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Direct Treatment of Special Optimization 9
Problems

Many of the results derived in this book are concerned with a generally formulated
optimization problem. But if a concrete problem is given which has a rich math-
ematical structure, then solutions or characterizations of solutions can be derived
sometimes in a direct way. In this case one takes advantage of the special structure
of the optimization problem and can achieve the desired results very quickly.

In this final chapter we present two special optimal control problems and show
how they can be treated without the use of general theoretical optimization results.
The first problem is a so-called linear quadratic optimal control problem. For the
given quadratic objective functional one gets a minimal solution with the aid of
a simple quadratic completion without using necessary optimality conditions. The
second problem is a time-minimal optimal control problem which can be solved
directly by the application of a separation theorem.

9.1 Linear Quadratic Optimal Control Problems
In this section we consider a system of autonomous linear differential equations
X(t) = Ax(t) + Bu(t) almost everywhere on [0, f"] 9.1
and an initial condition
x(0) = x° 9.2)
(where 7 >0 and x* € R" are arbitrarily given). Let A and B be (n, n) and (n, l")
matrices with real coefficients, respectively. Let every control u € L7 ([0, T])

be feasible (i.e. the controls are unconstrained). It is our aim to steer the sys-
tem (9.1), (9.2) as close to a state of rest as possible at the terminal time 7. In other
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words: For a given positive definite symmetric (n, n) matrix G with real coefficients
the quadratic form x(7)” Gx(T) should be minimal. Since we want to reach our
goal with a minimal steering effort, for a given positive definite symmetric (m, m)

T
matrix R with real coefficients the expression f u(t)T Ru(t) dt should be minimized
0

as well. These two goals are used for the definition of the objective functional
J L7 ([0, T]) — R with

T
Jw) = x(T) Gx(T) +/u(t)TRu(t) dt forallu € L™ ([0, T1).
0

Under these assumptions the considered linear quadratic optimal control problem
then reads as follows:

Minimize the objective functional J with respect to all controls
u € LZ([0,T]) for which the resulting trajectory is given
by the system (9.1) of differential equations and the initial
condition (9.2).

(9.3)

In order to be able to present an optimal control for the problem (9.3) we need
two technical lemmas.

Lemma 9.1 (relationship between control and trajectory).

Let P(-) be aAreal (n, n) matrix function which is symmetric and diﬁ”ergn-
tiable on [0, T]. Then it follows for an arbitrary control u € L7 ([0, T])
and a trajectory x of the initial value problem (9.1), (9.2):

T
0=x" PO)x* — x(F)T P(P)x(T) + / [2u(t)TBTP(t)x(t)
0
x0T (P(t) +ATP() + P(t)A) x(t)]dt.

Proof For an arbitrary control u € L7 ([0, 7]) and a corresponding trajectory x
of the initial vailue problem (9.1), (9.2) and an arbitrary real matrix function P(-)
defined on [0, T'] and being symmetric and differentiable it follows:

d .
5 [x 7 P(t)x(t)] =i POx®) + x0T (P(O)x(t) + P(D)i (1))

= (Ax(1) + Bu())" P(1)x (1)
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+x(OT (P)x(t) + P(t) (Ax(t) + Bu(t)))
= x0T (P(t) +ATPG) + P(t)A) x(1)
+2u (t)TBTP(t)x (t) almost everywhere on [0, f‘].

With the initial condition (9.2) we get immediately by integration

(P P(F)x(T) — x°7 P(0)x°

7
= / [ZM(I)TBTP(t)x(t) +xn)7 (P(t) +ATP@) + P(t)A) x(t)] dr
0

which implies the assertion. O

Lemma 9.2 (Bernoulli matrix differential equation).

The (n, n) matrix function P(-) with

7
. . -1
P(t) = [eA(t_T)G_leAT(t_T) +/eA(t_s)BR_lBTeAT(t_S) ds]
t

forallt € [0,T]  (9.4)
is a solution of the Bernoulli matrix differential equation

P(t)+ATP(t)+ P()A — P()BR™'BT P(t) = 0,y for all t € [0, T]
9.5)

with the terminal condition
P(T) = G. (9.6)

The matrix function P(-) defined by (9.4) is symmetric.

Proof First we define the (n, n) matrix function Q(-) by

7
0(t) = A=D1 (=T) +/eA(f—S>BR—lBTeAT(f—S> ds forall 7 € [0, T]
t
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(notice that the matrix exponential function is defined as a matrix series). It is
evident that Q(-) is a symmetric matrix function. For an arbitrary z € R”, z # Opn,
we obtain

-~ -~

7
oz = ETeA(t_T)G_lgAT(f—T)£+/ETeA(t—s)BR—lBTeAT(t—s)gds
>0 t >0

> Oforallf € [0, T].

