brought to you by .{ CORE

View metadata, citation and similar papers at core.ac.uk

“Lalhoun

Institutional Archive of the Naval Pastgraduate School

Calhoun: The NPS Institutional Archive

Faculty and Researcher Publications Faculty and Researcher Publications Collection

2012-12-10

Consistent approximation of an optimal search problem

Phelps, Chris

IEEE

51st IEEE Conference on Decision and Control, December 10-13, 2012. Maui, Hawaii, USA
http://hdl.handle.net/10945/47658

goals of open government and government transparency. All information contained

m‘ KNOX herein has been approved for release by the NPS Public Affairs Officer.

LIBRARY Dudley Knox Library / MNaval Postgraduate School
411 Dyer Road / 1 University Circle
Monterey, California USA 93943

uﬁm‘: DUDLEY Celhounisaproject of the Dudiey Knox Library at NPS, furthering the precepts and

hitp://www.nps.edu/library


https://core.ac.uk/display/36739743?utm_source=pdf&utm_medium=banner&utm_campaign=pdf-decoration-v1

51st IEEE Conference on Decision and Control
December 10-13, 2012. Maui, Hawaii, USA

Consistent Approximation of an Optimal Search Problem

Chris Phelps, Qi Gong, Johannes O. Royset and Isaac Kaminer

Abstract— This paper focuses on the problem of optimizing
the trajectories of multiple searchers attempting to detect
a non-evading moving target whose motion is conditionally
deterministic. This problem is a parameter-distributed optimal
control problem, as it involves an integration over a space of
stochastic parameters as well as an integration over the time
domain. In this paper, we consider a wide range of discretization
schemes to approximate the integral in the parameter space
by a finite summation, which results in a standard control-
constrained optimal control problem that can be solved using
existing techniques in optimal control theory. We prove that
when the sequence of solutions to the discretized problem has an
accumulation point, it is guaranteed to be an optimal solution
of the original search problem. We also provide a necessary
condition that accumulation points of this sequence must satisfy.

I. INTRODUCTION

In this paper we consider a search optimization problem
where multiple searchers seek multiple non-evading, mov-
ing targets. The problem takes the form of a parameter-
distributed optimal control problem, where the searcher dy-
namics are given by ordinary differential equations (ODEs).
The targets follow conditionally deterministic trajectories in
the sense that the targets trajectories depend on unknown
parameters treated as random variables. The optimal control
problem is to determine searcher trajectories that maximize
the probability of detecting the targets.

While earlier studies have considered similar problems
with assumptions such as simple searcher dynamics and a
single target [1]-[3], special target movement in a channel
[4], and exponential detection model [5], we consider a
broader class of problems with general nonlinear dynamics
and detection models. In the literature, previous theoretical
works on such search problems have focused on the devel-
opment of necessary optimality conditions in the tradition
of Pontryagin, e.g. [2], [6]-[8], and sufficient conditions
for optimality in the tradition of Hamilton-Jacobi-Bellman
equation (see, for example, [9], [10]). Numerical algorithms
corresponding to those theoretical results for solving optimal
search problems were developed in [3], [10]-[14].
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In this paper, we conduct theoretical analysis for the
solution of parameter-distributed optimal control problems
by employing a direct method. The parameter space is
directly discretized, which results in a family of standard
optimal control problems that can be solved using existing
approaches. The considered direct method is similar to those
of [4], [5]. We go beyond [4], which focuses on model
formulation and computations exclusively, and show that
the discretization scheme is consistent in the sense that
globally optimal solutions of the standard optimal control
problems converge to a globally optimal solution of the
parameter-distributed optimal control problem. In addition,
we provide a necessary condition that an accumulation point
of a sequence of optimal solutions of the standard optimal
control problems must satisfy, when such an accumulation
point exists. While [5] also provides consistency results
and optimality conditions, they are limited to the case with
a two-dimensional parameter space and integration using
Simpson’s rule. We allow for essentially any numerical in-
tegration scheme in an arbitrary finite dimension under mild
smoothness assumptions. We also consider a Pontryagin-type
necessary condition in contrast to that in [5], which follows
an approach by Polak [15], Chapter 4.

The paper is organized as follows: Section II introduces
the optimal control model associated with the search problem
and its spatial discretization, Section III shows the consis-
tency of the family of approximate standard optimal control
problems, Section IV shows the consistency of the dual
variables and provides a necessary condition for the accu-
mulation point, and a numerical example is demonstrated in
Section V.

