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Abstract. The objective of this paper is to present a novel method to design a suboptimal
controller for nonlinear control affine systems. The proposed method is a combination of
a successive approximation method (SAM) and a Legendre pseudospectral method, used
for solving the extreme conditions derived from Pontryagin’s maximum principle (PMP).
The convergence theorem and the superlinear rate of convergence are presented in this
method. Some numerical examples are included to demonstrate the accuracy, efficiency,
and reliability of the proposed method.
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1. Introduction

The theory of optimal control encompasses a wide range of applications in a variety of
areas, including biology, engineering, social sciences, agriculture, and so on. Lenhart
et al. examined optimal control of biological systems, such as infectious diseases,
cancer, prey-predator models, etc. [9]. The applications of optimal control in aircraft
systems [6], robotics, etc. have also been thoroughly investigated by researchers. The
spread of the rumor on social networks has also been studied recently [20, 21, 10].
Modeling of virus propagation among plants and its optimal control by organic
pesticides has been investigated in [3].

Methods of solving optimal control problems are generally divided into two cat-
egories: direct and indirect methods. Direct methods apply parameterizing or dis-
cretizing the state and control variables, which turn the problem into a nonlinear
programming problem. The most popular methodologies are pseudospectral meth-
ods, where the states and controls are parametrized by some basis polynomials,
such as Legendre, Chebyshev, and Jacobi polynomials, and then collocated at some
particular points, known as collocation nodes [17]. For instance, the Legendre pseu-
dospectral method is used to derive an optimal strategy for active magnetic bearing
systems [14], or it is used to control the spread of tuberculosis, by vaccination and
treatment, along with the Chebyshev pseudospectral method [15]. Some other di-
rect methods are the hybrid parametrization approach [1], the radial basis function
(RBF) collocation method [12], etc.
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On the other hand, in indirect methods, which are the main subject of this study,
we must first write the optimality conditions and then solve them to obtain the opti-
mal states and controls. The optimality conditions come from Pontryagins maximum
principle or dynamic programming. In this paper, we consider the following affine
in control nonlinear dynamical system:

£(t) = f(t,2(t) +g(t, x(t))u(t), te[0,tp] (1)
x(0) = 29,

where z(t) and wu(t) are the state and control variables which have n and m com-
ponents, respectively. In addition, f(t,z(¢t)) and g¢(t,z(t)) are two continuously
differentiable functions in all their arguments. Our goal is to minimize the objective

functional: .
1 F
Tl =5 [ Q) + o (O Rule))dr,
0

subject to dynamical system (1), for Q(z(t)) a positive semi-definite real function
and R € R™*™ a positive definite matrix.

According to Pontryagin’s Maximum Principle (PMP), the optimal conditions
for the above optimal control problem are [16]:

&= f(t, )+ g(t,z)[-R™"g" (t,2)]

A=— (;VQ(:::) + (%)T/\ + i)\i[ngT(t’z))\]Tagia(t,x)> o)

, fi
i=1
z(0) = 2% \(tp) = 0,
where A(t) is an n-element co-state vector and the optimal control law is given by:
u* = —R'gT(t, )\

In general, (2) has no analytical solutions, thus some numerical methods should
be applied. Shirazian et al. [16] solved this problem with the variational iteration
method (VIM), which does not need any parametrizations and discretizations, but
it suffers from time consuming analytical integrations. In [7], Jafari et al. made
comparisons between the Adomian decomposition method (ADM), the homotopy
perturbation method (HPM) and the VIM for solving this problem and showed that
these methods yield similar solutions. Along with these semi-analytical approaches,
a good idea of accelerating these methods by using pseudospectral routines was first
introduced by Saberi et al. [13], where they combined the homotopy analysis method
(HAM) with a Chebyshev pseudospectral method, which dramatically increased the
convergence speed of the HAM [13]. Recently, Wang et al. have converted the
nonlinear system (1) to a bilinear system, and then successively solve the modified
optimality conditions, by the state-dependent Riccati equation method, taking the
advantage of the Legendre pseudospectral method [18, 19].

