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Abstract

The single shooting method is applied to the optimal control of very flexible aeroelastic
wings and the combined structural and control design (co-design) of geometrically nonlin-
ear beam models in vacuum. As large deflections occur, the dynamical properties of these
systems can undergo substantial changes. Efficient actuation strategies require charac-
terising, and possibly exploiting, these phenomena. With this purpose, geometrically-
nonlinear models are built using composite beams and an unsteady vortex-lattice aero-
dynamics description. Optimal control is employed to identify actuations time-histories.
Numerical solutions are obtained via single-shooting and sequential quadratic program-
ming upon parametrisation of the control input. The approach is also extended to
assess the feasibility of an integrated design strategy for active geometrically-nonlinear
structures.

Numerical studies are first presented for a very flexible actuated pendulum with
large rigid-body motion. The impact of local (B-splines) and global (discrete sines)
basis functions is investigated for increasing levels of actuation authority, underlining the
importance of the time-frequency resolution of the parametrisation on the convergence
properties and outcome quality of the process. Locking between control and structural
vibrations around specific design points is found, thus highlighting the limitations of a
sequential design approach. Simultaneous designing of control law and structure is seen,
instead, to explore more efficiently larger portions of the design space.

The lateral manoeuvring of very flexible partially-supported wings is then considered.
A flight-dynamics model based on elastified stability derivatives is shown to capture the
relevant dynamics either under slow actuation or for stiff wings, and it is hence used as
a reference. Embedding the full aeroelastic description into the optimisation framework
expands the space of achievable manoeuvres, allowing for quick wing response with low

structural vibrations or large lateral forces with minimal lift losses.
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Chapter 1

Introduction

Since the early 1930s, when the transition from wood and fabric to metal aeroplanes
occurred, aircraft design has been predominantly characterised by relatively heavy ma-
terials and stiff structures [2, 3]. While the quest for high efficiency and low structural
weight have always represented the leitmotiv of aeronautical engineering, slightly over-
sized airframes often offered the only practical solution for increasing the robustness
of aircraft design. By introducing a level of conservatism, these allowed to overcome
some of the modelling uncertainties associated to the design process and guarantee, this
way, safe flight. The need to boost airliners revenue, fuel prices uncertainties and, more
recently, growing concerns about climate change, are, however, only a few of the fac-
tors which kept encouraging the chase for higher fuel efficiency. In civil aviation, this
trend translated in the launch of the Airbus A350 XWB and the Boeing 787 Dreamliner
aircraft families. Aside for improved engine economy and low drag wings, the large cut-
down in operational cost and COs9 emissions claimed by their manufactures is also merit
of a considerable weight reduction, achieved through a large use of composite materials
(arriving to around 50 % of the total structural weight) in the wing and the fuselage

primary structures.

The level of weight reductions in civil or, more generally, manned aircraft is, how-
ever, bounded by the presence of humans and by the safety requirements associated to
it [4]. Uninhabited aerial vehicles (UAVs) offer, instead, an expanded design range in
which aircraft concepts capable, or aiming to, satisfy extreme operational requirements
can fit. Recent developments in communications systems and airborne sensors, in par-
ticular, have lead to a large interest for high-altitude long-endurance (HALE) unmanned
aircraft, that could be used for surveillance, reconnaissance or also as pseudo-satellites
[5-7]. These novel aircraft concepts are required extremely long missions if not even
perpetual flight. Some HALE prototypes, like the solar powered Airbus Zephyr 7 —
which set a world record 336 h flight at altitudes above 70 000 ft, have already took flight
(Fig. 1.1a). Others, like the over 40 m wing-span facebook Aquila (Fig. 1.1b), are still in

early development, but their target missions would last months and would require flying
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Chapter 1. Introduction

at altitudes between 60000 ft and 90 000 ft.

i
I~
L l
o e
(a) Airbus Zephyr 7 (b) facebook Aquila
Image credit: Airbus Defence & Space Image credit: facebook

Figure 1.1: Some representative HALEs.

Aircraft range mainly depends on weight, engine efficiency and lift to drag ratio [8].
As lift is constrained by the aircraft weight, reducing drag is possibly the primal goal of
aircraft design when endurance requirements are extreme. To better understand what
are the main parameters affecting the vehicle drag, one can refer to the drag polar

equation [4] ,
&3
Cp =Cpo+ — AR (1.1)

which provides a quick estimate of the dependency of the drag coefficient, Cp, upon the

lift coefficient, C. In eq. (1.1) Cpg is the zero lift drag, which depends upon the wing
profile drag and the friction and pressure drag produced by all the aircraft components
— fuselage, engines, control surfaces, etc. The second term in eq. (1.1) is, instead,
referred to as induced drag and is inherently associated to the lift. This is, in fact,
due to the downwash produced by the wing tip vortices structures, and depends on the
wing aspect ratio, AR. The Oswald factor e is a correction term of order one which, at
subsonic speeds, will depend on the wing planform only.