Consequently, for every ¢ € [0, f’] the matrix Q(t) is positive definite and therefore
invertible, i.e. the matrix function P(-) with

P@t) = Q) ' forallt € [0, T]

is well-defined. Since Q(-) is symmetric, P(-) is also symmetric.

It is obvious that P(-) satisfies the terminal condition (9.6). Hence, it remains to
be shown that P(-) is a solution of the Bernoulli matrix differential equation (9.5).
For this proof we calculate the derivative (notice the implications for arbitrary ¢ €

[0.71: 0(1) - Q™' = 1 = 0™ + 0, (QO™") = Oy =
i (@) =-00'0m o)
oo d 1
P = (e0™)
=-00~'0mem™

= _Q(t)*l [AEA(If)GleAT([f) + eA([ff)GfleAT(tif)AT

T
+ / (AeA(Is)BRlBTeAT(ts)

t

+eA(zs)BRlBTeAT(rs)AT> ds — BRIBT} omn™!

= -0~ [A00 + 0wA” — BRT'BT| 0!

=—00 'A-ATom '+ o) 'BRT'BT Q!
=—P()A—ATP@t)+ P(t)BR™'BTP(t) forallt € [0, T].

Consequently, P (-) satisfies the Bernoulli matrix differential equation (9.5). |

With the aid of the two preceding lemmas it is now possible to present the optimal
control of the linear quadratic problem (9.3).
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Theorem 9.3 (feedback control).

The so-called feedback control u given by
i) = —R7'BT P(t)x(t) almost everywhere on [0, f"]

is the only optimal control of the linear quadratic control problem (9.3)
where the matrix function P(-) is given by (9.4).

Proof 1In the following let P(-) be the matrix function defined by (9.4). Then we
have with Lemmas 9.1 and 9.2 for every control u € L7 ([0, T']) with u # u:

T
Jw) = x(T)TGx(T) + / u(®)T Ru(r) dt
0

= " PO)x° + x(T)T[G — P(T)]x(T)
7
+/ [u(t)TRu(t) +2u®)T BT P(t)x (1)
0

x0T (P(z) +ATPM) + P(t)A)x(t)] dr

(from Lemma 9.1)

T
=" PO)x° + f [u(t)TRu(t) +2u)T BT P(1)x(1)
0

+x(t)TP(t)BR_1BTP(t)x(t):| dt

(from Lemma 9.2)

T
= x" p(0)x° +/ (u(t) + R_IBTP(t)x(t))TR
0

(u(t) + R_IBTP(t)x(t)) dt

> x" P0)x°

= Ju).

Hence u is the only minimal point of the functional J. O
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i(t) x(1)
x > X(1) = Ax(t) 4+ Bu(t)

Y

i) =—R'BTP()x(t) <

Fig. 9.1 Feedback control of Theorem 9.3

The optimal control presented in Theorem 9.3 depends on the time variable ¢ and
the current state x (¢). Such a control is called a feedback or a closed loop control
(see Fig.9.1).

If the control function depends only on ¢ and not on the state x (¢), then it is called
an open loop control. Feedback controls are of special importance for applications.
Although feedback controls are also derived from the mathematical model, they
make use of the real state of the system which is described mathematically only in
an approximate way. Hence, in the case of perturbations which are not included in
the mathematical model, feedback controls are often more realistic for the regulation
of the system.

Since the matrix function P is analytic and the trajectory x is absolutely
continuous, the optimal control # in Theorem 9.3 is an absolutely continuous vector
function. In fact, a solution of the linear quadratic optimal control problem lies in a
smaller subspace of L7 ([0, f"]).

Notice that the proof of Theorem 9.3 could be done with the aid of an optimality
condition. Instead of this we use a quadratic completion with Lemmas 9.1 and 9.2
which is simpler from a mathematical point of view.

The linear quadratic control problem (9.3) can be formulated more generally. If
one defines the objective functional J by

T

Jw) = x(DHTGx(T) + f (x(t)TQx(t) + u(t)TRu(t)) dt

0

forallu e L™ ([0, T1)

where Q is a positive definite symmetric (n, n) matrix with real coefficients, then
the result of Theorem 9.3 remains almost true for the modified control problem.
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The only difference is that then the matrix function P(-) is a solution of the Riccati
matrix differential equation

P(t)+ATP(t) + P(DA+ Q — P(t)BR™'BT P(1) = Oy forall z € [0, T

with the terminal condition P(f) =G.