Motivated by [13, 19], in this paper, we combine the SAM with the Legendre
pseudospectral method, which preserves the convergence and speed advantage of
pseudospectral methods in addition to solving a linear system of equations rather
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than a nonlinear one. Strictly speaking, the pseudospectral procedure converts (2) to
a system of nonlinear algebraic equations, which should be solved by some numerical
methods such as the Newton method, as in [11], but our method only needs solving
a linear system of algebraic equations. In comparison with the SAM, the VIM, the
HAM, and their available modifications, our method does not need any integrations
and this drastically reduces the CPU time. Finally, as an indirect method, our
method benefits error control, in comparison with other direct methods, which is
illustrated in numerical simulations.

Accordingly, the paper is organized as follows. In the first section, we review the
SAM method for solving optimal conditions (2). Section 3 presents the proposed
pseudospectral SAM. In Section 4, we prove the convergence of the method and
analyze its error, and finally, in Section 5, we present the numerical simulations for
some illustrative examples.

2. Pseudospectral SAM

For convenience, let us consider X (t) = [X1, Xo, ..., Xpim] := [2(t); A(¢)] and define
the right-hand side of optimality conditions (2) as:

f(tv x) + g(tv $)[7R719T(t7 x))‘]

U(t,z,\) = _(%VQ(m)_’_(afg;x))T/\_i_Zz N[-R- (t,x))\}TW)

Thus the TPBVP in (2) changes to the following compact form:
X(t) = W(t, X (2)),
X1:,(0) = 2% Xpi1mam(tr) = 0.
We rewrite this equation in operator form as:
LAXO]+N[X#®)] =0, r=1,2,...,n+m,
X1:(0) =2, Xpi1mgm(te) =0,

where £, and N, are the linear and nonlinear parts of (2) defined as:

LX ()] = X (8) + 370" pra(t) Xa(1),
NAX ()] = = S pra(D) Xa(t) — (¢, X (1),

where U,.(t, X (¢)) is the rth component of (¢, X (¢)). Now, we construct a sequence
of solutions for solving (3), as follows:

LoXei(B)] = —No[Xu(®)], r=12....,n+m, (5)

(4)

for which k£ > 0, the first n entries of X;11(¢) at t = 0 are 2° and its last n entries
at t =ty are 0.

We explain the pseudospectral procedure for ¢ € [0,¢r]. Let L;(t) be the shifted
Legendre polynomials generated by the recurrence relation:

Lina() = S (e = DLilt) - -

1+1 tF

Li_1(t), i=1,2,...
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where Lo(t) =1 and Lq(t) = f—; -

We denote by t;»v , 0 <j < N, Legendre-Gauss-Lobatto (LGL) points, which are
defined by ) = 0, t¥ = tp and for 1 < j < N — 1, t;-v the zeros of Ly(t), the
derivative of the shifted Legendre polynomial of degree IN.

Let X, x(t) € R be the rth component of the unknown vector function Xj(%).
Then X, j(t) can be approximated by means of the Legendre basis polynomials up
to order NV,

N
X k() = = Z L;(t) X, N,
7=0

where X qfv ,;j is the unknown coefficient of the Legendre polynomial of degree j, L;(t).

To approximate the derivatives of the unknown function X, x(¢) at the collocation
points, we use the Legendre spectral differentiation matrix D as the matrix vector
product

X)) ~ XN, zﬁyxﬂujme.wM
=0
or
X (tY) = X700 (6Y) = DY,
where tV = [tV ¢V, ... t¥]T, and YT = [Xivko, Xivkl, ce Xg,;N]T is the vector of

function X, ;(t) values at the collocation points and D = 2D/tr, where D is an
(N +1) x (N + 1) matrix whose entries are defined as [2]:
— NN if i=j=0,
N(@tl) if i=j=N
Dj; = Ly (tY) if i o
In(tN) Q(tN Ny it 7 # j,

0, otherwise.

Note that, in general, D® is not equal to the differentiation matrix of order .

Now, we substitute the approximate solution, X TNk (t), into (5) and require that it
satisfies the equations at the LGL nodes. This requirement generates the following
pseudospectral SAM (PSAM):

AWkN+1 = [WkN}v k=0, (6)
Wk+1 1: n(tO ) 1’0, chv+1,n+1:77,+7n(t%) = Oa (7)

where
N[WLT = [N [W; No[WiTs o Ny [W1]

is an (N + 1)(n 4+ m) column vector whose N,[W4']| corresponds to N,[X, x(t)]
when evaluated at the collocation points for any » = 1,2,..., N, and chv =
[Y1 K Yo, k""'Y’rIXFm k-

The matrix A is an ((N + 1)(n +m))? square block matrix derived from trans-
forming the linear operators £,.,r = 1,...,n 4+ m, at LGL collocation nodes, which
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is defined as A = (4,.,),

D + . (tN)TT, r =14,
e pr,i(tN)TL r 7é iv

where I is an identity matrix of order N + 1.

