asks how best
to employ hardware after failures, sensors and actuators must be positioned on the structure
such that, for some specified level of failures, sufficient controllability and observability
remains to allow successful reconfiguration. Chapter 2 reviewed some results in sensor
and actuator placement for control of distributed parameter systems, noting that algorithms
for the special case of large-scale structural dynamic systems were few. Considering the
possibility of failures added the need to evaluate a placement criterion over an enumeration
of the possible failure modes. While no examples of large-scale algori:hms that do account
for failures were previously known to the author, two examples were reviewed of
suggested criteria with results showing the possibility of failures does alter the best
locations.

In Chapter 3, we examine several possible performance criteria for sensor and
actuator locations. Norms on the controllability and observability Gramians were selected
because they strike a balance between capturing essential features of functional linear
dependence of the dynamics and computational economy. Since controllability and
observability is characterized by the Gramians with respect to a particular state basis, the
basis must be properly scaled. A novel approach to scaling using a reference signal path,
such as from the disturbances to regulated variables, was proposed, along with frequercy
dependent (dynamic) input and output weightings. The potential sensor and actuator
locations were restricted to a finite number of discrete sites, in keeping with the use of
finite-element methods for practical analysis of structural dynamics. However, the
resulting integer programming problem is still difficult, and an exact solution is not known
to the author. Relaxing the constraint that a sensor or actuator must be considered in
integer quantities (typically O or 1) to considering a non-negative, continuous quantity of

authority or sensitivity resulted in an attractive convex programming problem. Chapter 4
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developed an algorithm for this 'relaxed’ problem, the solution of which was a starting
point and upper bound for a combinatorial scarch for the failure-weighted, O0-1 integer-
constrained solution we desired. A simple '1-exchange' search algorithm for the latter
problem was also described in Chapter 4.

Two different structural models were taken for example results in Chaptzr 5: a
simple system in the form of a pinned-pinned beam, and a large scale structure- the Draper
Model No. 2 from DARPA's ACOSS program. With the beam model, we were able to
expcriment with a wide range of the free parameters in the problem, such as the particular
basis scaling or the form of the optimization parameter. The solutions were easily
interpreted in terms of the mode shapes, and illustrated how changes in the posing of the
problem shift the optimal distribution. The large-scale example, on the other hand
illustrated the practicality of the overall approach, considering sensor/actuator
configurations on the crder of 10 devices from up to 485 potential sites. Comparisons with
actuator selections by another method generally showed the approach developed here was
superior when evaluated by the cost of a stochastic regulator, though not in every case.
While the correlation between the controllability and observability measures of optimality
and the LQ stochastic cost was somewhat coarse, optimal configurations with respect to the
former were always among the best with respect to the latter. Finally, the ability to
improve the performance of a configuration of devices against the possibility of failures
was demonstrated. The solution of tne relaxed problem tended to include sites that
provided good authority to all modes, so the changes made when explicitly searching with
respect to failure-weighted performance tended to be minor. Changes made for fauit-
tolerant performance tended to exchange out devices contributing strongly to only a few
modes and replace them with devices that were more evenly distributed in authority.

2 Conclusi { Contributi

The main contribution of this thesis is a practical, sequential approach to a diffic.lt
combinatorial problem that must be addressed for reliable, long-duration missions of
actively controlled structures. The most important step in the overall approach is posing a
‘relar.ed’ problem which is easy to solve and provides guidance, in terms of an upper limi:
and a domain for search, to a more expensive combinatorial optimization algorithm. By

expressing actuator authority or sensor sensitivity in terms of controllability or

166




observability Gramians, we obtain a strong system interpretation of the optimization
objective, which is closely related to techniques of model reduction. A miner contribuiion
is the development an expedient approach to refle~ting overall control objectives into the
open-loop measures of controllability and observability, in part by appropriate scaling of
the state basis with respect to a reference signal path. The ability to coun: on general
sparing of sensors and actuators, as opposed to simple redundancy, while not guaranteed

by any results of this thesis, appears reasonable.