Example 9.4 (feedback control).

As a simple model we consider the differential equation
x(t) = 3x(t) + u(t) almost everywhere on [0, 1]
with the initial condition
x(0) = %0

where x° € R is arbitrarily chosen. The objective functional J reads as
follows:

1
J@w) = x(1)? + ; /u(t)2 dt forall u € Loo([0, 1]).
0

Then we obtain the function P as

= =il
1
P(t) = e3(t—1)e3(t—1) +5fe3(t—s)e3(t—s) ds

t

= 1 -1
— eG(t—1)+5/eG(t—s)ds

t

i 5 577!
_ | 6= _ 2 eu—1
e 68 + 6i|

6
= 5 1 e6-1) forall ¢ € [0, 1].
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Hence, the optimal control « is given by

i) =-5 54 g60-D) x(t)
30
= 5 1 ebl—1) x(t) almost everywhere on [0, 1]. 9.7

If we plug the feedback control # in the differential equation, we can
determine the trajectory x:

%(t) = 3x(t) + (1)

30
=350 = ;| “5u_py*®

30
= 3_5+66(’—1) x(1).

Then we obtain the trajectory x as

t

f(3_ 5+eg(0‘Y_I) )ds

Oeo

x(t) =x

= 6—1) !
_ 0 (356G =DV 135)) [

— 6(t—1) _ -6
Zer 3t+In(e +5)—In(e~*+5)

0
:€j+5e4’@“““+5)mumtewJL (9.8)
If we plug the equation (9.8) in the equation (9.7), we get the optimal control
u in the open loop form

30x°

—3t
almost everywhere on [0, 1
e645° 7 (0. 11

u(t) = —

(compare Fig. 9.2). This optimal control is even a smooth function.
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Fig. 9.2 Illustration of the optimal control i and the trajectory x

9.2 Time Minimal Control Problems

An important problem in control theory is the problem of steering a linear system
with the aid of a bounded control from its initial state to a desired terminal point in
minimal time. In this section we answer the questions concerning the existence and
the characterization of such a time minimal control. As a necessary condition for
such an optimal control we derive a so-called weak bang-bang principle. Moreover,
we investigate a condition under which a time minimal control is unique.

In this section we consider the system of linear differential equations

x(t) = A(t)x(t) + B(t)u(t) almost everywhere on [0, f‘] 9.9)
with the initial condition
x(0) = x° 9.10)
and the terminal condition

x(T) = x! 9.11)

where 7 > 0, x%x! € R", A and B are (n,n) and (n, m) matrix functions
with real coefficients, respectively, which are assumed to be continuous on [0, T],

and controls u# are chosen from L ([0, f‘]) with ||ui||Loo([0,f]) < 1 for all

i € {1,...,m}. Then we ask for a minimal time T € [0, f] S0 that the linear
system (9.9) can be steered from x% to x! on the time interval [0, T7].
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If we consider the linear system (9.9) on a time interval [0, T] with T € [0, f‘]
we use the abbreviation

U(T) :={u € L ([0, T]) | forevery k € {1, ..., m} we have
lur(t)] < 1 almost everywhere on [0, T']}

forall T € [0, T] 9.12)

for the set of all feasible controls with terminal time 7.

Definition 9.5 (set of attainability).

Forany T € [0, T] consider the linear system (9.9) on [0, T'] with the initial
condition (9.10). The set

K(T) := {x(T) e R" |u € U(T) and x satisfies the linear
system (9.9) on [0, T'] and the initial condition (9.10)}

(with U(T) given in (9.12)) is called the set of attainability.

. v

The set of attainability consists of all terminal points to which the system can be
steered from x© at the time 7. Since we assume by (9.11) that the system can be
steered to x! we have x' € K(T'). Hence, the problem of finding a time minimal
control for the linear system (9.9) satisfying the conditions (9.10), (9.11) can be
transformed to a problem of the following type: Determine a minimal time T &
[0, 7] for which x! € K (T) (see Fig.9.3).

X .
PS K(T)

K(T)

Fig. 9.3 Illustration of the set of attainability with T € (0, T)
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Before going further we recall that for an arbitrary u € L7 ([0, T']) the solution
of thAe initial value problem (9.9), (9.10) with respect to the time interval [0, T], T €
[0, T'], can be written as

t
x(1) = d()x + D) f @ (s) "' B(s)u(s)ds forall t € [0, T]
0

where @ is the fundamental matrix with
dD(t) = A(t)®(¢) forallt € [0, T],
®(0) = I (identity matrix)'?.