The drag polar equation shows that large ARs, hence large wing spans, are essential
for reducing drag and increasing flying autonomy. Furthermore, large wing areas are
needed for producing enough lift when flying at relatively low speeds and altitudes above
60000 ft, where the air density is below 10% the sea level values. From a structural
perspective, however, large wing spans also imply potentially high bending moments at
the wing root. To withstand these, the wing can be reinforced, as shown by the truss-
braced wing concept of the SUGAR Volt hybrid aircraft, Fig. 1.2a [9]. As underlined by
the survey from Cavallaro and Demasi [10], however, the assessment of which class of
aircraft may benefit more from joined wings concepts is still an open research questions,
especially due to the highly multidisciplinary nature of these systems. In particular, a
very careful design would be required to ensure robustness against buckling and flutter
instabilities while maintaining light airframes. These concepts remain very promising

for large transportation aircraft, whose layout provides greater margin than in HALE
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aircraft. In the latter case, instead, most design solutions still consider slender and very
flexible wings, possibly exhibiting large deflections in flight, as the best compromise for
achieving large wing spans while minimising structural weight. This was the case of the

Helios aircraft shown in Fig. 1.2b.

(a) Sugar Volt hybrid aircraft (b) NASA Helios HALE
Image credit: Boeing Image credit: NASA

Figure 1.2: Impact of structural reinforcement on the flying shape of very high aspect-
ratio wings.

Designing this kind of vehicles is, however, a challenging task, especially because
modelling techniques have long been tailored for stiffer wings, which exhibit small struc-
tural deformations and frequency separation between flight-dynamics and structural
modes [3]. Exploiting these features, structural models are often based on linear de-
scriptions, while flutter and flight-dynamics analysis are separated [1]. The first ones,
in particular, commonly adopt a frequency description, while the latter rely either upon
flex-to-rigid corrections of the aircraft stability derivatives [3, 11] or the mean-axis ap-
proximation [12, 13]. The inadequateness of these techniques for the modelling of very
flexible wings vehicles was proved by the mishap of the NASA Helios prototype in 2004
which, according to the subsequent technical investigation, was due to an unexpected
change of the wing configuration following a gust. The related report highlighted the
need to develop more advanced multidisciplinary (structures, aeroelastic, aerodynamics,
atmospheric, materials, propulsion, controls, etc.) "time-domain” analysis methods ap-
propriate to highly flexible, morphing, vehicles and procedure to control wing dihedral in
flight [14].

An excellent re-examination of design procedures for very flexible vehicles is provided
by Cesnik et al. [3]. In this work, four major areas of improvements with respect to

standard procedures are identified:

1. the deformed aircraft geometry [...] should now be the baseline in weight, structural
and stability analyses;

2. transient dynamic simulations should include large nonlinear displacements;

3. aeroelastic models should incorporate rigid-body motion;
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Chapter 1. Introduction

4. flight-dynamics models should incorporate nonlinear aeroelastic effects.

In order to address these points, a number of fully coupled simulation strategies,
based on a geometrically nonlinear description of the wing structural model [15, 16],
have been developed in the last two decades [17-19]. As a consequence of point 4, how-
ever, the complexity of the aircraft flight-dynamics description is largely increased and
becomes harder to define and assess manoeuvres on the vehicle, particularly regarding
their optimality with respect to any energy efficiency or handling quality based per-
formance requirement. On the other hand, unconventional manoeuvres which exploit
aeroelastic effects may also be employed to enhance performance. Control surfaces, for
instance, could morph the very flexible wing and correct its aerodynamics, so as to
improve handling qualities or reduce structural loads. Also the vibrational dynamics,
likely to arise during manoeuvring when airframes have low stiffness, may be exploited
for extra performance; if not possible, the impact of vibrations suppression on the vehicle
manoeuvrability features should still be minimised. These considerations lead directly
to the main scope of this research, which will consider optimal control for defining ma-
noeuvres with very flexible wings.

As numerical methods for optimal control are closely linked to the theory of optimi-
sation, a framework for optimal control of very flexible vehicles would, ideally, also allow
for a relatively straightforward extension to an integrated structural/control design. In
fact, dynamic effects are likely to be relevant when actuating very flexible structures
and it is important to assess how vibrations and actuation mutually influence each other
from an early stage development phase [20]. For this reason, this research may have a
relevant impact not only in the design of very flexible wings HALE aircraft but also on
other novel structures characterised by geometrically nonlinear dynamic response, such

as novel horizontal axis wind turbines (HAWT).

1.1 Literature review and theoretical concepts

As briefly introduced in the preface of this chapter, a methodology for defining manoeu-
vres for vehicles with very flexible wings requires firstly establishing a computationally
efficient description of their flight-dynamics. The state of the art for the aeroelastic mo-
delling of geometrically nonlinear wings is, therefore, presented in Sec. 1.1.1. Sec. 1.1.2
will, instead, show how these methodologies are exploited to characterise the flight-
dynamics of very flexible aircraft and how the model fidelity changes when the control
of these systems is considered.

Next in order, a methodology to define manoeuvres needs to be chosen. For this
reason Sec. 1.1.3 will review relevant numerical methods for optimal control. As this
work will also include studies on the co-design of active structures, an overview of the
topic, which shows connections of this research with non-aeronautical fields like robo-

tics, is presented in Sec. 1.1.4. A final discussion on state of the art of gradient-based
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1.1. Literature review and theoretical concepts

optimisation algorithms will conclude this review (Sec. 1.1.5).