II. PROBLEM FORMULATION

Motivated by the problem of optimal search for a target
with conditionally deterministic motion, we now introduce
the parameter-distributed optimal control problem, which
we refer to as Problem B. The focus of this paper will be
the consistent approximation of this problem, as well as the
formulation of a necessary condition for a solution obtained
with this approximation.

Problem B. Determine the function pair (z(t),u(t)) with
T € W1,00([0,1];R™), u € Loo([0,1];R™) that minimizes
the cost functional

1
7= [ ([ reuta), umar) sy m
subject to initial condition x(0) = z, the dynamics
& = f(z(t),u(t))
and the control constraint g(u(t)) < 0 for all ¢ € [0, 1].



Here Wi ([0,1];R™) is the space of all essentially
bounded functions with essentially bounded distributional
derivatives which map the interval [0, 1] into the space R"=
and Lo ([0, 1];R™) is the set of all essentially bounded
functions mapping the interval [0, 1] into the space R™+. The
function y(¢, «) : [0,1] x A — R™ represents the trajectory
of the target, given that the unknown parameter takes the
value a. 7 : R x R™ x R" +— RE and F : RE — R
are functions which determine the probability of detecting
the target, and are determined by the sensor model. Note
that because we allow n,,n,, and n, to be any integer,
this formulation can include the case of multiple searchers
and multiple targets. The following regularity conditions are
assumed:

Assumption 1. The function g is continuous and the set
U = {v e R™|g(v) <0} is compact.

This is a reasonable assumption to make, as in a real world
scenario the set of allowable controls will be bounded and
therefore U, being a closed and bounded set, will be compact.

Assumption 2. There exists a compact set X C R™ such
that for each u € Loo([0,1],R™ with u(t) € U for all
t € [0,1], we have x(t) € X for all t € [0,1], where x(t)
is the solution to the dynamical system © = f(x(t),u(t)),
with initial condition x(0) = xq. Furthermore, there exists a
compact set Y such that y(t,«a) € Y forall « € A,t € [0, 1].

We recognize that this assumption will not be true for
all nonlinear dynamical systems with bounded controls.
However, the assumption will be satisfied for dynamical
systems in which f is globally Lipschitz with respect to x.
In particular the example examined in this work, a Dubin’s
vehicle, has globally Lipschitz dynamics. It should be noted
that this assumption will also be satisfied for systems which
are input-to-state stable and systems with linearly bounded
dynamics, which includes a wide class of dynamical systems
often used in control problems.

Assumption 3. The functions f, r and F are C* with respect
to their argument. Moreover, the derivative of r is Lipschitz
on the set X XY x U. Also, y(t,-) : A =Y is continuous
forall t €]0,1].

Complications arise when attempting to apply stan-
dard non-linear optimal control methods to the parameter-
distributed optimal control problem because of the integral
in the objective functional. Indirect methods require a nec-
essary condition for the problem be known, but the standard
Pontryagin Minimum Principle does not directly apply to
problems of this type. A necessary condition for optimality
is presented in [2], but only for the simplified problem in
which the dynamics of the searcher are given by a single-
integrator with box constraints. In this paper we present a
direct method as a means to solve Problem B, by using a
numerical scheme to approximate the integral in the objective
functional, and show that this approximation is consistent.
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III. CONSISTENT APPROXIMATION OF THE OPTIMAL
CONTROL PROBLEM

In this section we introduce a numerical integration
scheme to approximate the integral in the objective functional
for Problem B, creating a sequence of standard optimal
control problems, Problem BM | which can be solved numer-
ically using existing techniques in the field of computational
optimal control theory. We show that the family of standard
optimal control problems, Problem B*, have the property
that an accumulation point of the sequence of optimal
solutions to Problem B will be an optimal solution to
Problem B. We show that this property holds for a wide
variety of numerical schemes, and furthermore show that
this sequence will indeed have an accumulation under certain
assumptions on the class of optimal controls to Problem B

A. Numerical Schemes and Problem BM

In this section we introduce the numerical scheme which
will be used in the approximation of Problem B, and the
approximated Problem B™. Because the integral over the
parameter space in (1) has an integrad which is continuous
as a function of a, we require only that the numerical scheme
converge over the class of continuous functions, as stated in
the following assumption:

Assum}\gtion 4. For each M € N, there is a set of nodes
{aM}M | C A and an associated set of weights {w }M | C
R, such that for any continuous function h : A — R,

/A h(a)do

Remark 1. Note that if hy; : A — R is continuous for all
M € N and {hpr} converges uniformly to h, then

(@)

M
li h(aM)wM
lei;noo; (e ez

M
ol 2 Tos(on

=1

)sz:/ h(a)da 3)
A

Because the function i to be integrated is continuous,
numerical quadrature and Simpson’s rule will satisfy As-
sumption 4 in the case where the set A is compact; and
are applicable in this scenario to determine the nodes {aM}
and weights {w}. Throughout the paper, M will be used
to denote the number of nodes used in this approximation.
Research into application of other algorithms for a wider
class of functions h and spaces A, such as Monte Carlo
simulation methods, is ongoing. Once the numerical scheme
is chosen, we can then define a new approximated objective

function J for each M € N by

M 1
M= r(z aMyu o
M= ZF(/O (2(t), y(t, o), (t))dt) o

M
2

M
i

Jw
We introduce new states governed by the equations 2y ;(t) =
r(z(t),y(t, aM), u(t)) with zp7;(0) = 0, so that

/0 Cr(as), o

The auxiliary states, {z57;(t)},, can be used to eliminate
the integration over the time domain in JM. The state
Zm,; contains all information about the probability of

detecting the target conditioned on « aM and in fact

2

zpyi(l) = s,af\/f )

), u(s))ds



when detection is given by a Poisson process, zps ;(t) is the
expected number of detections up to time ¢. With the integral
over the parameter space approximated by a sum, and the
integral over time replaced by the augmented state z, we are
now able to define the approximate optimal control problem:

Problem BM. Determine the state-control function triplet
(x(t), 2(t),u(t)), where = € Wi ([0,1;R™), =z €
W1 00 ([0, 1; REM) and u € Loo([0,1];R™), that mini-
mizes the cost functional

M
TM = Flaai(1) (el )w (5)
1=1

subject to the dynamics
o(t) = f(x(t), ult) (6)
Eari(t) = r(x(t), y(t, M), ult)) ]
the initial conditions
x(0) = o, zm,i(0) =0
and the control constraint g(u(t)) < 0 for all ¢ € [0, 1].

i=1,...,M, (8

Remark 2. The spatial discretization in Problem BM occurs
in the parameter space A, not in the spaces R™= or R™ or
the time interval [0,1]. Therefore, for any feasible triplet
(v, z,u) for Problem BM, the pair (z,u) is a feasible
solution for Problem B. Similarly, for any feasible pair (x, u)
for Problem B there exists a feasible triplet (x,z,u) for
Problem B with z defined by (7) and (8). Therefore when
we refer to a pair (z,u) as being feasible, it will satisfy the
feasibility condition for both Problem B and Problem B™M.

Problem B™ is a standard control-constrained optimal
control problem; and can be solved by a variety of compu-
tational optimal control methods, such as Runge-Kutta [16]
or pseudospectral [17], [18] methods.

B. Consistency of Problem BM

The following Theorem 1 shows that if a sequence of
optimal solutions to Problem B™ converges as M — oo,
then the limit will be an optimal solution to Problem B.
Such a consistency property guarantees that Problem B
indeed is a valid approximation of the original non-standard
optimal control Problem B.

Remark 3. Before stating the Theorem, we first make a note
on the notation to be used. We define the set N7 = {V C
N|V infinite}. That is, N7 is the set of all subsequences of
N, which are designated by the index set V. C N. When M —
oo as usual in N, we write limp;_, .. However, in the case
of convergence with respect to a subsequence designated by
an index set V, we write lim ey . For sequences of feasible
pairs {xpr, upr}, the notation limpy s oo {xar, upr} = {x, u}
will mean that xp; converges pointwise to x and up; con-
verges pointwise to u. Similarly imprcv{zar, upr} = {x, u}
will refer to pointwise convergence of the state-control pair
along the subsequence indexed by V.

We also need the following lemma:
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Lemma 1. Let A be the set of feasible pairs to Problem
B, that is the set of all pairs (x,u) € Wi o([0,1]; R x
L ([0,1];R™) such that u(t) € U and z(t) = zo +
fot f(x(s),u(s))ds for all t € [0, 1]. Then the set A is closed
in the topology of pointwise convergence.