Notice that in the case of a time independent matrix A, the fundamental matrix &
is given as

o
!
o) =eM =) A" foralli € [0,T].
1
i=0

In the following, for reasons of simplicity, we use the abbreviations
Y (1) :== @ ' (1)B(t) forall 1 € [0, T]

and

T

R(T) := {/Y(t)u(t)dt

0

ue U(T)} forall T € [0, T1.

The set R(T) is sometimes called the reachable set. A connection between K and
R is given by
K(T) = &(T) (xo + R(T))

={D(T)x° + ®(T)y | ye R(T)} forall T €[0, T1]. (9.13)

First we investigate properties of the set of attainability.

14 A proof of this existence result can be found e.g. in [212, p. 121-122].
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Lemma 9.6 (properties of the set of attainability).

For every T € [0, f"] the set K(T) of attainability for the initial value
problem (9.9), (9.10) with respect to the time interval [0, T is nonempty,
convex and compact.

Proof We present a proof of this lemma only in a short form. Let some 7 € [0, 7]
be arbitrarily given. Because of the initial condition (9.10) it is obvious that R(T') #
. Next we show that the reachable set

T
R(T) = {/Y(t)u(t) dt |u e U(T)}
0

is convex and compact. U(T') is the closed unit ball in LZ ([0, T']) and therefore
weak*-compact. Next we define the linear mapping L : L7 ([0, T]) — R" with

T
L(u) = / Y (t)u(r)dt forallu € L% ([0, T]).
0

L is continuous with respect to the norm topology in L7 ([0, T']), and therefore it
is also continuous with respect to the weak*-topology in L7 ([0, T']). Since L is
continuous and linear and the set U(T') is weak*-compact and convex, the image
R(T) = L(U(T)) is compact and convex. Because of the equation (9.13) the set
K (T) is also compact and convex. |

As a first important result we present an existence theorem for time minimal
controls.

Theorem 9.7 (existence of a time minimal control).

If there is a control which steers the linear system (9.9) wzth the initial
condition (9.10) to a terminal state x" within a time T € [0, T] then there
is also a time minimal control with this property.

Proof We assume that xlek (T). Next we set

=inf{T €[0,7]|x' € K(T)}.
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Then we have _7_’ < T, and there is a monotonically decreasing sequence (7;);eN
with the limit 7' and a sequence (u'); < of feasible controls with

xb = x(T;,u') € K(T)

(let x(T;, u') denote the terminal state at the time 7; with the control u’). Then it
follows

It — x(T, ub)||
= |lx(T;, u') — x (T, u')||

T; T;
= H@(Ti)xo + @(T;) / Y(tu' (t)dt — &(T) / Y (tu' (1) dt
0 0

7 T;
—q>(f)x°—q>(f)/y(t)u"(t) dz+c1>(f)/y(z)u"(t) dt
0 0

T;
< | (@) — T)Hx°| + H(@(T» - ®(T)) / Y (tyu' (t) dt
0

T;
+Hc1>(f)/y(t)ui(t) dt
7

which implies because of the continuity of &

x1 = lim x(Y_’, ui).
11— 00

Since x(T, u') € K(T) foralli € N and the set K (T) is closed, we get x! e K(T)
which completes the proof. O

In our problem formulation we assume that the terminal condition (9.11) is
satisfied. Therefore Theorem 9.7 ensures that a time minimal control exists without
additional assumptions. For the presentation of a necessary condition for such a time
minimal control we need some lemmas given in the following.

Lemma 9.8 (property of the set of attainability).

Let the linear system (9.9) with tAhe initial condition (9.10) be given. Then
the set-valued mapping K : [0, T] — 2%" (where K (-) denotes the set of
attainability) is continuous (with respect to the Hausdorff distance).
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Proof First we prove the continuity of the mapping R. For that proof let T,.T €
[0, T] with T # T, be arbitrarily chosen. Without loss of generality we assume
T < T. Then for an arbitrary ¥ € R(T) there is a feasible control i with

T

‘:/Y(t)ﬁ(t)dt.

0

For the feasible control u given by

u(t) almost everywhere on [0, I_‘] }

u(t) = {(1’ ..DTforallr e (T, T]

we have

T

/Y(t)u(t) dt € R(T).

