c_—/
NTMSCI 9 Special Issue, No. 1, 79-83 (2021) BISKA 79

http://dx.doi.org/10.20852/ntmsci.2021.433

Generalized solution of a nonlinear optimal control of
the heel angle of a rocket

Touffik Bouremani' and Djamel Benterki®

! Laboratory of applied Mathematics, LAMA, Faculty of Technology, Setif-1 Ferhat Abbas University, 19000, Algeria.
2 Laboratory of Fundamental and Numerical Mathematics LMEN, Department of Mathematics, Faculty of Sciences, Setif-1 Ferhat
Abbas University, 19000, Algeria.

Received: 13 June 2021, Accepted: 16 June 2021
Published online: 9 July 2021.

Abstract: We apply the User’s Guide on Dynamics Programming described in [2] to obtain a rigorous and theoretically justified
solution of the optimal control problem formulated in [3] as an unsolved problem, and studied in [1] using Pontryagin’s Maximum
Principle. We use a certain refinement of Cauchy’s method of characteristics for stratified Hamilton-Jacobi equations to describe a
large set of admissible trajectories and to identify a domain on which the value function exists and is generated by a certain admissible
control and, its optimality is justified by the use of one of the well-known verification theorems as an argument for sufficient optimality
conditions.
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1 Introduction

The aim of this paper is to apply step by step the dynamic programming theoretical algorithm, described in [2] to obtain
a more rigorous and complete theoretically justified solution of the problem formulated as Example 7.3.17 in [3] as an
unsolved problem, and studied partially in [1].

2 Position of the problem

The goal of the work [1] is to bring the rocket with a constant mass m to an orbit altitude chosen in advance with a
maximum lateral offset. Here, the control represents the heel angle of the rocket. The problem is therefore to determine
the optimal trajectory of this rocket. This leads us to solve the optimal control problem of minimizing the cost functional:

xp =i, x1(0) =0,
Xy = vy, x2(0) =0,
vi = %cos(u(t)), v (0) =0, (1)
vh = 4sin(u(t)) —g, v (0) =0,

%2 (T) = hy v (T) = ve, v2 (T) =0,
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such that, x(t) = (x; (¢),,x2 (¢)): the position of the rocket; v(¢) = (v; (¢),v2 (¢)): his speed; u(¢): the heel angle of the
rocket (which is actually the control function); a > 0: is a positive real number representing the Thrust force module; g:
the gravitational acceleration.

3 The dynamic programming formulation

problem 1 Given T, @ > 0, find:

infi (ru (), ¥y € Yo @
subject to:
€ () =G (x(T)) + fy fo(x(t),u(t))ds, T free,
X(t) = f(x(1),u(t)), u(t) € U (x(t)) a.e. ([0,T]), x(0) =y, 3)
x(t) €Yy, vVt €]0,T),x(T) €Yy,
x()=0n()x2(),x3 ()% () = G (), x2(),vi (),v2(),

defined by the following data:

f(xau) ()C3,X47 cosu(t),%sinu(t)fg),fo(x,u):0,
Ux)=U=R,G(&)=-& V6 =(5,5.8)en. “4)
Y() = Ri, Y] :Rj_ X {(h,va)}.

3.1 Characterization of the Hamiltonian

The first step of the Dynamic Programming Approach consists in characterization of the true Hamiltonian of the problem.
The pseudo-Hamiltonian ¢ (x, p,u) = < p, f(x,u) > +fo(x,u) is given in our case by:

%(x,p,u) = p1x3 + p2X4 — gpa + %¢ (I/t) ’

. )
¢ (u) = p3cosu+ pasinu.

The Hamiltonian and the corresponding multifunction of minimum points are given by the formulas:

_ a4 g
Ij(xvp)—{gg%”(x ,P,U) = P1x3+ paxs gp4+m%13¢(u), ©
U(x,p) ={ucU; H#(x,p,u)=H(x,p)},

Therefore, the Hamiltonian function as well as the corresponding multifunction of minimum points turn out to be defined
on Z by:
H (x,p) = p1x3+ paxa —gpa+ 50 (u(p)), (x,p) €Z
p3<0, ps<0
arctan%, if ¢ p3+ps<0, p3>0
iu(p) = p3+ps<0, ps>0
%, if p3=0, p4 <0
5 if p3 =0, p4 >0

)

First, we remark that the Hamiltonian H(.,.) as well as its domain Z are €' -stratified by the stratification Sy = {Z_ _,
Zy _,Z_ 4, Zyx+} defined by:
Z__={(x,p) €Z; p3<0, ps <0}
Z, _={(x,p)€Z; p3+ps<0, p3 >0}
Z_+={(x,p) €Z; p3+ps <0, ps >0}
Zo+={(x,p) €Z; p3 =0, ps e R*}.