To implement the boundary conditions (7), we replace the (N + 1)rth rows of
A, ; and N[W?], respectively, by the (N + 1)th row of I and 22, for r = 1,2,...,n,
and rth rows of A,; and N[WkN | by the first row of I and 0, respectively, for
r=n+1,n+2,...,n+m. Then, at each step, the PSAM is related to solving a
system of linear equations (6) to determine the unknown vector WkNH.

Remark 1. In the dynamical system (1), if x(tp) = xp, then the boundary condi-
tions in (3) become
X1 (0) = 2°,  Xim(tr) = ap.

In this case, the PSAM boundary conditions (7) become

Wi;v—&-l,l:n(tév) = JTO, W]Icv—&-l,l:n(t%) = ZTF-
Therefore, to implement these boundary conditions, we should replace the (N +1)rth
rows of A,; and N|Wiy |, respectively, by the (N + 1)th row of I and 20, and rth

rows of A,; and NJ chv] by the first row of I and the rth element of x g, respectively,
forr=1,2,... n.

3. Convergence analysis

First, we recall the main steps of the proposed PSAM. To this end, we restate SAM
(5) as:

L[Xk41] = —N[Xg],
Xk—i—l,l:n(o) = xOy Xk+1,n+1:n+m(tF) =0,

where X, i, £, and NV, in (5) are the rth components of X} and operators £ and
N, respectively. Choose £[X] = 4 X (t) + P(t)X(t) and N'[X], the other remaining
nonlinear components of (2) as in Section 2. Hence, the SAM can be rewritten as:

& X (1) + P X (1) = ~N(Xa(0),

Xk+1,1:n(0) = J?O, Xk+1,n+1:n+m(0) = AO7 (8)
where A\’ € R™ is the root of X%+17n+1:n+m(tp,>\0) = 0, after some sufficient
iterations of SAM (8), say K.

Approximating X (t) by XN (t) € (Pn+1(0,t))"™™ and using the Legendre
collocation method at any LGL point, ¢, results in PSAM formulation:

4
dt
X (t0) = [2% 2], 9)

XY )+ PENXN () = —NIXYN ()], Vi=1,...,N,



158 M. SHIRAZIAN

where \” € R™ is the root of X 1, 11,0 m(N,A%) = 0, after some sufficient
iterations of PSAM (9), K.

In this section, we will use this formulation which is equivalent to (6) because of
its straightforward convergence analysis.

Definition 1. Let (u,v):, and ||v|+, be the inner product and the norm of space

(LQ(O,tF))n+m, respectively. We define the following discrete inner product and
norm,

N
1
(w0}t = Y _ul ()W), ol = (0,0)7 vy
J=0

where wév are the Christoffel numbers corresponding to the LGL points tj»v, 0<j<
N.
Two important properties of Legendre Guass-Lobatto quadratures are:

1. For any Ly € Pan41(0,tF),

(Lv qp)tp = (La ¢)tF,N'

2. The norm and the discrete norm are equivalent, i.e.
1
ILller < WLllern < 4/2+ I L2k (10)
Theorem 1. Assume that for any j =0,1,...,N, X; = {X,ivﬂ(t;v),k =0,1,...}
is the PSAM sequence produced by (9). Furthermore, assume
a = maX{HP(t;V)H,j =0,1,...,N},

and
10X = O X ey < MIXEY = X e,

for some constant M > 0. Then for any initial n-vector X(I)V(tév), X converges to
some X(té\’) which is the exact solution of (8) at any LGL point, tév, if

dtpy/2+ % (a+ M)
1—datp,/2+ &

Moreover, XN (t) := Z;-V:O @(t)f((t;»v) is an analytic approximate solution of (3),
which gives the exact solutions at any LGL point t;-v,j =0,1,...,N.