0

Consequently we get

d(y,R(T)) =
(y. R(T)) nIlel(nT)lly yl

A

T
= H)_I—/Y(t)u(t)dt
0

T
H / YO, ...,DHdt

A

T

< x/m/IIIY(t)III dt
T

and

max d(3, R(T)) < y/m / 1Y (0 dr

yER(T)
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(here || - || denotes the Euclidean norm in R” and || - || denotes the spectral norm).
Similarly one can show

T
max d(R(T), y) < v/m / 1Y @l dr.
YER(T) J

T

Hence, we obtain for the metric o:

(R(Y_‘),R(T)) (= max min ||[y—y| + max min [y —y|
© yeR(T) YER(T) Yo YER(T) yeR(T) yo

IA

T
2~/m/ Y @l de.
T

Since the matrix function Y is continuous, there is a constant « > 0 with
1Y ]l < o forall z € [0, T].
Then we get
o(R(D), R(T)) < 2a5/m(T —T).

Consequently, the set-valued mapping R is continuous. Since the fundamental
matrix @ is continuous and the images of the set-valued mapping R are bounded
sets, we obtain with the equation (9.13) (notice for T,Tel0, f’] and a constant 8 >0
the inequality o (K (T), K (7)) < BII®(T) — (D) I+ 1S (D)l o(R(T), R(T))) that
the mapping K is continuous. O

Lemma 9.9 (property of the set of attainability).

Let the liAnear system (9.9) with the initial condition (9.10) and some
T € [0,T] be given. Let y be a point in the interior of the set K(T) of
attainability, then there is a time T € (0, T) so that y is also an interior

point of K(T).

Proof Let ¥ be an interior point of the set K (T) (this implies T > 0). Then there
is an ¢ > 0 so that B(y,e) C K (T) for the closed ball B(y, ) around y with
radius &. Now we assume that for all 7 € (0, T) j is not an interior point of the
set K(T). For every T € (0, T) the set K(T) C R” is closed and convex. Then
for every T e (0, T) there is a hyperplane separating the set K (T') and the point
7 (compare Theorems C.5 and C.3). Consequently, for every T € (0, T) there is a
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point yr € B(y, €) whose distance to the set K (T') is at least €. But this contradicts
the continuity of the set-valued mapping K. O

The next lemma is the key for the proof of a necessary condition for time minimal
controls. For the formulation of this result we use the function sgn : R — R given
by

1fory >0
sgn(y) = Ofory=20
—1fory <0

Lemma 9.10 (property of the set of attainability).

Let Ehe linear system ( 9.9) with the_initial condition (9. ]_0) and some T €
(0, T] be given. If x(T,u) € 0K(T) for some u € U(T), then there is a
vector n # Orn so that forall k € {1, ..., m}:

up(t) = sgn[nTYk(t)] almost everywhere on {t € [0, T] | r]TYk(t) # 0}
(x(T, it) denotes the state at the time T with respect to the control ii; Y (t)

denotes the k-th column of the matrix Y (t)).

. J

Proof Let an arbitrary point y := %(T, i) € 9K (T) be given. Since the set K(T)is
a convex and closed subset of R", by a separation theorem (see Theorem C.5) there
is a vector 17 # Ogn with the property

'y =qplyforall y e K(T).

Because of
T
i’y =T o(T)x° + 77 &(T) / Y (1)ii(t) dt
0
and

T
ity =qloT)x"+ 77 &(T) / Y(t)u(t)dt forall y € K(T)
0
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we obtain for n” := 77 ®(T)
7 7
nT/Y(t)ﬁ(t) dt > nT/Y(t)u(t) dt (9.14)

0 0

for all feasible controls steering the linear system (9.9) with the initial condi-
tion (9.10) to a state in the set K(7') of attainability. From the inequality (9.14)
we conclude

nTY(@©)i(r) = nT Y (£)u(r) almost everywhere on [0, 7. (9.15)

For the proof of the implication “(9.14) = (9.15)” we assume that the inequal-
ity (9.15) is not true. Then there is a feasible control # and a set M C [0, T'] with
positive measure so that

nTY(t)ﬁ(t) < nTY(t)u(t) almost everywhere on M.

