ECCOMAS Thematic Conference on Multibody Dynamics
June 29 - July 2, 2015, Barcelona, Catalonia, Spain

Relaxing mixed integer optimal control problems using a time
transformation

M. Ringkamp*, S. Ober-Blobaum?, S. Leyendecker*

* Chair of Applied Dynamics
University of Erlangen-Nuremberg
Haberstrasse 1, 91058 Erlangen, Germany
[maik.ringkamp,sigrid.leyendecker] @Itd.uni-erlangen.de

# Computational Dynamics and Optimal Control
University of Paderborn
Warburger Str. 100, 33098 Paderborn, Germany
sinaob@math.upb.de

Abstract

Nonlinear control systems with instantly changing dynamic behavior can be described by differential
equations X = F(x,u,v) that depend on an integer valued control function v € £ (I, %), mapping the
time interval I = [to,t7] to the integer values »" = {I,...,ny}. Such systems occur for example in
the optimal control of a driving car with different gears [1], or a subway ride with different operation
modes [2], leading to a mixed integer optimal control problem (MIOCP). A discretize-then-optimize
approach leads to a mixed integer optimization problem (MIOP) that is not differentiable with respect to
the integer variables, such that gradient based optimization methods can not be applied. Differentiability
with respect to all optimization variables can be achieved by reformulating the MIOCP, e.g. by using a
relaxed binary control function [2], or by introducing a fixed integer control function vy, € Z*(I,7)
and a time transformation t,, € % 1*°(I,I) that allows to partially deactivate the fixed integer control
function [1]. The latter approach is presented here, while the main focus lies on new theoretical and
numerical results that take different functions vy , into account. The time interval / is partitioned into

N major intervals /; and each I; = [t;_1,¢;[ into n minor intervals I} = [¢}~', 7i[. Then, the function vy,

_ Jov
is defined to be constant on each minor interval /;. Figure 1 depicts an example of such a fixed integer

control function. The depicted function is called consistent to every integer control function v, because a
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Figure 1: Example of a fixed integer control function vy , with " = {1,2,3} and N = 3 major and n = 5
minor intervals

switch of v at any time in a major interval /; from a value /; € 7 to a value I € ¥ can be achieved with

VN » by scaling the minor intervals / i, in particular some minor intervals can be deactivated by scaling to

zero. The scaling is accomplished by a time transformation t,, € #1*(I, 1) resulting from a time control

we Z*(I,R) with Al; = [w(s)ds and w(t) > 0 for a.e. T € I. The time transformation with derivative
1.

J

t/,(t) = Y (1) = w(r) for a.e. T €1 is defined by

(%) ::to—i—/w(s)ds, (1)

and assures that the mapping of a major interval is surjective t,,(I;) = I; even if several minor intervals I;
are deactivated, i.e. f,,(1 ;) has zero length. Then, the time transformed MIOCP is defined as follows:



Definition 1. (TMIOCP)

min T (xuw) = [ w(DB((2),u(2), Pwa(e)) de @)
T
s. 1. x(7) =w(T)F(x(7),u(t), N (7)) forae tel 3)
go(x(7),u(1)) <0 forae tel 4)
W(T)g(x(2), (%), P (1)) < 0 forae. tel )
r(x(to),x(ty)) =0 (6)
w(t) >0 forae 1€l 7
Al = /w(s)ds )
Ui

Here, J is the objective functional, gg and g are inequality constraints and r represents the boundary con-
ditions. An example demonstrates that solving a TMIOCP using a control consistent (CC) fixed integer
control function vy , can lead to a lower number of discretization variables as a TMIOCP that utilizes a
fixed integer function that is not control consistent (NCC). The number of necessary discretization vari-
ables depends on the total number of used minor intervals and it is shown that the total number can be
unbounded in the NCC case and is bounded in the CC case, even though the number of minor intervals
for each major interval is lower in the NCC case. As a numerical example, a hybrid mass oscillator is
considered (Figure 2 (a)), that extends the example given in [3] to three springs. The springs are mounted
in parallel and relaxed in different positions. A mass is fixed on the first spring, and the second and third
springs are activated and deactivated depending on the position of the mass. A minimization with un-
specified end position results in the CC case in the expected oscillating trajectory with almost no control
effort. In contrast, the locally optimal trajectory in the NCC case avoids specific switches in the interior
of major intervals by oscillating with a low amplitude and needs a high control effort. The state trajecto-
ries are plotted in Figure 2 (b) and (c). An extension to bipedal walking models is planed in future works.

(a) hybrid mass oscillator (b) J*(u) = 6.0520911696 - 10~ (c) J*(u) = 3.7453160945 - 103
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Figure 2: (a) Sketch of the hybrid mass oscillator. (b) Locally optimal discretized state trajectory of the
hybrid mass oscillator in the CC case and (c¢) in the NCC case.
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