<B <l (11)

I:roof, We assume that £ > 1 and 1 < r < n + m, throughout the proof. Define

XN =X — X, By (9), we have

d

X () + PO)X5 (1) = P X (@)
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which results in

d - ~ -
X)) = =P (KL - X))
PN, X ) — e, X () (12
Obviously, X,JXH(O) =0 and
- - ~ d - - d -
XA st =2 (R X ) <2l | G Kl (13)
tp
Moreover, for any t € [0,tF],
v IV T v N v IV T v N b d v N T v N
X 070 = X 00 X ) - [ 2 (X 07X (9) ds
t

- - - d -
< X (tr) " X (tr) + 2||Xl]c\£r1||tp||$Xliv+1||tF~
Then integrating with respect to ¢ yields
- . . - d -
Xl < tr X (tr) T X (tr) + 2tR | X e ||$X,§V+1||tF,

from where

- . 1 - - . d -

X ()T Xt (tr) > EXl]cYH(tF)TXlﬁl(tF) - 2tF||X]i\iF1||tFHEX£{|‘1HtF' (14)
Using (13) and (14), we get

. d -
X1 llem < 4tF||£Xé\zr1”tF' (15)

On the other hand, by the definition of « and applying (12), we can write

d - d -
12X ler < 1 Xl
< IPE (1Kl + 1 e ) + MIZE a6
< all Xl + (0t MYIZ v, (16)

By property (10), inequalities (15) and (16) yield

- d -~
||XI{C\{|>1HtF < 4tFH$Xl]e\{HHtF

1 - ~
< dtryf24+ 5 {l XDl + (0 DI op }

Therefore

. Atpy/2+ % (a+ M) . .
[ Xigaller < [ X5 e < BIX5 er-

1—datp,/2+ &
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Hence, we have
X iller < BIX Nler < -+ < BEIXT e

Then for any k' > k > 1,

k-1 ~ k-1 ~
XY = X llee < D IX Y aller < D BN [
fn i=k

IA

i XN < g N
Zﬁ ” 1 HtF = 1_B” 1 ”tF
i=k
Since B € [0,1), || XY — XN|lip — 0 as k, k' — oo. Thus &; is a Cauchy sequence,
and since R” is a Banach space, &; has a limit X (¢}). Taking limit k — oo in (9)
yields

d

af((t;y) + PN X(EN) = -N[X(N)], Vj=1,...,N,

X)) = EXPNE

Thus, X(tjv) is the exact solution of (3) at any LGL point t}. In addition, due to
the definition of XN (¢), it is easy to verify that )A(N(tjv) = X(tjv) and the proof is
complete. O
Corollary 1. If | XN, < 6, then PSAM needs k > {%} + 1 iterations to

reach a given tolerance limit € > 0.

Corollary 2. The PSAM convergence criterion (11) is equivalent to

< B—4tp M\/2+ 4%

a < T2 B 1) where B < 1. One can use this equivalence to check the appro-
priacy of choosing P(t).
Corollary 3. Assume that 1,82 € [0,1) are two convergence constants in (11),

for different choices of P(t), say Pi(t) and Py(t). Then 1 < Bo implies that the
convergence rate of the first PSAM is more than the second one.

Theorem 2. Under the assumptions of Theorem 1, the sequences {ug(tjv),k =
0,1,...} and {J,iv(t;v),k =0,1,...} defined by

uk?N,j = _R_lgT(tév7lec\,ll:n(t;’v))xlfr\,fn-ﬁ—l:n-&-m(t;y) (17)
N
T
I = 7D wi {Q (X (8))) + ()" Ruf;} (18)
7=0

converges to optimal control values at LGL points, say ﬁéy, and optimal objective

value, JN . Accordingly, the optimal control law is obtained by 4N (t) = Z;V:() Lj(t)ay .
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Proof. First, note that [X,é\flm;X,g]nHerm] = X}. According to Theorem 1, the
convergence of { XN (tY), k= 0,1,...} results in the convergence of {X,i\flm(tév), k=
0,1,...} and {Xﬁn+1:n+m(t;y),k = 0,1,...} to some vectors )A(fvn(tév) and
)A(TJLVH:ner(t;y). By taking the limit from (17), the continuity assumption of g(t, z)

gives
~N . N — N 1. N N : N N
uj = k:hm uk,j =—-R 1gT(tj 7k1i>r20 Xk,l:n(tj ))(kli)I{.loXk,n+1:n+m(tj ))
= _RilgT(t;V?X{Yn(téy))szVJrl:ner(t;V)’
which is the optimal control law since X{Vn(tjv) and X£V+1:n+m(t§y) are the optimal

state and costate vectors. Hence, taking the limit from (18), as k — oo, since N is
a finite constant and Q(.) is a continuous function, we have that

k—o0

N

A . T . . .