If one defines the feasible control u* by

(1) = u(t) almost everywhere on [0, T] \ M
| u(r) almost everywhere on M ’

then it follows

T
nT/Y(t)u*(t) dt = nT/Y(t)u(t) dt +n’ / Y ()i (r) dt
0

M [0,TI\M

> nT/Y(t)ﬁ(t)dt—l—nT / Y ()i (r) dt
M [0.T1\M

T

=nT/Y(t)ﬁ(t)dt

0

which contradicts the inequality (9.14). Hence, the inequality (9.15) is true.
From the inequality (9.15) we get forall k € {1, ..., m}

up(t) = sgn [nTYk(t)] almost everywhere on {¢ € [0, T1| nTYk(t) #0}. O
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Now we present the afore-mentioned necessary condition for time minimal
controls.

Theorem 9.11 (necessary condition for time minimal controls).

Let the linear system (9.9) with the initial condition (9.10) and the terminal
condition (9.11) be given. If u is a time minimal control with respect to the

minimal terminal time T € [0, T, then there is a vector n # Ogrn so that for
allk e {1,...,m}:

up(t) = sgn[nTYk(t)] almost everywhere on {t € [0, T] | nTYk(t) #+ 0}.
(9.16)

Proof The assertion is obvious for T = 0. Therefore we assume 7 > 0 for the
following. We want to show that

y = q>(f)x°+q>(f)/Y(z)ﬁ(t)dt € AK(T). 9.17)

Suppose that ¥ were an interior point of the set K (T) of attainability. Then by
Lemma 9.9 there is a time T € (0, 7_‘) so that y is also an interior point of the
set K(T). But this contradicts the fact that T is the minimal time. Hence, the
condition (9.17) is true. An application of Lemma 9.10 completes the proof. O

The statement (9.16) is also called a weak bang-bang principle. If the measure
of the set {r € [0,T]1 | nTYi(t) = 0} equals O for every k € {l1,...,m}, the
statement (9.16) is called a strong bang-bang principle. Theorem 9.11 can also be
formulated as follows:

For every time minimal control « there is a vector 7 Opn
so that u satisfies the weak bang-bang principle (9.16).

The next example illustrates the applicability of Theorem 9.11.

Example 9.12 (necessary condition for time minimal controls).

We consider the harmonic oscillator mathematically formalized by
y(t) + y(t) = u(r) almost everywhere on [0, f‘],

||L£ ”Loo([oj"]) <1
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where T > 0is sufficiently large. An initial condition is not given explicitly.
The corresponding linear system of first order reads

x(t) = <_(1) (l))x(t) + <(1)> u(t).

~ - ~——
= A =B
We have
> ¢ cost sint
b)) =eM =) A = )
@ Z i! —sint cost
i=0
and

Y(t)= (1) 'B=e 4B = <_S“”) .
COSt

Then we obtain for an arbitrary vector 1 # Opnr
nTY () = —nisint + ny cost.
Consequently, we get for a number @ € R and a number § € [—7, 7]
nTY(t) = asin(t + 8)
and therefore
sgn[n’ Y (t)] = sgn[a sin(z + 8)]

(see Fig.9.4).

0 ® ® ¢ >

t

T : : sgn[asin(- + 8)]

Fig. 9.4 Illustration of the time optimal control
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Conclusion: If there is a time minimal control u, then it fulfills the strong
bang-bang principle, and therefore it is unique. After 7 time units one
always gets a change of the sign of u.

With a standard result from control theory one can see that the considered
linear system is null controllable (i.e., it can be steered to the origin in a
finite time). Hence, by Theorem 9.7 there is also a time minimal control
u which steers this system into a state of rest, and therefore the preceding
results are applicable.

\ J

Now we present an example for which the necessary condition for time minimal
controls does not give any information.

Example 9.13 (necessary condition for time minimal controls).

We investigate the simple linear system

x1(1) = x1(0) + u(r)

. almost everywhere on [0, f‘]
ia(t) = x2(t) + u(t) } y

with

”u”Loo[O,f] =< 1

and T > 0. Here we set

10 1
A_<01)_I and B-(l).

YiO)=e MB=¢" (1>

and for any vector  # Op2 we get

Then we obtain

Y (@t) = (m +me .

For example, for n = ( i ) we conclude

nTY(@t) =0foralls € [0, T,

and Theorem 9.11 does not give a suitable necessary condition for time
minimal controls.
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Next we investigate the question under which conditions time minimal controls
are unique. For this investigation we introduce the notion of normality.

Definition 9.14 (normal linear system).

(a) The linear system (9.9) is called normal on [0, T] (with T € [0, f‘]), if
for every vector n # Orn the sets

Ge(n) = {t € [0, T1| nT Yi(t) = 0} with k € {1, ..., m)}

have the measure 0. Y (¢) denotes again the k-th column of the matrix
Y ().