6.3 Suggestions for Further Research

This thesis opened more icsues than it settled. Suggestions for future work can be
grouped into two broad themes. The firsi is given that combinatorial programming bascd
on norms of Gramians is a reasonable approach for sensor and actuator selections, how
might algorithms be improved in terms of speed and efficiency; while the second is more
system-theoretic in nature, questioning how to better reflect the design issues and, in

particuar, modelling uncertainty.

6.3.1 Inc ration of Madeling Uncertaint
Given parameter variaticns in mass, M, and stiffness, K, references [69,70]

develop estimates for the second moments of the eigenvalues and mode shapes from the

eigenvalue problem,
2
o,M¢, = K¢, 6-1
and the second-moments of interest are
T
Elo 0|=A, 6-2
T

Assume there are v structural nodes represented in equation 6-1, each with six degrees of
freedom; then the second moment for each pair of mode shapes is a 6vx6v matrix, while
for the frequencies, it is an n x n matrix where n is the number of modes in the model, and
n << v, typically. Expressions 6-2 and 6-3 arc by nc means trivial to obtain, but they are

only intermediate results if we are interested in the statistics of the Gramians. Mehta [71]
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has studied the distribution of the eigenvalues of Hermitian matric=s with random elements,
and developed expressions for the joint density of the eigenvalues with considerably fewer
degrees of freedom than the numbers of elements in the mauix. However, even if we
settled on approximating a random perturbu.tion to the nominal Gramiar. as a matrix of
random elements, the issue of the distribution of the eigenvectors still remains. The latter
are particularly important in this problem b-~ause the condition number of the Gramians at
an individual site tend to be large, 1G5 to 108 in the ACOSS problem, so minor changes in
their directions make a significant difference in how any one contributes to a configuration
of sensors or actuators. The important idea is seeking to differentiate between
configurations of sensors or actuators. If we weight them in some manner related to
relative uncertainty, then we may be able to obtain useful results without dramatically

increasing the complexity of the problem.

One idea is to form a pair of simple (diagonal) scaling transforms for the structural
dynamics in modal form, such as equation 3-62. In the first scaling, we weight the
directions in modal space inversely with uncertainty in frequency. Referring to the 'direct-
scaling' discussion in section 3.3.1, if for controllability we take as a required rechable

state excursion of mode 1

1
‘n . -
4 B, 6-4

where 8?2 is the variance of modal frequency ® about its mean,
2 2
dw;; = E (‘“i - E(“’i))] 6-5

or, for observation if we take as a maximum tolerable error of that mode for unit norm

output,

Mimax = 0 6-6

then for both cases we may scale the mndal coordinates, 1 —. TN, with

Ty = diag{ &o“' . 6-7
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The effect of scaling 6-7 is to seek more control awmhority or measurement
sensitivity in the directions which have lower uncertainty in frequency. Since this is a
'direct scaling’, based on physical insights in a particular basis (modal coordinates), it must
be implemented before any other scaling, such as one based on a reference signal path, is
applied. Uncertainty in the mode shapes is probably more important for sensor and
actuator effectiveness than uncertainties in the frequencies, and it is not generally
reasonable to assume uncertainty in frequency is well correlated with uncertainty in mode
shape. A second transform, unique to each device site, is suggested to reflect mode shape

uncertainty.