1.1.1 Aeroelastic modelling methods

Models for flight-dynamics and, more generally, FSI differ greatly in terms of scope,
hence accuracy and computational cost. The literature is vast. Here, the focus will be
on modelling techniques for the flight-dynamics of very flexible vehicles. A high fidelity
modelling of these systems based on CFD and nonlinear FEM would require structural
and aerodynamic models with an extremely large number of degrees of freedom and
characterised by complex dynamic interactions. While this kind of analysis is possi-
ble [21-23], its computational cost is still prohibitive for applications in pre-design or
time-domain optimisation. A compromise between accuracy and computational cost is,
therefore, necessary. Through reduction techniques, geometrically-exact beam models
(GEBM) are therefore widely used to model slender wings, while the modelling of low
speed aerodynamics typically exploits boundary elements methods or strip-line theory.
Developments and features of these solution techniques are presented in the remaining

part of this section.

Coupled rigid/flexible body dynamics of slender bodies

Structural models for aeroelastic analysis of flexible aircraft should address three main
requisites. From a physical perspective, they should capture accurately the large wing
deflections, which change the aerodynamic features of the vehicle. As the stiffness of the
primary structures is reduced, however, the natural frequency of the vibrational modes
is also decreased and coupling effects between flexible and rigid dynamics are strengthen.
By modifying the airframe inertial properties, deflections impact the rigid-body dyna-
mics, while gyroscopic loading have a non-negligible contribution to the deformed wing
shape. These effects are crucial, as they make the very flexible vehicles particularly vul-
nerable to atmospheric gust and affect its manoeuvrability features. Numerical models
should, therefore, describe them adequately. For an efficient integration in a multidisci-
plinary FSI framework, however, a structural model should also limit the computational
cost associated to time-domain analysis. This is especially true in pre-design phase,
when a large number of analysis may be required in order to gain an insight into the
complex dynamics of these vehicles.

In order to obtain computationally treatable models, the wing and fuselage of the
very flexible vehicle are generally modelled through beam finite elements (FE). Due to
their slenderness, in fact, large scale deflections are typically dominant along the span-
wise direction, while only small scale displacements occur along the other dimensions.
Furthermore, a number of cross-sectional reduction techniques have been developed to
account for the latter [24, 25]: these allow considering warping effects and to condensate

in one-dimensional elements the cross-sectional properties of more complex composite
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structures. More recently, Wang et al. [26] have also proposed a reduction technique for
condensing a full three-dimensional FE models into a one-dimensional description based
on nonlinear beam elements. The use of unidimensional elements does not only provide
a computational saving but is also less likely to incur into numerical instabilities [27].
For this reason, their use has spread widely not only for HALE aircraft modelling, but

also in other applications involving very slender components, such as HAWT [28-30].

Conventional linear beam elements are, however, not adequate for capturing the
large deflections that may occur with very flexible wings. Geometrically-exact beam
models (GEBM) are, instead, required [31]. However, while displacements and rotations
can be arbitrarily large, GEBM typically assume linear material constitutive equations,
i.e. small deformations. Earlier GEBM formulations, in particular, dealt directly with
displacements and rotations as primary variables [32, 33]. These descriptions assumed
isotropic materials, but formulations based on anisotropic ones are also found [19]. Sev-
eral parametrisations can be used to describe rotations: Simo and Vu-Quoc [34], for
instance, adopted quaternions, while Gerardin and Cardona [35] exploited Cartesian ro-
tation vectors to reduce the problem size. In FE implementations, however, the rotations
within each element are obtained by interpolations and objectivity issues can arise, i.e.
the strain field may not be invariant under rigid-body rotations [36, 37]. Fine meshing

and high order elements are necessary to address this point [38].

On the contrary, strain based descriptions [39, 40| use force and moment strains as
independent variables and do not integrate rotations during the solution process. As a
result, simple shape functions can be used without incurring into objectivity issues and
also the shear locking is avoided [40]. However, as the displacement field need to be
obtained as a post-processing step, the advantages of this description are reduced when

integrated into a FSI analysis framework.

Hodges [15], instead, introduced a mixed three-field variational formulation, in which
constitutive and kinematic relations are enforced simultaneously to Hamilton’s principle.
This simplifies the solution process, but increases the number of independent variables
— displacements and rotations plus the associated strains and velocities. A two field
description, solving the equations with respect to velocity and strains only, can thus be
introduced [41]. Also this formulation guarantees objectivity and, if external forces do
not depend on the body orientation, the nonlinearity of the system is also reduced. A
procedure to build an intrinsic beam description from a full three dimensional finite-

element model has been proposed by Wang et al. [26].

In all these theories the dynamics of the beam reference line is always derived with
respect to an inertial frame of reference. These formulations, therefore, inherently include
coupling inertial effects between rigid-flexible body dynamics, making them especially
suitable for flight-dynamics applications. An assessment of these models was done by
Palacios et al. [19]. Numerical studies showed quadratic convergence when employing

an intrinsic description, which is reduced to linear for the displacement based solution.
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Overall, strain-based and intrinsic models provide better convergence rates, as rotations
are not integrated. Displacements based formulations, instead, suffer from objectivity
issues and require careful meshing. However, FSI coupling and the implementation of

kinematic constraints are facilitated.