JV .= lim J,iv = Zij {Q (kli)H;OX’JC\’[L"(t;y)) + (kli)H;oukN’j)TRkli)HoloukN’j}
j=0

Ty X)) + @) RaY
_4;_:010]-{@( 1in(t5 )>+(uj) Yy }’

and this ends the proof, as X{Vn(tév) and ﬂé\’ are the optimal state and control
vectors. O

4. Illustrative example

In this section, three examples are given to illustrate the simplicity and efficiency of
the proposed method. The codes are developed using computation software MAT-
LAB 7.12.0, and the calculations are implemented on a machine with Intel Core 2
Due Processor 2.53 Ghz with 4 GB of RAM.

Example 1. Consider a two-dimensional nonlinear composite system described by
T = 21 —x‘z’—i—sc%—l—ul
f.b2 = —Z9 + CCQ(I’l + l’g) —+ U9

The quadratic cost functional to be minimized is given by:

1
J:§/O (z] + 23 + uf + u3)dt.

The optimality conditions are
T :xl—x:{’+x§—/\1
By = —xo + 22(71 + 23) — Ao
A= — (@1 4 M (1 = 322) + Aoxp)
Ay = —(x9 42X\ + Ao (=1 4 21 + 323))
21(0) =0, 22(0) =0.8, A (1)=0, A(1)=0,
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and the optimal control laws are given by ui = —A1 and uj = —As.
In view of (4), consider the linear operator L|X] = X(t) + P(t)X(t), and the
nonlinear operator N[X] as follows:

-1 010 —z} + 3
- 0 101 o $2($1 +x§)
P(t) o 1 010 ’ N[X} o 3)\11‘% - )\21}2 ’
0 —10-1 —(2A12 + Az (21 + 323))

where X = [x1, 22, A1, Xo]T.

k  CPU time Max error CPU time Max error CPU time Max error
(sec.) PSAM (sec.) VIM (sec.) HAM
0.00079 6.4322¢-2 0.047 5.1463e-1 0.34972 6.5807¢e-2
0.00119 1.8859¢-2 0.094 1.7670e-1 1.19685 6.0841e-2
0.00311 4.1203e-3 0.109 1.3528e-1 3.05910 5.2627e-2
0.00335 9.5764e-4 0.281 5.6512e-2 7.99916 4.0040e-2
6 0.00367 1.5836¢e-4 1.918 1.1235e-2 18.64958 2.7282e-2

Table 1: The mazimum error of PSAM for z1(t) with N = 20, compared to VIM [16] and HAM [5]

Tt W N

Method Objective value CPU time (sec.)
PSAM (k =6, N = 20) 0.18887 0.00367

bvp4c 0.18890 0.10655

VIM (k=6 ) 0.18817 1.918

HAM (k =6, h=—0.45) 0.18832 18.64958

Table 2: Comparison of objective value, J, for PSAM and other methods, Example 1

Implementing PSAM (6)-(7), the suboptimal solutions are obtained for N = 20.
To analyze the accuracy and efficiency of the proposed method, we have also solved
the problem by two methods, VIM [16] and HAM [5]. Table 1 shows better accuracy
of the PSAM while preserving the CPU time. Precisely, as the number of iteration
k increases, the mazximum errors of the PSAM vanish more faster and in less CPU
time compared to the VIM and the HAM.

Moreover, according to Table 2, the suboptimal objective value of the proposed
PSAM is more consistent with the MATLAB built-in function, bvp4c [8], which
ensures better accuracy of our obtained solution compared to VIM [16] and HAM
[5].

The suboptimal states and controls of the PSAM, the VIM and the HAM for
k = 6 and bvp4c are depicted in figures 1-2.
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Figure 1: Suboptimal states, Example 1
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Figure 2: Suboptimal controls, Example 1

Example 2. Consider the following optimal control problem for the Van Der Pol
oscillator [4]:

1 !
minimize J = 5/ (z7 + 23 +u?)dt
0
subject to: 1 = xo
By = —x1 +a2(1—23) 4+ u

$1(0) = 1, .732(0) =0.
The extreme conditions will be:
T1 = Ty
L.vg = —I +.’E2(1 — .’E%) — )\2
M= -z + Ao(1+ 221 29)
/'\2 = —T9 — )\1 — )\2(1 — l‘%)
1'1(0) = 1, {,132(0) = 0, )\1(1) = )\2(1) =0.