(b) The linear system (9.9) is called normal, if for every T € [0, T] this
system is normal on [0, T'].

Theorem 9.15 (uniqueness of a time minimal control).

Let the linear system (9.9) with the initial condition (9.10) and the terminal
condition (9.11) be given. If u is a time minimal control with respect to the
minimal terminal time T € [0, f"] and if the linear system (9.9) is normal
on [0, 7_"], then u is the unique time minimal control.

Proof By Theorem 9.11 for every time minimal control u there is a vector 1 # Og»
so that forall k € {1, ..., m}:

up(t) = sgn[nTYk (#)] almost everywhere on [0, T] \ Gr(n).
Then the assertion follows from the normality assumption (notice that in the proof
of Lemma 9.10 the vector n depends on the terminal state and not on the control).

O

A control u which satisfies the assumptions of Theorem 9.15 fulfills the strong
bang-bang principle

u(t) = sgn[r]TYk(t)] almost everywhere on [0, T1.

One obtains an interesting characterization of the concept of normality in the
case of an autonomous linear system (9.9) with constant matrix functions A and B.
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Theorem 9.16 (characterization of normality).

The autonomous linear system (9.9) with constant matrix functions A and
B is normal if and only if for every k € {1, ..., m} either

rank (Bg, ABy, ..., A" 'By) =n (9.18)
or
rank (A — M1, Br) = n for all eigenvalues A of A. (9.19)

Here By denotes the k-th column of the matrix B.

\ J

Proof We fix an arbitrary terminal time 7 € [0, T1. First notice that for every
kef{l,...,m}andevery n € R"

0T Yi(t) =nTe A By forallt € [0, T].

Consequently, the real-valued analytical function n” Yy (-) on [0, T] is either identi-
cal to O or it has a finite number of zeros on this interval. Therefore, the autonomous
linear system (9.9) is normal on [0, T'] if and only if the following implication is
satisfied:

n"e By =0foralls [0, T]and some k € {1,...,m} = n=0g:.  (9.20)

Next we show that the implication (9.20) is equivalent to the condition (9.18).
For this proof we assume that the condition (9.18) is satisfied. Let a vector n € R”
with

nTe 4By =0forallt € [0, T) and some k € {1, ..., m}
be arbitrarily given. By repeated differentiation and setting “¢ = 0” we get
n" (Bi, ABy, ..., A" ' B) = 0L, forsome k € {1,...,m}.

By assumption the system of row vectors of the matrix (Bk, ABx, ..., A”’lBk) is
linear independent, and therefore we get n = Og». Hence, the implication (9.20) is
satisfied, i.e. the autonomous linear system (9.9) is normal on [0, T'].

Now we assume that the condition (9.18) is not satisfied. This means

that for some £k € {l,...,m} the system of row vectors of the matrix
(Br,ABy, ..., A”’lBk) is linear dependent. Then there is a vector n # Op»
with

n" (B, ABx..... A" B) = Of,
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which implies
n'By=n"ABy=---=nTA" B, =0. 9.21)

The Cayley-Hamilton theorem states that the matrix A satisfies its characteristic
equation, i.e.

A" =apl + oA+ + O{n_lAn_l
with appropriate coefficients «g, o1, . .., az—1 € R. Then we obtain with (9.21)
nTA"By = aon” By +a1nT AB 4+ - +ap_1nT A" B =0
and by induction
nT A'By = 0foralll > n. (9.22)
Equations (9.21) and (9.22) imply
T 4l _
n  A'By =0foralll >0
which leads to
o i ()
nTe AB =T (Z Al ) By =0forallz € [0, T].
= i!

Consequently, the implication (9.20) is not satisfied, i.e. the autonomous linear
system (9.9) is not normal on [0, T'].

Finally we show the equivalence of the two rank conditions (9.18) and (9.19).
Letk € {1, ..., m} be arbitrarily chosen.

Assume that the condition (9.19) is not satisfied, i.e. for some possibly complex
eigenvalue A of A we have

rank (A — LI, By) # n.
Then there is a vector z € R" with z # Or» and
ZT(A =Ml By) = 0%,
ie.

TA=27" (9.23)
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and
I'B=0. (9.24)
With the equations (9.23) and (9.24) we conclude
"AB = 1z" By =0,
and by induction we get
zTA'B; = Oforalll > 0.
Hence we have
rank (B, ABy, ..., A" 'By) #n.