Proof: Suppose {zpr,upr} € A and limps oo {@pr,ups} =

{z,u}. By the continuity of g, g(u(t)) <0 for all ¢ € [0, 1].
Now consider

t
2(t) — o0 — /0 F(a(s), u(s))ds

2(t) — zar () + /0 F@ar(s), uns(s))ds — /0 F(a(s), u(s))ds

t
< Jla(t) — zar (8)] + H [ 1 ar(s)uas (9) = 1ol )i

t
< () —zm @)l +/0 Llllz(s) = za (s)ll + [lus) — uar(s)llds

Where we have used fact that f is C! therefore Lipschitz
on the compact set X x U. Because x(s),zp(s) € X and
u(s),up(s) € U where X and U are compact, ||z(s) —
xp(s)| and ||u(s) — ups(s)| are bounded for all s € [0, 1]
M € N. Therefore by the dominated convergence theorem
we have, for all ¢ € [0, 1],e > 0,

<€

#(t) — w0 - / F(a(s), uls))ds

Therefore {z,u} € A. O

Lemma 1 shows that if {@ s, ups} is a sequence of feasible
pairs, then any accumulation point of this sequence will also
be a feasible pair. We use this fact to prove the that an
accumulation point of a sequence of optimal pairs to Problem
BM will be an optimal pair to Problem B, which is the result
in Theorem 1.

Theorem 1. Suppose Assumptions 1-4 hold, and in ad-
dition there exists V. € NZ and a set of opti-
mal pairs {x%;, i Yamey for Problem BM  such that
limpyev{zy, uy, b = {2°°,u®}. Then {x™°,u>} is an
optimal solution to Problem B.

Proof: Let V € NZ# and {z%,,u}; }mev be a set of opti-
mal pairs to Problem BY such that limysey {2}, ul,} =
{z*°,u>}. By Lemma 1, {z°°,u*} is a feasible solution
to Problem B. Next, we prove the optimality of {z°°,u>}.

From Assumption 3, r is bounded and Lipschitz on X X

Y x U and F is uniformly continuous on r(X,Y,U). From
the Lipschitz continuity of r, we have, for all « €

1
/0 I (@hs (8), y(E, @), uhy () — 7 (2> (1), y(t, ), w™ (2)]|dt
1
< / L(llehy () = 2> ()] + lludy () — u> @)])dt
0

By the dominated convergence theorem,

1

lim | L(llwae(t) — 2= @)l + lluae (8) — w> @)])dt = 0

MeV

and this convergence must be uniform in «. Then by the
uniform continuity of F' there must exist, for each ¢ > 0,



N € N such that for each M € V with M > N and o« € A
1
|7 ([ rtereton st ionar) -
0
1
F ( / (@™ (t), y(t, a),uw(t»dt) [<e ©
0

This implies, by the statement in Remark 1,
. M, *x * _ oo oo
Am J (zar,upr) = J (2™, u™).

Suppose {z,u} is a feasible pair for Problem B. Then,
based on the optimality of {z%,,u},} and Remark 2,
JM (x4, uh,) < JM(2,u) for all M € V. Thus

J(@®,u®) = lim JM (a3, ul)

MeV

< lim JM(z,u) =

J .
- MeV (@, v)

Therefore {x°°,u*} is an optimal pair for Problem B,
since it produces the minimum cost among all feasible
solutions. O

Theorem 1 shows that if a subsequence of optimal solu-
tions to Problem B converges, this limit point will be an
optimal solution to Problem B. This shows that the Problem
BM is indeed a good approximation to Problem B in the
case where the solutions to Problem B converge in the
pointwise sense. However, without additional restrictions on
the class of controls to be allowed, it does not guarantee the
existence of a convergent subsequence. Using the following
generalization of Helly’s Selection Theorem, we show the
existence of a convergent subsequence for a certain class of
controls.

Theorem 2. [19] Let (X, d) be a complete metric space and
{hn}nen a sequence of functions from [a, b] into X such that
1) For each t € [a,b], the set {h,(t)}nen has compact
closure.
2) the functions {hy, }nen have uniformly bounded varra-
tions.

Then there exists a subsequence of the sequence {hy,}nen
converging pointwise in X to a function h : [a,b] — X of
bounded variation.

This theorem allows us to prove the following corollary,
which guarantees the existence of an optimal solution to
Problem B when the optimal controls to problem BM are
known to be of a certain class.