Low-speed aerodynamics

Low to medium fidelity tools are the predominant choice for FSI problems dealing with
dynamics of very flexible structures and attached, high-Reynolds, flows — for typical
HALE aircraft this is of the order 10°, but can be as large as 107 for large HAWTs.
While high fidelity CED based solutions, typically employing RANS or LES [21, 22],
are becoming more common, they are still computationally demanding and not yet
adequate when a large number of time-domain analysis is required, as in preliminary
design or time-domain optimisation. Therefore, their applicability remains confined to
single analysis [23] or static aeroelastic optimisation [42, 43].

As large portions of the flight envelope of a typical HALE aircraft are characterised
by low-speed and fully-attached aerodynamics, potential theory can be used. The flow
is thus assumed to be inviscid, incompressible and irrotational [8, 44]: while only the
induced drag can be modelled, under these flow conditions the lift prediction is accurate
enough to characterise the aeroelastic behaviour of HALE lifting surfaces. Boundary el-
ements methods, in particular, allow for an efficient numerical treatment of these flows:
the problem of determining the three dimensional velocity field around the wing is, in
fact, reduced to a two-dimensional one, where the unknowns are the intensities of a
number of elementary solutions, also known as singularities, distributed over the aero-
dynamic surfaces. For this reason, this class of solutions is also referred to as panel
methods. In order to satisfy the conservation of the angular momentum, however, a
modelling of the wake is also required. Through an appropriate choice of singularities
and wake evolution assumptions, different methods are obtained [44]: an excellent classi-
fication of these, based on the kind of flow solutions (unsteady vs. steady, frequency vs.
time domain) and reduced aeroelastic frequencies validity range is provided by Murua
et al. [45].

In particular, the doublet-lattice method (DLM) has long been the standard indus-
trial tool for the low speed unsteady aerodynamics of fixed wing aircraft [46, 47]. As the
formulation is in the frequency domain, the DLM is particularly suitable for flutter and
aeroelastic analysis: the impact of structural vibrations can, in fact, be computed at
different frequencies by assuming small out-of-plane perturbations of the doublet pan-
elling [48, 49]. While the method can be extended to the time-domain through rational-
function approximations [50], corrections are required for computing steady loads [1, 45]
for flight-dynamics and the wing kinematics is limited: displacements need to be small
and normal to the lifting surface, while the wake is commonly assumed to be flat.

In the unsteady vortex-lattice method (UVLM), instead, lifting surfaces can undergo
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arbitrarily-large geometrical changes. While based on a linear theory, nonlinearities are
introduced in the solution by boundary conditions enforcement at the lifting surfaces.
Furthermore, the free-force wake is derived as part of the solution enforcing conservation
of the angular momentum in the flow field [44]. In particular, as large deflections occur,
this follows the wing, which allows capturing the lag of the unsteady aerodynamic forces
over a wide range of reduced aeroelastic frequencies [51, 52].  For these features, the
method has been employed in a number of aeroelastic simulations of very flexible aircraft
dynamics [31, 45, 53]. Note that, while the solution process is in the time-domain, a
linearisation of the model under the assumption of frozen geometry allows to express
the aerodynamics in state-space form, which makes it suitable for stability analysis
[45]. Importantly, the explicit modelling of the wake allows to simulate the interference
between different aerodynamic surfaces [54], which is critical for the analysis of T-tail
flutter or unconventional aircraft configurations [55].

Finally, the very high aspect-ratio characteristic of HALE aircraft wings has often jus-
tified the use of strip-line based aerodynamics [8]. Several aeroelastic frameworks [39, 56]
have, for instance, used the finite states model of Peters et al. [57], which exploits the
aerodynamic data of the wing cross-sections and includes stall and tip losses corrections.
The flat wake assumption and the absence of span-wise coupling associated to this ap-
proach, however, makes them to lose accuracy as large out-of-plane, but possibly also
in-plane, bending deflections occur. Especially at low frequencies, the three-dimensional
effects associated to these configurations, which are captured by the UVLM, are impor-
tant [19]. At higher frequencies, instead, the span-wise correlation is reduced and the
accuracy of finite states models improves. Despite their lower fidelity, however, strip me-
thods allow for an easier integration of semi-empirical corrections based on aerofoil data.
These have also been recently proposed for UVLM, although they require substantial
calibration [51, 53].

1.1.2 Flight-dynamics of very flexible aircraft

Modelling the fluid-structure interaction of a flying vehicle requires a multidisciplinary
effort which easily translates in very expensive computational models. However, aircraft
design has long been characterised by relatively stiff wings, exhibiting small structural
deformations and with high-frequency structural dynamics. Therefore, flight-dynamics
and aeroelastic analysis, whose responses would typically be separated by an order of
magnitude, could traditionally be disjointed without loss of accuracy [3]. This distinction
is captured in Tab. 1.1, where computational models for FSI analysis are classified based
on the fidelity of their structural and aerodynamics descriptions [1].