The mode shape, @;, for the discrate eigenvalue problem of equation 6-1, has
dimension 6v, and each element represents a displacement or rotation of a node for that
particular mode. For each point type actuator, such as translation force or rotational torque,
we can associate a particular element in @;, say ¢i(k), and the corresponding diagonal
element from Ag;j, equation 6-3. Defining 82¢;(k) as the variance about the mean, as in

equation 6-5 for frequency, we may define an effective transform,
Ty = diag{8¢,(K)} i=l,n 6-8

which is generally unique for each site, k. Some device types, such as the extension force
class of actuators, would actually involve more than one entry from ¢; and Agij, but in
principle several entries could be combined for an uncertainty weight for each particular
device. Equation 6-8 is the simplest case; we actually need a Tk for each device. This
transform is not properly a state trarsform, but a relative weighting for each site which is
applied as if it were a site-specific state transform, which again has the effect of attenuating
the authority of sites if they have high uncertainty is some mode shapes. With transform
6-7 and relative weightings 6-8, we may seek optimal distributions which should be
desensitized to the modes and sites with high uncertainty, in proportion to the uncertainty.
An attractive feature of this idea is that once all the weightings are determin=d and applied,
the problem is not any more complicated, and the algorithms of Chapter 4 may be applied
without modification. We may not even have, however, estimates of the modal

uncertainties in as much detail as represented by the second moments, equations 6-2 and
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6-3, but may be able to specify some extreme limits for a few important parameters in the
model.

Suppose as a result of structural analysis we have a small collection of extreme-case
parameters, such as the upper and lower limits of stiffness, Kmax and Kmin, or the heaviest
and lightest mass matrices, Mmax and Mpjp, or some similar extremes of damping.
Indeed, estimates of 'worst case' extremes such as these are often all the information
available to structurul dynamicists early in the development of a flight program, which is
the stage sensor and actuator placement is likely determined. One possible method of
exploiting such information is to determine several distinct models, each one representing a
particular combination of the extreme cases. The performance index for a particular
distribution, &, can be determined for each particular model, j,

JG&H=1 ()N“T §iW§)~ 6-9

This could be implemented by computing and storing the individual site Gramians, Wi, for
each site i and for each particular model j. We could then seek distributions to maximize J,
as usual, but for the worst-case j,
E* = arg {n?x rr;inJ(é,j)} . 6.10
In the relaxed algorithm, for instance, J could be computed for each model, j, but
the gradient computed and step taken based upon the worst one. In the combinatorial
algorithm, the search would examine the effect of an exchange over not just failures, but
over different models. Any investigator who wishes to experiment with this idea, should
note the suggestion to compute the relaxed solution for each model alone, then apply a
relative weighting scalar to all the site Gramians from each particular model such that the
optimal J has the same valne for all models. If this is not done, then simply because the
reachable and detectable velumes are snzaller for stiffer, heavier, or more damped models,
the solution wi'l likely depend entirely upon that particular combination alone.
If there are very many model combinaticns to examine, the computational effort and
expense grows rapidly, and we have already noticed in the examples of Chapter 5 how the

combinatorial algorithm is computationally more burdensome than the continuous relaxed
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algorithm, so another area of useful research would be directea toward more efficient

algorithms, particularly the combinatorial algorithnr.

.3.2 Algorithm

If we accept the idea that the combinatorial optimization problem of equation 3-146
or 6-10 is a valid representation for sensor and actuator placement, then it seems that
somewhat more efficient algorithms should be possible than the simple '1-exchange’
approach employed in this thesis. It was a disappointment that no more headway was
made in this area than it was. Much of the literature of combinatorial optimization appears
centered on certain standard problems, and many of them are linear forms[58]. While we
exploited the linearity of the Gramian to avoid having to recompute it at every step, the
norms used as an optimization index are not linear, so heuristics developed on other
problems, such as for integer linear programming, did not seem much help. The problem
looks like it might work well with the ‘simulated-annealing’ idea of taking occasional non-
improving steps. An important first step in further work on algorithms is coding in an
efficient language. Computing a large number of matrix quadratic forms is required for
exchanges, and at least once a step, solving a symmetric eigenvalue/eigenvector problem.
Having an estimate of the eigenvalues of the Gramian of a new configuration as a
perturbation of the previous step ought to allow a faster converging eigenvalue routine than

starting with no knowledge of the eigenvalues.