Corollary 1. Suppose Assumptions 1-4 hold, and in ad-
dition there exists V. € NZ and a set of optimal solu-
tions {x%;,u}; }arev to Problem BM, such that {u’,} ey
have uniformly bounded variation. Then there exists V' C
V' such that limpey {xs;, ui b = {2°°,u®} for some

{z>,u>*} e A

Proof: Because & = f(x,u) and f is bounded on
X x U, {x3,} is of uniformly bounded variation on X.
{u%;} is of uniformly bounded variation on U by the
hypothesis. Therefore {z},,u},} is of uniformly bounded
variation on X x U. Furthermore, {(x%,(t), w3, (¢))}mev
is relatively compact, as it is a subset of a compact space.
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Therefore by Theorem 2, there exists a V' C V such that
limprev{xt,, ui, b = {2, u>} . O

It is known that for non-linear optimal control problems,
the optimal control often belongs to the class of bang-
bang controllers. As long as the constraint function ¢ is
well-behaved and the number of jump discontinuities in the
control is bounded, these controls will satisfy the conditions
in Corllary 1, therefore the Corollary guarantees the existence
of an accumulation point of optimal pairs to Problem B .
From Theorem 1, it is known that this accumulation point
will be a optimal pair to Problem B, which shows the
existence of an optimal solution to this problem in the case
where the controls are known to be of the bang-bang type.

IV. ADJOINT EQUATION AND HAMILTONIAN FOR
PROBLEM B

In this section we introduce the adjoint equations and
Hamiltonian for Problem B . By examining the limiting
behavior as M — oo, we are able to introduce adjoint
equations and a Hamiltonian for Problem B. This allows us
to establish a necessary condition which must be satisfied by
accumulation points of sequences of optimal pairs to Problem
BM.

A. Necessary Condition for Problem BM

First, we note that Problem B™ admits a minimum
principle in the fashion of Pontryagin [20]. To formulate
the necessary conditions, we introduce the adjoint variables
(costates) A corresponding to (6), and the adjoint variables
na corresponding to (7). It should be noted that the di-
mension of the vectors z/(t) and 7/(t) depends on the
number of nodes M used in the discretization process. The
Hamiltonian for the Problem BM is

HM (2, ), 200, s w) = &N+ (200 Toae, (10)

With this Hamiltonian in place, we are ready to state the
necessary condition for Problem BM:

Necessary Condition of Problem BM: Let {z%,,u},} be
an optimal pair for the Problem B, then there must exist
absolutely continuous costate trajectories A3, and 7}, such
that the following conditions hold for almost every ¢ € [0, 1]:

u*(t) = arg min HY (23 (8), Nag (1), 234 (), mig (1), (?))

8H1\/I . aHZ\/f
Tn N, M ozt (11)
. aHZW . aH]VI
M= " MM = — (3 12)
M 377M M 821\4

Moreover, A}, and 73, satisfy the transversality conditions

oM )
W‘W(l) —Au(1)=0 (13)
aJIM .
%h;lu) — (1) =0 (14)



We wish to use this necessary condition for Problem
BM to derive an equivalent necessary condition for problem
B. However, this is problematic for two reasons. First, the
necessary condition for Problem B depends explicitly on
the variables z,;, but there are no equivalent variables present
in the formulation of Problem B. Second, the dimension of
zpr and npr are dependent on the number of nodes M used
in the discretization, and the dimension of these variables
goes to infinity as we increase M. Therefore, even though
the limits of 73, u},, and A}, as M — oo may exist, we
cannot discuss the limit of HM in any meaningful sense. In
order to circumvent these difficulties, we define a reduced
Hamiltonian HY; for Problem B which depends only on
the variables x(¢),u(t), and A(¢). We can then discuss the
convergence of H . as the dimensions of x(t),u(t), and
A(t) are fixed.