Flight-dynamics has traditionally been concerned with the manoeuvring of a rigid
aircraft. Low frequency responses, in particular, allowed using quasi-steady aerodynam-
ics [58]. Aeroelastic analysis would, instead, refer to the stability of a flexible vehicle

[59] and higher frequency dynamics and an unsteady aerodynamics description, typi-
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St t 1d i
Aerodynamic forces ructural dynamics

Omitted ‘ Included
‘ ) ) Quasi-steady
Quasi-steady Flight-dynamics aeroelastic

Full-frequency

flight-dynamics Full aeroelastic

Unsteady

Table 1.1: Possible modelling scenarios for vehicles dynamics and stability analysis ac-
cording to Baldelli et al. [1].

cally based on a DLM, would thus be required. Furthermore, the aircraft attitude could
be frozen, hence allowing to linearise the rigid-body dynamics or to exploit clamped
structural models. This customisation is, however, not possible when dealing with very
flexible aircraft flight dynamics, as deflections may be nonlinear and inertial coupling
between rigid and flexible body dynamics arise [3]. The remaining part of this section
will, therefore, discuss how modelling techniques evolved to deal with this extra degree

of complexity and to merge flight-dynamics and aeroelasticity.

From stiff to very flexible wings

Tools for flexible vehicle flight simulation often rely on elastified stability derivatives,
obtained upon correction of the rigid-aircraft stability derivatives with flex-to-rigid ra-
tios provided by a linear quasi-static aeroelastic analysis [3, 11, 60]. This approach leads
to the easiest simplification: structural deflections are assumed to be very small and
their inertial effects, as well as the rigid/flexible body coupling, are neglected; vibrations
are high frequency and do not impact the wing aerodynamics; this is quasi-steady and
described through stability and control derivatives only. As shown in this work, elastifi-
cation of the stability derivatives is possible also as a first approximation of the response
of very flexible vehicle, as long as the wing deformed configuration at trim is used as a
reference.

For loads prediction and flight control development, however, inertial effects may be-
come relevant even when structural vibrations are within the linear regime. To account
for these, flight-dynamics equations can be augmented with a finite-element model of
the aircraft primary components. Widely spread is the mean-axes approach [61], which
relies on the identification of a floating frame in which the angular and linear momenta
of the vibrational motion are null [62]. An advantage of this formulation is that the
inertia coupling terms responsible for gyroscopic effects and the Coriolis force can be
easily identified and, under the hypothesis of low-energy/small-amplitude vibrations,
neglected [12, 13, 63]. This leads to a set of structurally and inertially decoupled equa-
tions of motion: mean and principal axes can be assumed to coincide [62] and a modal

representation of the vehicle structure dynamics based on its free-free modes can be
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superimposed to the rigid dynamics equations [63, 64].

Coupling effects can, however, be relevant also when the structural dynamics is
linear [12, 65]. In this case, the mean axes formulation becomes more involved [12, 13,
65]. A unified formulation accounting for these effects has been derived by Meirovitch
and Tuzcu [58] employing a linear structural model and quasi-steady aerodynamics.
Similarly, Baldelli et al. [1] extended a DLM based aeroelastic framework to incorporate
their flight-dynamics; rational functions are employed to approximate the aerodynamic

forces in the time-domain and a full aeroelastic model is obtained.

As wings with higher aspect ratio and flexibility are considered, however, large de-
flections can occur not only within different points of the flight envelope but also within
a single manoeuvre. As shown by the Helios mishap [14], these can strongly affect the
aerodynamic features of the vehicle and need, therefore, to be captured. In order to
address this, a number of fully coupled simulation strategies, based on a geometrically
exact description of the wing structural model, have been developed in the last two
decades [18, 19, 31, 53, 66, 67]. Importantly, GEBM are inertial-frame methods and

automatically account for the coupling between rigid and flexible body dynamics.

A first work from Drela [66] led to the develop of ASWING, a framework for very
flexible aircraft flight-dynamics. Beam elements linked via nonlinear joints were used to
model the large deflections of an isotropic wing, while a lifting line model with compress-
ibility corrections described the aerodynamics. These simplifications allowed to obtain
a computationally tractable model, adequate for preliminary design and for both time-
domain and stability analysis. Numerical studies for the SensorCraft program verified
the importance of inertial coupling effects on the dynamics of very flexible vehicles [68].

An extension to composite beams arrived with Patil et al. [56, 67], which coupled
an intrinsic GEBM description of the wing with a finite-state aerodynamic model [57],
including stall and corrections for unsteady effects. This solver formed the core of the
NATASHA (Nonlinear Aeroelastic Trim And Stability of HALE Aircraft) framework
[69], which has later been used to investigate a number of nonlinear effects associated
to the large wing flexibility. Limit cycle oscillations were, for instance, found to occur
above flutter speed due to nonlinear stiffness effects [56, 70]. As a result of the large
dihedral, instead, phugoid instabilities [69] and a reduction of the flutter speed [70, 71]
have been observed. By modelling the vehicle as a multi-beam body, furthermore, the
flight-dynamics and the stability of the trimmed aircraft could also be investigated for
a range of different manoeuvres [17, 72].