6.3.3 Theoretic Insights

This suggestion for further research is the compliment of the previous one; that is,
given it is relatively easy to optimize the locations of sensors and actuators with norms on
Gramians, what are system-theoretic interpretations, if any, beyond those of erergy-
optimal open-loop control or no-disturbance state estimation discussed in section 3.2.1?
Bucy and Joseph's [45] bounding of the Riccati equation solution, equation 3-90, is an
example, but there ought to be others outside of the context of LQG theory. Good control
and measurements of important modes ought to make the forward-loop signal path
proportionally stronger, and hence compensation less sensitive to modeling errors and
unmodeled modes in particular. In section 3.2.1 we gave an illustration of why truncation
of the integration interval of the Gramian is important to capture relative linear dependencies

between closely-spaced modes. Truncation of time or frequency intervals has a broader
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context, and reference [61] examines this for model reduction tools, which should also

offer some background for deeper insights into our problem.
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Appendix A
Derivation of Gradients

Each of the scalar controllability or observability metrics exploited as an

optimization parameter are functions of the eigenvalues (A) of the appropriate Gramian.

n 1
= W) Tp=—R— = B J33=NWi= 1A
(W ) i_l_ i=1

where Gramian W is a linear combination of components

N
W(ﬁ) = 2 r;iwi .
i=1

The main mathematical tool required is eigenvalue perturbations for self-adjoint
systems, and a reference is by Courant and Hilbert, [34]. Gramians are real symmetric
non-negative definite matrices, so they have real non-negative eigenvalues and a full

complement of (n) orthogonal eigenvectors which may be normalized to unit length.

Wv; =Ayv; i=Ln v'irvj={(l) i:j

We perturb W by 8W, and are interested in the resulting perturbations to A and v.
Writing the eigenvalue problem for the perturbed matrix,
W ;;i = xi ;i

(W+8W) (vi+ 8vi) (li+81i)(vi+8vi) .

Retaining terms to first order in the perturbations and removing the original

eigenvalue problem,

Wov, + Wv; = A, 8v; + 8A,v; . A-1

For the eigenvalue perturbation, we take the inner product of each side of equation
A-1 with v; and obtain the needed result:
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(XivnBVi + v'-,rSW v, = liv?SVi + 87Liv'-,rvi
T
Vi 8in = 811 . A2

For distinct eigenvalues, a similar result may be obtained for the eigenvector
perturbations. Since the eigenvectors span n-space, we may express the perturbation of
any eigenvector as a linear combination with coefficients a of the other eigenvectors.
Excluding a perturbation in the same direction as the eigenvector simply reflects the fact that
length may be indeterminate for an eigenvector:

Ov; = Za(j) v . A-3
j=1

j#i

Substituting equation A-3 into A-1 and taking the inner product with all other

eigenvectors allows for solution for the coefficients. Substituting those back into A-3

results in
T
Dy, W v,
dv; = 3L ——v;.
1= A A4
J#i

For non-distinct eigenvalues see references [34] and [72]. Computationally, the
eigenvector perturbaticns are at least n-1 times more expensive to obtain than the eigenvalue
perturbations. We do not need them for the gradient computations, but would if we wanted
the Hessian, thus the motivation for a gradient-only algorithm.

Since the J) norm is the minimum eigenvalue, its gradient is particularly simple.
For component i of £, the perturbation to the nominal Gramian W from differential dg; is

W;dE;, since the nominal is a linear combination of the N contributions. The ith component

of the gradient is then:
T
— =V Wi vy A-S

where vj is the eigenvector associated with Amin. The other norms are functions of all the

eigenvalues, and an application of the chain rule results in
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Va’2=(V:&T)(Vz’2) and V:’3=(V:LT)(VL’3,-