B. The Reduced Hamiltonian for Problem BM
Here we show that the necessary condition from Section
IV-A admits a form which does not explicity depend on the
variables zp; and nps. The Hamiltonian (103, can be written
as
M
HY (2, ), zar,mar,u) = [f(z,w)] A+ [, y(@), w)]  nar
=1
15)

For an optimal solution, this leads to

oHM
= — =0.
s az}‘w

Therefore 7}, is constant and given by n},(t) = 13, (1).
From the transversality condition (14) and the objective
function (5) we have

8JJW

PE 5300
= F.(zhr:(1))w ¢(e)")

Here F, is the gradient of F' with respect to the
augmented state z. Now the Hamiltonian, evaluated at
(37 Nags Zap, Mays w) can be rewritten from (4), (15), and
(1é\§[ to give

777\/1,1’(75) = 777\4,1'(1) =

fori=1,... M. (16)

HY (3, (8), Ny (8), 237 (8), s (8), u(t))
M

= [F@ir 0, u)] A + 3 [r(@is (0, y(t, o), u(@)] 'm0
=1

= [F(@hr (0),u®)] " N (0)

M
+ 30 [r@ir (), y(t, o), u®)] T Fa (D) ead). an
=1

From this form of the Hamiltonian and the dynamics (11)
we get the following adjoint equation for A},:

N (8) = = [ (@ (1), uwly (0))] " Nag () —
M
3 e (@i (0, y(t o) wip (0)] T Fe (i, ()M o), (18)

i=1

with the end condition given by the transversality condition
(13): o0

N 0.

A}ku(l) =

e (1)

Remark 4. The value zpr;(1) is given by the integral
fol r(x(s),y(s,aM),u(s))ds, hence we can eliminate the
explicit dependence of both the Hamiltonian (17) and the
adjoint equation (20) on the variables {zp;}M,. Therefore
the necessary condition for Problem BM can be stated only
in terms of the original state variable x, adjoint variable ),
and the control .

By making the substition suggesting in Remark 4 in equa-
tions (17) and (18), we can define the reduced necessary

condition for Problem B. First we define the reduced
Hamiltonian of the problem and the corresponding adjoint
variables.

HE (2(t), A1), u(t))

M
= [F@(),u()] "2 + 3 [r((t), y(t, M), u(e)] "
=1

< ([ r(a(s), y(s, ), u(s)ds) wo(al) (19

Mg = = [fe (@i (0), uh (0)] T N3, () —
M

ST [ra @i (), 9, o), uh (0)]

i=1
1

x F, (/ 7“(957%(5)79(57aﬁ”),u}*w(s)ds) M) 20)
0

Ay (1) =0 o

Necessary Condition of Problem BM: Let {z%,,u},} be
an optimal pair for the Problem B, then it must satisfy

wiy (1) = argmin Hylo (03, (1), A (1), u(t))

for almost every t € [0,1], where HY

A} 1s given by (20) and (21).

4 1s given by (19),

Finally, to use this new necessary condition for Problem
BM to define a necessary condition for Problem B, we
must show that the adjoint states and resulting reduced
Hamiltonian converge.

C. Convergence of Adjoint States and Reduced Hamiltonians

We now demonstrate the convergence of the adjoint states
Ay and reduced Hamiltonians H%d, which allows us to
determine a Hamiltonian H for Problem B and leads to a
corresponding minimum principle. It should be noted that
the number of nodes M, and the corresponding discretization
scheme given by {aM}M, {wMIM  enter into the reduced
Hamiltonian and adjoint equations only through the sums in
(19) and (20). Therefore to show the convergence of these

functions, we show that these sums converge.

Lemma 2. Suppose Assumptions 1-4 hold, and in addi-
tion there exists V. € NZ with {x%,, ui/ }pev a se-
quence of optimal pairs for the Problem BM such that
1imMEv{/z*jw, ups b = {x>,u>}. Then the following limits
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hold:
M

Jim S [r(ah (0 y(t o), g (1))

1
x F, (/0 r(@hr(s), y(s, ) 7U*M(S))d3) WM (M)
= /A [T(m‘x’(t),y(t,a),uoo(t))]T
1
x F (/0 T(IOO(S)vy(S,OZ)yuOO(s))dS> ¢(a)da (22)

M

tim > [ra (@ (), y(t o), uh (8)] T

JvIeVizl
1
x F, (/0 7“(5137\/1(5)7y(S,a/LM),uR/[(S))dS> WM ()
:/A[Tz(:pw(t),y(t7a)7uoo(t))}T

e (f 1 ey O)ds ) sla)da @

For a proof of Lemma 2, see [21].