In parallel to those developments, Cesnik and Brown [39] adopted a strain-based
structural dynamics formulation and finite-state aerodynamics. This facilitated the mo-
delling of piezocomposite actuators embedded in the wing, whose feasibility was studied
focusing on rolling manoeuvres. The investigation also highlighted coupling effects be-
tween actuation input and the first anti-symmetric roll mode of the wing. This solution
provided the foundation for UM /NAST, the University of Michigan Nonlinear Aeroelas-
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tic Simulation Toolbox [18, 73]. Investigations from the same research group focused on
full-vehicle flight-dynamics studies. By comparing different flight-dynamics formulations
— i.e. arigid, a linearised and a nonlinear structural model — Shearer and Cesnik [18]
assessed the importance of nonlinear effects due to large deflections during asymmetric
manoeuvres. Su and Cesnik [73], instead, provided a detailed analysis on body-freedom
flutter. Numerical investigations were assessed against experimental results, proving

that the rigid/flexible body coupling can alter the flutter modes of the vehicle.

ASWING [66], NATASHA [69] and UM/NAST [18, 73] all rely on a finite-state aero-
dynamic description, predominantly justified by the large aspect-ratio of HALE aircraft.
For capturing more accurately three-dimensional effects, Wang et al. [53] coupled the
UVLM with an intrinsic GEBM structural model in the NANSI (Nonlinear Aerodynam-
ics/Nonlinear Structure Interaction) framework. Their investigations focused on gust
response and outlined the importance of this higher fidelity description in identifying the
instabilities associated to large wing dihedral angles. Murua et al. [54] also employed a
UVLM description coupled with a displacements based geometrically-exact description
of the structure. The resulting framework (SHARP, Simulation of High Aspect-Ratio
Planes) has been extensively verified in following investigations [16, 29, 45, 74, 75], which
included assessments of the wake-tail interference effects [74], the development of lineari-
sation techniques aiming to reduce the computational cost associated to flight dynamic

analysis [75] and applications to loads control in large HAWT blades [29].

With the aim of improving the accuracy of the aerodynamics description, Hallissy and
Cesnik have also developed a coupled aeroelastic solution based on an Euler flow and an
intrinsic GEBM [76]. Comparisons against UM/NAST [18, 73] shows good agreements
but highlights that the lower fidelity description can be conservative. However, the
analysis presented in this work are limited to stability and flutter, hence the wing does
not experience large deflections from its trim configuration. The higher computational
cost of this solution and the meshing problems that may result when large geometrical

changes during a single analysis make, overall, CFD based approaches still prohibitive.

From a completely different perspective, instead, Klockner et al. [77] focused on
creating a multi-disciplinary description of the solar-powered vehicle. This resulted into
a framework integrating the aircraft fundamental systems, i.e. modelling its aerody-
namics, propulsion and energy systems, actuators and aeroelastic behaviour. Even an
environmental module describing the atmosphere properties and predicting the solar ir-
radiation patterns was included. A relatively low-fidelity description of each of these
models was, however, required: the quasi-steady aerodynamics, for instance, is based
upon tabulated values derived from VLM analysis and corrected through Xfoil data,
while the aeroelastic analysis are based on a DLM description. Nonetheless, this created
an environment which, through appropriate adjustment of the modelling fidelity of each
sub-system, could potentially be employed at any stage of the vehicle design cycle, from

pre-design analysis to the integration in a feedback control system.
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Overall, in the last two decades a large number of studies have investigated the
features of very flexible wings. This required a paradigm shift in the analysis, with
the integration of flight-dynamics and aeroelasticity and the development of new tools
based on a nonlinear description of the vehicle flight-dynamics. These investigations
underlined the higher complexity of these systems and large differences with respect to
the dynamics of conventional aircraft. Next section will, therefore, present how previous

studies have addressed the flight control of these vehicles.

Control of very flexible aircraft

As suggested by the Helios mishap report [14], the assumption of linear time invariant
systems may not be enough to describe the behaviour of very flexible aircraft. While
control synthesis could benefit from a nonlinear aeroelastic description, up to date the
proposed control strategies are still largely based on linear methods [16, 78, 79].

A typical solution for stability and flutter analysis consists on linearising the aeroe-
lastic system around a forward flight trimmed condition. Exploiting the unified flight-
dynamics formulation of Meirovitch and Tuzcu [58], Tuzcu et al. [79] have built a
feedback LQR control for flutter suppression. In order to capture the effects of the
large wing deflections at trim, Patil and Hodges [78] worked on a linearisation of a
geometrically-exact description of the wing. State output feedback (SOF) control for
flutter suppression and gust loads alleviation (GLA) proved high sensitivity to the sen-
sor placement, with measurements at wing root, where twist and bending are typically
higher, providing best performance. Importantly, larger perturbations required a non-
linear SOF control, obtained by gain scheduling over various wing configurations.