®
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Set of terminal transversality points

Next, we need to compute the set of terminal transversality values defined in the general case by:
Z'={(&,q) €1 xR* H(E,q) =0, <q,&E >=DG(E)EVE € Te1 ).
Lemma 1. The set of terminal transversality values Z* in our case is given by the formulas:

Zr=7r _UZi_UZ§_

Zi77 = {((élvhafﬁ \/ CI%JFC]?;*(?LM,O) ,(*17612#]3#]4)) >

& >0, peR, g3 <0, 44<WQ3}

©)
zi =4 (&h 55— 4q4,0) (~Largsa) ) :
+,— 1y 7m\/m 4, ) » 42,943,944 s
§1>0,¢€R, g3+94<0,q3>0}
2677 = {(él ahv (% _g) 6]4;0) ) (—1,6]270,514) ’él > 0742 S R,(M < 0}
4 Generalized Hamiltonian and characteristic flow
The first main computational operation consists in the backward integration (for # < 0), of the Hamiltonian inclusion:
(', p) € d{H (x,p), (x(0),p(0) =2=(§,q) € 2", (10)
defined by the generalized Hamiltonian field diH(.,.):
diH(x.p) = (1) € T Z: ¥ € £, D (x.p), o
<xX,p>—<p,¥x>=DH(x,p)(X,p), ¥ (%,P) € Ty Z}

As it is specified in the algorithm given in [2], for each terminal point z = (§,q) € Z} one should identify the maximal
solutions: X*(.) = (X(.),P(.)) : I(z) = (+ (2),0] — Z, of the Hamiltonian inclusion satisfy the following conditions:

tel
)=0,V1el(z) (12)

Since the manifolds Z_ _, Z, _ C Z, are open subsets, one has:

OH_ _ OH_ _

diH- - (x,p) = { (= (%.p), = 5= (x,p) ) {, (x:p) €Z- - )
OH, _ OH, _

d§H+,— (X,p) = 3; (.X,p),— a;, (LP) ) (LP) € Z-‘r,—'

The Hamiltonian system on the stratum Z_ _

On the open stratum Z_ _ for which p3 < 0, p4 < 0, the differential inclusion coincides with the nonlinear Hamiltonian
system:

A A ) a p3 a P4
X1,X9,X3,X4) = | X3,X4,— —_—
( D273 4) ( eom \/I’% FI’zzt7 " \/l% H’zzt g> (14)

(P1: Py, P55 P4) = (0,0, —p1,—p2).
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The Hamiltonian system on the stratum Z _

On the open stratum Z, _ for which p3 + ps < 0, p3 > 0, the differential inclusion coincides with the nonlinear
Hamiltonian system:

3+3p3 3+3p3
R T s S e
(r3+r3)? (P3+p1)?

(P1> Py, 15, P4) = (0,0,—p1,—p2).

15)

The Hamiltonian flow ending on the stratum Z_ _

From the dynamic programming algorithm in [2], it follows that, we must retain only the trajectories
X* _(,2), 2= (&,q) € Z* _, that satisfy the conditions:

X* _(t,2) =X (t,2),P(t,2) €Z,¥Yre (17 (2),0) (16)
H__(X* _(t,2))=0, X (t,2) € Yo,
on the maximal intervals I~ (z) = (77 (z),0), hence the extremity T~ (.) is defined by:

777 (z) = max {rl_’_(z), Tz_’_(z)},
() = inf{r <0 Py (1,2) <0, Py (1,2) <0,V 1€ (1,0)} 17)
T, (z) =inf{T < 0; X7 (t,2) € Yo,V € (7,0)}.

Further, the second component of the hamiltonian flow X* _(.,.) is given by the formulas:

P (fa51276137¢I4) = <_17QZa_t+CI3a—612[+C]4)> q2 S Ra q3 < 07

(18)
qa < \/@CB»
Also, the extremity 7, " (.) is given by the formulas:
o max{q3,%},ifq2>0, q3 <0
Tl ’ (427‘]3a‘]4) = (19)

if g, < S —
g3, if g2 <0, g4 < T
The Hamiltonian flow ending on the stratum Z _.
On the stratum Z, _ the maximal interval 7+~ (.) is of the same form as in above, where the extremity ;"™ (.) is defined
in this case as:
o @) =inf{r < 0P (1) + BT (12) < OB (1) >0V 1 € (7,0) . (20)

The extremity 7, (.) is given by the formulas:

B if gy > —1, g3+q4 <0, g3 >0

T (q2,93,94) = { AR

21
Te i<, D
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4.1 Value function and optimal trajectories

The natural candidate for value functions and optimal controls in Problem 1 are the extreme ones, defined by the next
maximization process:
gx)=—x, ifxey;

W) =9 wo(x) = inf V(1,b), ifx€ X (By) C Yo 22)
X(t,b)=x
B(x) = {(1,b) € B; X(1,b) =x, V(t,b) = Wy(x)}
Lemma 2. (1) The mapping X~ (.,.,.,.,.) : B7~ = Y, is a diffeomorphism whose inverse B (.) is described by:
B ()= (T (0,6 (0),4, " (0),d5 (0),d5 (%), x €Y, . (23)
(2) The mapping Xt~ (.,.,.,.,.) : Bt~ — YO+’_ is a diffeomorphism whose inverse B*~(.) is described by:
BV () = (75 (0,67 (0,437 (0),q5 T (0),5 " (x), x€ ¥, (24)

The results in the Lemma show that the characteristic flows C* _(.,.) and C} _(.,.) are invertible and define the smooth
partial proper value function:

)

Wo (x) = o 7()‘):Z :’*(x) ==& (), xe¥

~ 25
W, (x) BH(x)) =& (), xey, . )

Moreover, it follows that the corresponding admissible controls are given by:

U~ (x) = arctan ﬁg;fxz?(;; _(;i);f?é ; ) L XEY, T

u(x) = e (26)

- oW (@-g W) +—
ut ™ (x) = arctan | 22 tA+‘*(x)7qA§r‘7?x) L xeY) .

Theorem 1. The corresponding admissible controls u(.) in (26) are optimal for the restriction on its domain Yy '~ UY, .
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