For the average energy-based metric (J2) a component of the gradient with respect

to the eigenvalues is
) .
Ak T A-6
A; (Z i) j

and a component for the same gradient of the total-volume metric, J3, is:

no 1
n

1/n-1 n 1 A'i
A‘j ; 1
= - n li =

i=1, ixj

1=

315
I,

33 A-7
n?s.j nlj

The gradient of AT with respect to the independent variables, §, is an N x n matrix

with elements
oA, T
[V L‘]..=—l= v: Wov. |
§ 1,) agi ) 17) A'8
For our applications, the active partition of § is not independent, but must satisfy
the total power constraint:
N
E. =M.
i=1

We may select one component, £, as dependent and solve for it in terms of the

others:

The nominal Gramian, expressed in terms of th~ remaining independent

components, is
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N N
WE) = EWy +--12-'¢d EW; = ggi(wi-wd) + MW, .

A9

With respect to an independent perturbation, d&;, the perturbation to the nominal

Gramian is now (W; - Wg)dE;. The gradient in the constraint plane and as employed by the

algorithm may be obtained from the previous results by substituting (W - W) for W; in

equation A-8. For J; and J3 they are:

2
J2
Vg]z = ?
I3

-

T
vi(W;-Wy)v,

T
ViWN- W)y,

r

T
vi(W,-Wy)v,

T
viWN-Wy)v,

T
Va(Wp-Wyv,

T
Vn(Wn-Wy)v,

T
vn(vvl - wd)vn

T
vn(wN’ wd )vn

-

J

A

LN

A-10

The simple manner in which this constraint is incorporated into the gradient

computation is a direct consequer.ce of the fact the constraint is linear in the independent

variables. If we had chosen the linear gain of the devices rather that the power (linear gain

squared) the constraint equation would have been a quadratic form. This further motivates

the selecting the ‘power gains' as independent parameters for the relaxed algorithm.
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Appendix B

This section lists the essential numerical data which comgrises the ACOSS Draper No. 2'
structural model used in Chapter 5. For the NASTRAN run deck, and details on the
construction of this model, consult references [62] and [63). The puw.pose of the listings
here is to allow another investigator 0 roughly verify his own version of this model.

We assume the structural dynamics are in modal form,
o0 2 'r
n+Qn-= [(b B,] u

z = [C;D] n

where input u is in units of Newtons for forces and Newton-meters for torqu"s, and
displacement outputs are in units of meters for translation and radians for rotation. The
mode shapes, ¢, are normalized with respect to the mass and stiffness matrices as usual,
®TM® =1 and ®TK® = Q2. The optical line-of-sight is taken as the regulated variables,
z, and has three elcments, ’

LOS - X, rad

z=|LOS -Y, rad
Defocus, Z, meters

Its output coefficient matrix, [C,®] is listed later and reference [63] contains details on
developing those coefficients. For brevity here, we restrict the number of modes to the
first 18 flexible modes. which are listed in Table B-1 in slight variation of the order
presented in Table 5-10.

Table B-1
Flex Freq Rank in Disturbance to LOS Flex Freq
Mode (Hz) Signal Path, out of 50 Mode (Hz) Rank

1 0.1480 1 10 1.0922 7
2 0.2824 2 1] 1.8387 35
3 0.3187 11 12 1.8435 38
4 0.3352 9 13 1.8892 48
5 0.4678 12 14 1.9904 29
6 0.5835 4 15 2.0601 21
7 0.6006 3 16 2.4516 6
8 0.6734 10 17 24718 5
9 0.9601 13 18 3.2421 2
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Figures B-1 through B-11 plut the corresponding mode shapes of the 11 modes
incourporated into the dynamic model. Most of the interleaving deleted modes were solar
panel modes, although one was the X-rotation of the equipment bay.

A total of 485 sensors or actuators were considered, 137 axial extension devices
and 174 ecach of point-translational and point-rotational devices. We list next the
enumeration of these devices; that is the nodes the axial members connect and the nodes

and directions cf action for the point devices.