Following works on GLA also adopted linearisation around trim of the vehicle longi-
tudinal dynamics and investigated the performance of different controllers. Dillsaver et
al. [80], for instance, exploited the strain based formulation of UM/NAST to implement
an LQG controller monitoring changes of the wing curvature. In order to investigate the
maximum achievable performance through a linearised aeroelastic formulation, instead,
Cook et al. [81] assumed a full-state feedback control. This work confirmed the difficul-
ties of controlling these systems with a linear model as deflections become very large.
To overcome these limitation, Haghighat et al. [82] exploited a modal representation of
the system and used modal predictive control (MPC), which was found to be superior to
an LQR architecture. Also this work highlighted the importance of accounting for the
inertial coupling in control synthesis. These finding were confirmed by Simpson et al.
[83] which used a reduced order representation of the flexible aircraft dynamics based
on a geometrically-exact structural description and preserving inertial coupling effects
[16]. As MPC allows for constraints, this formulation also introduced saturation of the
actuators. Wang et al. [84], instead, used Hodges intrinsic beam theory [41] to provide a
reduced order model with only quadratic nonlinearities. Control synthesis was, however,

still based on a linearised model.
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Feedback control has also been exercised for trajectory tracking. Raghavan and Patil
[63] used the mean axes approximation and, assuming small deflections, decoupled the
rigid-body and the flexible structural dynamics. As shown by Hesse et al. [75], however,
neglecting gyroscopic couplings has a relevant impact on the vehicle dynamics even when
deflections are small, meaning that the applicability of the mean axes approximation
should be limited to dynamics with small angular accelerations. Furthermore, when
manoeuvring very flexible vehicles, large geometric changes may alter significantly the
dynamical features of the wing during the manoeuvre itself. Estimation of the trajectory
should, therefore, be based upon a nonlinear aeroelastic description of the aircraft.

To address this point, Shearer and Cesnik [85] developed a heuristic method for
trajectory control based on a geometrically-exact description of the wing dynamics. The
architecture is composed by an outer loop, which mimics the behaviour of a human pilot,
and an inner one, which stabilises the fast dynamics. However, a number of assumption
on the vehicle dynamics are made, while longitudinal and lateral dynamics are handled
separately. As shown by Dillsaver et al. [86], therefore, this method lacks of robustness
and required corrections to avoid instabilities, including gains scheduling at different
stages during manoeuvring. Aside from this limitation, the use of an heuristic approach
makes it clear that the achieved control is likely not to be optimal.

Overall, previous works aiming at regulation of the very flexible aircraft dynamics
showed that consistent linearisation techniques (i.e. preserving inertial coupling effects)
around trim conditions capture the relevant aeroelastic features of these vehicles, hence
allowing control synthesis at a reasonable computational costs. As shown by Patil and
Hodges [78], such control architectures can be improved by repeating the linearisation
around each point of the flight envelope and employing gain schedule procedures. How-
ever, under sufficiently large perturbations, linear descriptions will eventually fail to
predict the system dynamics [84]. Studies on trajectory tracking [85, 86] and flight-
dynamics [75] have shown that a nonlinear description is also required when the aim
is to manoeuvre the aircraft, as relevant geometrical changes are likely to occur. In
this case, however, control architectures for manoeuvring can become very involved —
therefore the use of heuristic approaches — and may lack of robustness due to the high

complexity of the system dynamics [85, 86].

1.1.3 Architectures for optimal control

The review in Sec. 1.1.2 showed the potential advantage of considering nonlinear models
in the control synthesis of very flexible aircraft. This applies not only for the feedback
control of the vehicle dynamics under disturbances, but also when the objective is to
determine efficient strategies for manoeuvring, i.e. for open-loop analysis. Especially
in the latter case, a methodology should be able to deal with the nonlinear behaviour
of a flexible wing as an opportunity for extra performance, rather than a constraint.

From this perspective, therefore, the task of identifying very flexible aircraft manoeuvres
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for optimal performance can be recast as an open-loop optimal control problem with
respect to the time histories of the aerodynamic control surfaces. The contemporary
optimisation of other vehicle design features may also be integrated in this formulation.
As it will be discussed in Sec. 1.1.4, and given the high importance of dynamic effects in
determining critical operative conditions for very flexible vehicles, this would provide the
great advantage of allowing to consider the interaction between control and structural

dynamics from a very early stage of the design process.

Hence, a brief review of available methodologies for the numerical solution of optimal
control problem is included in this section. For more detailed revisions, the reader is
remanded to Betts [87, 88|, Sargent [89] and Conway [90], which focus on numerical
solutions techniques, and Bryson [91], which gives an interesting historical perspective
on the topic and links to a number of engineering applications. Due to the strong con-
nection between the theories of optimal control and optimisation, a parallelism between
architectures for multidisciplinary design optimisation (MDO) and numerical strategies
for optimal control exists. This aspect has recently been reviewed by Allison and Herber

[20] and Martins and Lambe [92], among others.

Optimal control problems can be solved through an optimise-discretise approach,
leading to indirect methods [89, 93]. These techniques require the analytical derivation
of the Euler-Lagrange optimality conditions associated the problem — optimisation step
[20, 88]. These relations form a system of ordinary differential equations, with initial
and terminal conditions on the Lagrange multipliers and the state functions [90]. Op-
timal control results from the solution of this multiple-points boundary value problem,
which can be obtained numerically through a shooting method — discretisation step
[89]. Indirect methods have been exploited in the earliest applications to aerospace engi-
neering, which dealt with trajectory optimisation of rockets. Breakwell [94], for instance,
solved this problem through forward and a backward shooting, while later solutions im-
proved the stability of the approach by means of multiple shooting [91]. Of relevance
for HALE aircraft are the works from Klesh and Kabamba [95], which used a simplified
flight-dynamics description of a solar-powered UAV to obtain optimal trajectories for
perpetual flight, and Ma et al. [96], which derived closed form solutions for optimal

turning trajectories.