Based on Lemma 2, the consistent approximation of the
adjoint equations can be established. For this purpose, let
A% be the solution of the initial value problem

A® (1) = —[fo (2 (8), u™ ()] A
- /A [re (x> (1), y(t, @), u> ()] "

([ 1 ™ (), 1(5,0), % ()ds ) e, 24

with final condition A\>°(1) = 0; and the Hamiltonian of
Problem B as

H(z(t), A(t), u(t))
[f(m(t),u(t))}TAJr/[T(m(t),y(t,a),U(t))]T
A

« F. ( /O 1 T(m(s),y(s,a),u(s))ds) s(a)da  (25)

Lemma 3. Suppose Assumptions 1-4 hold. Let V € NZ and
let {x%;,ul; ey be a set of optimal solutions to Problem
BM such that lim ey {zh,, ul,} = {2°°,u>®}. Let X}, be
the corresponding solutions to (20), \*° be the solution to
(24), H%d be given by (19), and H be given by (25). Then

Lo lim A0 =A%)
2. dim HM (03, (0, N (0, uh () = H@™ (0, A (1), u™ (1))

MeV

For a proof of Lemma 3, see [21].

Given the convergence of the adjoint variables and Hamil-
tonians, we can now show that if the solutions to Problem
BM have an accumulation point, this accumulation point
must minimize the Hamiltonian for Problem B.

Theorem 3. Suppose Assumptions 1-4 hold. Let V € N7
and let {x%;,ul,} be a sequence of optimal pairs to Prob-
lem BM such that limyey {zh,ul} = {2°°,u}. Then
there exists an absolutely continuous costate trajectory \*°
satisfying (24) such that the following holds for almost every
te[0,1]

u™(t) = arg mUin H(xz>(t), A*°(t), u)

where H is given by (25).
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Proof: Let V € N¥ and let {z%,,u%,} be a sequence of op-
timal pairs to Problem B such that limysey {2}, u},} =
{z>°,u*>}. Due to the result of Lemma 3, limyev Ay, =
A% and limpyey HM (23, Ny, uh,) = H(z™, A%, u™).
Then for any admissable u € U

H(z>, A, u™) = Al[lglv Ha]}gd(a"}ﬂw7 M u?\/[)

< ]&}?VH%A:CL’ o) =H(@® A w). O
While there may exist optimal pairs which are not accumu-
lation points of the set of optimal pairs to Problem B,
the result is still useful for checking the optimality of a
solution computed numerically by discretizing the integral
in the objective of Problem B and then solving the result-
ing Problem B, as a solution obtained in this way will
necessarily be a accumulation point of the approximated
problem. The result in Theorem 3 is a more general result
than that in [2], since it provides a minimum principle for
the problem with multiple searchers, multiple targets, and
nonlinear dynamics with a control constraint. We show the
existence of a solution satisfying the condition of Theorem
3 under certain assumptions in the following Corollary.

Corollary 2. Suppose Assumptions 1-4 hold, and in ad-
dition there exists V. € NZ, a set of optimal solutions
{a%,,wis tmev to Problem BM, such that {u;}nev have
uniformly bounded variation. Then there exists a solution to
Problem B satisfying the necessary condition of Theorem 3.

Proof: This corollary follows directly from Theorem 3 and
Corollary 1. O

The existence of a necessary condition such as that
found in Theorem 3 allows us to assess the optimality of a
numerically computed control.

V. APPLICATION ON OPTIMAL SEARCH FOR A TARGET
WITH CONDITIONALLY DETERMINISTIC MOTION

In this section, we apply the results of the previous
sections to a problem in optimal search theory. In this
example, taken from [5] and [22], we consider an optimal
search problem inspired by a real-world scenario.

A hostile target, whose location is unknown, is travelling
towards a friendly ship, called the “high value unit” or
“HVU.” The starting location of this target is unknown,
but the trajectory of the target, conditioned on the starting
location, is known for all possible starting locations. The
objective of the problem is to find a search path for a single
searcher with given intitial position which will maximize the
chance of detecting the target, before the target can reach
the “HVU.” The searcher is assumed to be a Dubin’s vehicle
with known constant velocity v and turning rate bounded by
K € RT. The dynamics are then given by