Figure B-1. Mode 1, 0.148 Hz, Equip. bay Y-rotation.
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Figure B-2. Mode 2, 0.282 Hz, Equip. bay Z-rotation.

Figure B-3. Mode 3, 0.319 Hz, 1st Solar Panel in X-Z plane.
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Figure B-4. Mode 4, 0.335 Hz, 1st Solar Pancl in X-Y plane.

Figure B-5. Mode 6, 0.583 Hz, Equip. bay Y-translation.
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Figure B-6. Mode 7, 0.601 Hz, Equip. bay X-transla*ion.
Figure B-7. Mode 8, 0.673 Hz, 2nd Solar Panel in X-Z plane.
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Figure B-8. Mode 10, 1.092 Hz, 2nd Equip. bay Y-Rotation.

Figure R-9. Maode 16. 2.452 Hz, Torsioi.
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Figure B-11. Mode 18, 3.242 Hz, Upper Truss rotation.
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Device Nodes
1 1 2
2 1 3
3 2 3
4 2 4
5 2 4
6 4 5
7 4 6
8 3 6
9 5 6
10 s 7
11 6 7
12 1 8
13 2 9
14 3 10
18 s 11
16 5 11
17 7 13
18 3 8
19 2 8

20 4 9
21 4 11
22 5 13
23 6 13
24 1112 3
25 6 10
26 8 9
27 g8 10
28 9 910
29 9 40
30 910 40
31 11 40
32 1112 40
33 9 11
34 10 12
35 111112
36 1 13
37 12 13
38 14 15
39 14 16
40 16 15
41 17 18
42 17 19
43 18 19
44 26 27
45 26 28
46 2] 28

Table B-2 Extensional Devices

Nodes Device
29 30 93
29 31 94
30 31 95
27 29 96
27 30 97
28 2830 98
27 36 99
28 37 100
30 39 101
29 38 102
29 36 103
27 37 104
28 39 105
30 38 106
36 37 107
37 39 108
39 38 109
36 38 110
37 38 111
4 14 112
10 14 113
10 16 114
16 9 115
9 15 116
11 17 117
11 18 118
12 18 119
12 19 120
13 19 121
13 17 i22
14 26 123
14 28 124
16 28 125
16 27 126
15 27 127
15 26 128
17 29 129
18 29 130
18 30 131
19 30 132
19 31 133
17 31 134
15 32 135
16 34 136
17 33 137
18 35
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Nodes

26 32
27 32
27 33
29 33
31 33
323233

2830 30
3233 33
3 40
5 40
919 1112
2 910
3 910
51112
61112
12 910
910 10
1112 12
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Table B-3. Translational Devices

Device # for Direction: Device # for Direction:
X Y Z Node X Y Z
138 196 254 36 167 225 283
139 197 255 37 168 226 284
140 198 256 38 169 227 285
141 199 257 39 170 228 286
142 200 258 40 171 229 287
143 201 259 42 172 230 288
144 202 260 43 173 231 289
145 203 261 44 174 232 290
146 204 262 45 175 233 291
147 205 263 46 176 234 292
148 206 264 47 177 235 293
149 207 265 48 178 236 294
150 208 266 49 179 237 295
151 209 267 50 180 238 296
152 210 268 51 181 239 297
153 211 269 52 182 240 298
154 212 270 53 183 241 299
155 213 271 54 184 242 300
156 214 272 55 185 243 301
157 215 273 56 186 244 302
158 216 274 57 187 245 303
159 217 275 910 188 246 304
160 218 276 1001 189 247 305
161 219 277 1002 190 248 306
162 220 278 1003 191 249 307
163 221 279 1004 192 250 308
164 222 280 1112 193 251 309
165 223 281 2830 194 252 310
166 224 282 3233 195 253 311
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Table B-4. Rotational Devices