The optimal control law is also given by

wi(t) = —Xo(t), telo,1].
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k CPU time Max error CPU time Max error CPU time Max error
(sec.) PSAM (sec.) SHAM (Legendre) (sec.) DTM

8 0.0170 2.1962e-4 0.101 6.7082e-3 7.802 3.2102e-4

10 0.0189 6.4172e-5 0.118 8.3837¢-3 14.648 3.9828e-4

14 0.0252 8.9001e-7 0.177 1.9506e-3 47.815 4.4387e-4

15 0.0280 8.8769e-7 0.200 4.2749e-4 87.745 4.4380e-4

Table 3: The mazimum error of the PSAM for x1(t) with N = 50 compared to SHAM [13] and
DTM [4], Example 2

Method Objective value CPU time (sec.)
PSAM (k=15, N =50) 1.047806908 0.0279

bvp4c 1.047806895 0.0649

SHAM Legendre (k=15, N=50, h=—0.5) 1.0472 0.188

DTM (k = 15) 1.0478 87.745

Table 4: Comparison of objective function value, J, for the PSAM and other methods, Example 2

In view of (4), consider the linear operator L[X] = X (t), and the other terms as
the nonlinear operator N[X|, where X = [z1,72, A1, \o]T. Using PSAM (6)-(7), we
have obtained the suboptimal solutions for N = 50.

For analyzing the accuracy and efficiency of our proposed method, we compare
the PSAM with two recent methods, SHAM [18] and DTM [4]. The maximum errors
of the PSAM, the SHAM and the DTM are summarized in Table 3. It verifies better
accuracy of the PSAM, while maintaining the CPU time. In addition, as the number
of iteration k increases, the maximum errors of the PSAM wvanish rapidly, in less
than 0.03 seconds, while the SHAM and the DTM do not.

Furthermore, Table J presents a comparison of objective values of the PSAM,
bvp4c, the SHAM and the DTM, which ensures better accuracy of the proposed
PSAM.

Figures 3 and 4 show suboptimal states and control for k = 15 iterations of the

PSAM, compared to the SHAM and MATLAB built-in function bvp4c.

o PSAM
bvp4c
* SHAM

o
@
|
o
(S

o
o
|
1
IS

I
~

State function xz(t)
1
o
o

State function x‘(!)

o
N

o
o
|

0.5 1 15 2 0 0.5 1 15 2
t t

Figure 3: Suboptimal states, Example 2
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Figure 4: Suboptimal control, Example 2

Example 3. Consider the optimal manewvers of a rigid asymmetric spacecraft [13].
The Euler equations for the angular velocities of the spacecraft are given by:

B®)]  [ERR e [+ 0 07 [ui)
{E(t): j?g(t) = 111_213 .’131(t>3?3(t) + 10 i 0 UQ(t) s
a3(t) — L=l gy (t)as (1) 0 0 +] [us(t)

where x1, x2, and x3 are angular velocities of the spacecraft, uy, us, and uz are
control torques, I = 86.24, I, = 85.07, and I3 = 113.59 kg m? are the spacecraft
principle inertia.

The quadratic cost functional to be minimized is given by:

1 100
Tl = 5 / (27 (H)Qu(t) + u” (t) Ru(t))dt,
0
000 100
where @ = (000|, R=({010
000 001

In addition, the following boundary conditions should be satisfied:

21(0) =0.017/s, x2(0) =0.005r/s, x3(0)=0.0017/s,
21(100) = 22(100) = 23(100) = 07/s.

According to the PMP, the extreme conditions form the following nonlinear TPBVP:

i) = = - B o t)an(),
ia(t) = —*jg) D a0,
(1) = Ajif) -2 e,
M@:hghmwhm+bghm@&@7
&@_bibmwhw+bghm@&®,
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Aa(t) = 13;112 oM (8) + Lf" 21 () (8),

x1(0) = 0.017/s, x2(0) =0.005r/s, x3(0)=0.0017/s,
21(100) = 22(100) = 25(100) = 0r/s,

and the optimal control laws are given by:

wi(t) = =52 te[0.100]
Aot

u;<t>=—%7 e [0,100],

wi(t) = _A?}it), t € [0,100].