Conversely, we assume now that the equation (9.18) is not satisfied. Then there
is a z # Orr with

"B =0, zTABr=0,..., 2T A" "B = 0.
Again with the Cayley-Hamilton theorem we conclude immediately
ZTA'By = 0 foralll > 0.
Consequently, the linear subspace
S:={zeR"|zTA'By = 0foralll > 0}
has the dimension > 1. Since the set S is invariant under A” (i.e. ATS C ), one
eigenvector 7 of AT belongs to S. Hence, there is an eigenvalue A of AT which is
also an eigenvalue of A so that
ATz =)z

or alternatively

A =) =0k, 9.25)
Because of Z € S we obtain with/ = 0

Z'By =o0. (9.26)
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Equations (9.25) and (9.26) imply
rank (A — A1, By) # n for some eigenvalue A of A.

This completes the proof. O

In control theory the condition

rank (B, AB, ..., A" 'B)=n
is called the Kalman condition. It is obvious that the condition
rank (Bi, ABy, ..., A" "By =nforallk € {1,..., m}

which is given in Theorem 9.16 implies the Kalman condition. Moreover, in control
theory the condition

rank (A — A1, B) = n for all eigenvalues X of A
is called the Hautus condition which is implied by the condition
rank (A — AI, By) =nforallk € {1, ..., m} and all eigenvalues A of A.

One can show with the same arguments as in the proof of Theorem 9.16 that the
Kalman and Hautus conditions are equivalent. In control theory one proves that the
Kalman condition (or the Hautus condition) characterizes the controllability of an
autonomous linear system, i.e. in this case there is an unconstrained control which
steers the autonomous linear system from an arbitrary initial state to an arbitrary
terminal state in finite time.

The following example shows that the Kalman condition (or the Hautus condi-
tion) does not imply the condition (9.18) (and (9.19), respectively).

Example 9.17 (Kalman condition).

The following autonomous linear system satisfies the Kalman condition but
it is not normal:

x1(t) = —x1(t) +ur (1)

X almost everywhere on [0, f"]
Ra(t) = =2x2(8) + ur (1) + ur(0) } Y

with some 7 > 0. Here we set

A= =1 ¢ and B = 10 .
0-2 11
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Then we have

b= (t) =)
e (0) an=(9)

The matrix (B, ABy) has the rank 1, and therefore the linear system is not
normal. On the other hand we have

rank (B, AB) =2,

i.e. the Kalman condition is satisfied.

Exercises

(9.1) Consider the differential equation

X (t) = 2x(t) — 3u(t) almost everywhere on [0, 2]
with the initial condition

x(0) = x°

for an arbitrarily chosen x° € R. Determine an optimal control i €

Lo ([0, 2]) as a minimal point of the objective functional J : L ([0, 2]) - R
with
1 2
J(u) = 2x(1)2 +2/u(t)2dt forall u € Loo([0, 2]).
0

(9.2) ([51, p. 132-133]) Let the initial value problem

X(t) = u(t) almost everywhere on [0, 1],

x(0) =1
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be given. Determine an optimal control u € L ([0, 1]) for which the
objective functional J : Lo ([0, 1]) — R with

1

J(u) = / (u(t)2 + x(t)2> dt forall u € Loo([0, 1])
0

becomes minimal.
(9.3) Consider the linear differential equation of n-th order

YO + an_1y" V@) + -+ aoy(t) = u(2)

almost everywhere on [0, T]

where 7 > 0 and aop, ...,an—1 € R are given constants. The control u
is assumed to be an Lo ([0, f"]) function. Show that the system of linear
differential equations of first order which is equivalent to this differential
equation of n-th order satisfies the Kalman condition.

(9.4) ([216, p. 22-24]) Let the system of linear differential equations

x(t) = Ax(t) + Bu(t) almost everywhere on [0, f‘]

with
0100 0
—a000 and B — -8B
0001
0000 y

be given where T>0,a>0, B > 0and y > O are constants. It is assumed
that u € Lo ([0, f’]). Show that this system satisfies the Hautus condition.

(9.5) For the linear system in exercise (9.4) assume in addition that the terminal
time T is sufficiently large. Moreover, let the initial condition

x(0) = %0
with x* € R* and the terminal condition
x(T) = Os
be given. For the control u we assume

”” ”LOQ([()j]) <L
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It can be proved with a known result from control theory that this system
can be steered from x° to Ogs in finite time. Show then that a time minimal
control exists which is unique, and give a characterization of this time minimal
control.
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