1 =wvcos(xs) do=wvsin(zs) az3=u |ul<K

For the simulation we use the values v = 120, and K = 50.
For the detection probability we adopt the model in which

r is explicitly the detection rate, that is the probability of the

searcher detecting the target in the time intervel [¢, ¢+ At] is



given by r(x(t), y(t, o)) At+o(At), when y(t, o) is the true
position of the target. Note that in this scenario the detection
rate function is independent of the control w(t). When r
satisfies this property, F' is given by F(z) = exp(—=z). The
specific form of the detection rate function is given by the
Poisson scan model:

r((t), y(t, 0)) = B (

F — D(|lz(t) — y(t, 0)|]* — b)) ’
g

where ®(-) is the standard normal cumulative distribution

function, /3 is the scan opportunity rate, F'* is the so-called

“figure of merit” (a sonar characteristic), and o reflects the

variability in the “signal excess”. In the simulation we use

the values

=11 F=90 b=20 D =03 o=100
The optimal control Problem B is then to find a trajectory

x :[0,1] — R? and control w : [0, 1] — R, which minimize
the objective function

/70 o (7 /1 5o (F = D(|lz(t) — y(t, )||* — b)> dt) d(a)da
0 0 7

where ¢(«) is the beta probability distribution functioned
scaled to the interval [0, 70].

We obtain an approximate solution to the optimal control
problem by first discretizing the integral over the parameter
« in the objective functional, and solving the resulting
Problem BM using a standard computational optimal control
technique. In this section we consider an Euler discretization
in the parameter space, and will solve the resulting standard
optimal control problem using a direct method based on
an Euler discretization in the time domain. After applying
both discretizations, the resulting constrained optimization
problem is solved using the NLP package SNOPT [23]. A
discretization using 50 nodes in the parameter space and 120
nodes in the time domain is used with an Euler scheme, and
the calculated optimal trajectories are shown in Figures 1
and 2. In Figure 1 the initial starting location of the target is
distributed according to a Beta(7,2) distribution, whereas in
Figure 2 the targets are distributed according to a Beta(2,7)

distribution.

We use the necessary condition to assess the optimality of
this trajectory by examining the adjoint variables, which can
be computed by directly integrating the adjoint equations.
We first construct the Hamiltonian according to (25) as

H(z, A\, u) = v(cos(z3(t))A1(t) + sin(z3(t))A2(t)) + Az u
70 — x — a)||? —
7/ 5<I>(F D(||=(t) — y(t, o)l b)) «
0

g

oo (— [0 (£ 200 —y(s 02 L) PRI

[

By Eqn. (24), adjoint variables are given by A1(1) = A2(1) =
A3(1) =0, fori=1,2,

) 70

s = ¢(a)f_572(yi<t, a) — (1)) X

exp ( (F — DJja(t) ;y(t:a)lP - b)g) « 26)
1P D(Ja(s) — y(s, a)ll?) — b

exp (7./0 BCD( o )ds) da

and

/.\3(75) = =1 (t)vsin(zs(t)) + A2 (t)v cos(zs(t)) 27

t=0tot=0.25
60 - High Value Unit Sample Target Trajectories Hu“
o 40 Searcher Trajectory
i i/V
0 . . . . .
30 35 40 45 50 55 60 65 70

t=025tot=05

60 [

40

20

o . ‘ ‘ ‘ ‘ ‘ ‘ ,
30 35 40 45 50 55 60 65 70
X
.
t=05t0t=0.75
60
o 40+
20+ ‘f
o ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
30 35 40 45 50 55 60 65 70
X
t=0.75tot=1
60
« 40
x
20 ‘f
o ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
30 35 40 45 50 55 60 65 70

Fig. 1. Calculated optimal trajectory for the searcher and a random sample
of target trajectories from a Beta(7,2) distribution.

This is a system of ordinary differential equations depending
on the known trajectory x(t), thus can be calculated by
backward propagating the system from ¢ = 1.

Observe that the control w enters into the Hamiltonian
H only through the linear term A3 u. Therefore, the optimal
control must satsify

« o K Ag(t) <0
W) = {—K As(t) >0

when A3 = 0, the problem is singular. The adjoint variable

Ag is determined from the KKT multipliers obtained from
SNOPT. Figure 3 shows that the optimal control calculated
using the numerical method satisfies the condition in (28).

(28)

VI. CONCLUSION

A computational scheme is proposed for the problem of
optimizing the trajectories of multiple searchers attempting
to detect a moving target. The proposed scheme discretizes
the original problem into a sequence of standard optimal
control problems. We show that an accumulation point of
the solution of the discretized problem is guaranteed to be
an optimal solution of the original search problem. We also



t=0tot=0.25
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" 40
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Fig. 2. Calculated optimal trajectory for the searcher and a random sample
of target trajectories from a Beta(2,7) distribution.
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Fig. 3. Adjoint variable A3 and optimal control u.

provide a necessary condition that accumulation points must
satisfy.
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