In order to apply PSAM (6), we should apply boundary conditions (8) discussed in
Remark (1). Let X = [x1, 72,23, A1, A2, A3]T, and

1 1
p1a(t) = 72 p2s(t) = 2k =7
1 p 3

and p; j(t) =0, otherwise. For this choice of P(t), the convergence constant in (11)
is 8 =0.1514 € [0,1), which indicates the convergence of the PSAM. Table 5 shows
good accuracy and better CPU times of our proposed method, in contrast to SHAM
[13] and DTM [4]. In addition, Table 6 verifies the better accuracy of the PSAM
suboptimal objective value, compared to the SHAM and the HAM [5].

Suboptimal states and controls are depicted in figures 5-7 for k = 6 iterations of
the PSAM, in comparison with the SHAM and bvp4c.

Our final discussion is about the choice of the linear operator L[X (t)] = X (t) +
P(t)X(t), or equivalently, the choice of P(t). For this example, a trivial alternative
choice of P(t) is the zero constant matriz, for which § = 0.1510 € [0,1). This
guarantees the convergence of P(t) by Theorem 1. We have compared the results
of these two choices of P(t) in Table 7. One can easily see better accuracy of the
first case in contrast with the second one. The CPU times of these two cases of the
PSAM are less than 0.035 second, which shows excellent speeds for both cases.

k CPU time Max error CPU time Max error CPU time Max error

(sec.) PSAM (sec.)  SHAM (Legendre)  (sec.) DTM
2 0.0126  2.1471e-6 0.079 1.0206e-6 7.328 7.3102e-5
3 0.0169  9.9853e-9 0.118 1.8130e-7 12542 9.2612¢-6
4 0.0197  5.6034e-8 0.155 3.2309e-8 18.664 1.9301e-6
5 0.0230  6.8025¢-9 0.198 5.7802e-9 36.729  2.2560e-7
6 0.0273  6.3763e-9 0.224 1.0589e-9 46.401  3.1420e-8

Table 5: The mazimum error of the PSAM for z1(t) with N = 50, compared to SHAM [13] and
DTM [4], Example 3
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Method Objective value CPU time (sec.)
PSAM (k=6, N=50) 0.004687796532  0.0265

bvp4c 0.004687799751  0.0389

SHAM Legendre (k=6, N=50, h=-1.2) 0.004687794463 0.227

HAM (k=3, h=-1) 0.004687795533  10.821

Table 6: Comparison of objective function value, J, for the PSAM and other methods, Example 8

k  CPU time Max error CPU time Max error
(sec.) PSAM (case I) (sec.) PSAM (case II)
1 0.00366 4.99220e-3 0.00397 1.16410e-2
2 0.00884 3.33250e-4 0.00751 3.16210e-3
3 0.01247 1.32100e-4 0.01252 2.09870e-3
4 0.01596 1.02420e-5 0.01622 1.99420e-4
) 0.01929 4.30480e-6 0.01993 1.60540e-4
6 0.02370 1.81510e-6 0.02343 7.06480e-5
7 0.02722 1.68970e-6 0.02701 2.66670e-5
8 0.03055 1.69100e-6 0.03046 3.11730e-6
9 0.03386 1.68850e-6 0.03405 7.18870e-7
10 0.03717 1.68860e-6 0.03754 1.68950e-6

Table 7: The mazimum error of the PSAM for two different choices of P(t) for N = 50, Ezample 3
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Figure 5: Suboptimal control and state x1(t) and ui(t), Example 3
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Figure 6: Suboptimal control and state x2(t) and uz(t), Example 3
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Figure 7: Suboptimal control and state x3(t) and us(t), Example 3

5. Conclusions

In this paper, a pseudospectral successive approximation method is proposed for
solving a broad class of optimal control problems. This method can solve the TP-
BVP obtained from PMP in a recursive manner. The proposed PSAM does not
need any complex computations in comparison with semi-analytical methods, such
as the VIM and the HPM. In comparison with recent direct pseudospectral methods,
it benefits solving a sequence of linear algebraic equations instead of the nonlinear
system. It also preserves fast convergence of pseudospectral methods. The conver-
gence of the proposed PSAM is proved and two illustrative examples demonstrated
the effectiveness and good results in short CPU time.
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