Device # for Direction: Device # for Direction:
Node X Y Z Node X Y Z
1 312 370 428 36 341 399 457
2 313 371 429 37 342 400 458
3 314 372 430 38 343 401 459
4 315 373 431 39 344 402 460
5 316 374 432 40 345 403 461
6 317 375 433 42 346 404 462
7 318 376 434 43 347 405 463
8 319 377 435 44 348 406 464
9 320 378 436 45 349 407 465
10 321 379 437 46 350 408 466
11 322 380 438 47 351 409 467
12 323 381 439 48 352 410 468
13 324 382 440 49 353 411 469
14 325 383 441 50 354 412 470
15 326 384 442 51 355 413 471
16 327 385 443 52 356 414 472
17 328 386 444 53 357 415 473
18 329 387 445 54 358 416 474
19 330 388 446 55 359 417 475
26 331 389 447 56 360 418 476
27 332 390 448 57 361 419 477
28 333 391 449 910 362 420 478
29 334 392 450 1001 363 421 479
30 335 393 451 1002 364 422 480
31 336 394 452 1003 365 472 481
32 337 395 453 1004 366 424 482
33 338 396 455 1112 367 425 483
34 339 397 456 2830 368 426 484
35 340 398 - 456 3233 369 427 485

For each of the devices .isted in Tables B-2, B-3 and B-4, corresponds 1 column of
modal influence coefficients in the matrix [®TB,], which is too lengthy to be listed here.

Finally, we list the output coefficients for the optical line-of-sight, [C,®], and the
modal influence coefficients of the disturbance, [®TB4]. As developed in reference [42],
the disturbance acts on node 37 on the upper support truss, and on node 46 on the
equipment bay, and at each node are taken to act in the X, Y, and Z directions
simultaneously. The influence coefficients at node 37, then, is the sum of the influence
coefficicuts of actuators 168, 226, and 284, while at node 46 the disturbance is equivalent
to devices 176, 234, and 292.



Flex
Mode

Table B-5. Line-of-Sight and Disturbance Influence Coefficients

[C@)

Line-of-sight Component

X

2.9443D-08
1.0187D-06
-2.9944D-05
-2.3175D-04
-3.5017D-06
8.3206D-04
2.6354D-06
-4.5593D-05
3.2269D-06
-6.2449D-07
-1.2146D-05
1.3614D-06
1.1808D-14
-1.2235D-05
5.7025D-06
-3.8700D-05
3.8312D-05
3.4799D-06

-3.
1.
.6540D-07

-2

6.
-7.
6.
-7.
8.
1.
2.
-1.
-2.
5.
-5.
3.
-2.
3.
-1.

Y

8978D-04
6846D-04

6579D-10
8167D-07
7386D-07
2596D-04
5189D-07
1370D-04
1420D-04
1460D-07
2848D-07
6450D-16
3384D-07
2102D-04
2725D-03
0975D-03
9824D-02

HWRNWNWNN SN OSSN RER WS

Defocus

.9407D-07
.9026D-07
.5972D-06
.9974D-06
.1903D-05
.1978D-05
.2508D-06
.3845D-06
.87490L-06
.32455D-07
.5343L-06
.4190D-06
.9406D-18
.0708D-06
.5795D-06
.5783D-05
.1076D-05
.4602D-04
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[®TBq]

Structural Node

37

.8943D-03
.6572D-05
.7018D-03
.0715D-03
.2474D-03
.1456D-03
.5602D-03
.6338D-03
.5796D-04
.2441D-04
.1176D-05
.4283D--05
.8476D-14
.9942D-05
.7832D-04
.4606D-03
.2141D-04
.5158D-02

-1
-1

-9.
-1.
1.
-2,
6.
3.

-1

-2.
3.
1.
3.

-9.

-1

-2.
-2.

-1

46

.0599D-02
.7154D-03
4432D-04
3330D-03
4010D-02
7354D-04
7649D-03
0606D-02
.8033D-03
7890D-02
1676D-03
6087D-03
5105D-13
5648D-03
.0963D-03
2776D-02
3335D-02
.3257D-03
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