Indirect methods require an explicit derivation the optimality conditions associated
to the problem, which may be a very complex task — for instance, in problems involving
disequality constraints, an a prior estimate of the constrained subarcs sequence is re-
quired. Furthermore, the resulting two-boundary problem is likely to be ill-conditioned
[88]. The applicability of these approaches is, therefore, bounded to systems governed by
relatively simple dynamics. To achieve optimal control with more complex dynamics, a
discretise-optimise approach is then introduced (direct methods). In direct transcription
(DT), both state and control trajectories are discretised in time and numerical integra-

tion is used to convert the differential equations holding the system dynamics into a
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set of algebraic equations [91, 97, 98]. These are enforced as constraints of a nonlinear
optimisation problem, which is solved with respect to the parametrisation of state and
control input. In MDO this architecture is referred to as an all-at-once or simultane-
ous analysis and design [92]. The optimiser will solve concurrently physics and optimal
control problems, which typically provides good convergence rates; the sparsity of the
algebraic constraints can also be exploited to speed up the sensitivity analysis whenever

analytical derivatives expressions are not available [20].

DT methods, however, typically lead to very large optimisation problems [99]. The
numerical method used to integrate the system dynamics equations becomes, therefore,
crucial [90]. Earlier works using direct collocation would employed piecewise polynomial
and fixed-order integration formula [97]. To reduce the mesh size, higher-order methods
based on Lagrange polynomials and Gaussian quadrature have been more recently imple-
mented [98-100]. These approaches also aim to preserve the sparsity of the constraints
Jacobian, which is necessary to ensure computational efficiency [100]. Nonetheless, DT
still requires a compromise between the number of states and the time horizon length,
which determines the total size of the optimisation problem to be solved. In particular,
flight-dynamics applications are restricted to point-mass models with a few states [101—
104]. Betts and Cramer [101], for instance, optimised the flight path of a commercial
aircraft considering only a longitudinal flight-dynamics; Drury and Whidborne [102],
instead, defined a point-mass method based on a more accurate quaternion description
of the aircraft attitude; including a model of its photovoltaic system, both Hosseini and
Mesbahi [104] and Spangelo and Gilbert [103] finally applied DT to the path planning
of a solar powered UAV.

In order to minimise the size of the resulting optimisation problem, only the control
input can be parametrised [90]. In this case the state needs determining at each iteration
of the optimisation process through an integration of the system dynamics equations.
A multidisciplinary feasible architecture (MDF) is obtained [20, 92]. This approach
is referred to as control vector parametrisation (CVP) or also single-shooting method
and reduces the size of the associated nonlinear programming problem to its minimum
[90, 105]. While not exploiting the sequential dynamics, CVP allows exploiting well
tested optimisation algorithms to reliably handle path constraints [91]. Importantly,
state and control can be defined on different meshes, meaning that fine resolutions can

be used to integrate stiff dynamic equations.

One of the first application of the CVP is from Kelley [106], which defined state and
control input on coinciding fixed grid. An adjoint formulation provided the gradient
and a steepest descent method drove the optimisation problem to a solution. While
earlier works required penalty functions [89], later implementations took advantage of
more and more efficient optimisation algorithms to handle constraints [91]. When a
direct approach is used for the sensitivity analysis, path constraints can be enforced

on the time grid nodes [107-109] without excessively increase the computational cost
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of the optimisation. This strategy is implemented by Kraft in the TOMP (Trajectory
Optimisation by Mathematical Programming) Fortran package [110], which employs a
SQP algorithm for the nonlinear programming solution [111]. Through appropriate
integration, however, path constraints can also be scalarised [105, 112—-114], which suits
better adjoint based algorithms. While convergence properties are typically reduced with
respect to grid enforcement [115, 116], in fact, the total amount of constraints handled by
the optimiser is reduced. Overall, shooting methods are commonly used in conjunction
with gradient based optimisers [108-110, 116], so as to contain the cost associated to
the optimisation problem.

In the majority of cases, piecewise constant or linear control parametrisations are
employed [105, 110, 117]. Higher-order parametrisations can, however, be beneficial;
Fabien [109], for instance, proved that piecewise cubic polynomials need fewer nodes
then piecewise linear schemes to accurately represent the control input, hence leading to
more efficient solutions. Other techniques to reduce the amount of control points consider
the switching times, i.e. the nodes of the time mesh, as design variables [112-114, 118]
or employ adaptive parametrisations techniques [116, 117, 119], which sequentially solve
the optimal control problem on refined grids.

As a downside, the single-shooting can in some cases lack robustness: especially for
complex dynamics and long time horizons, instabilities may arise when integrating the
system dynamics [99]. Also, terminal constraints may not be handled very efficiently
[89]. When required, these issues can be tackled switching to an Individual Discipline
Feasible (IDF) architecture, thus leading to the multiple-shooting method [120]. The
time horizon is partitioned into intervals in which the system dynamics is integrated
independently, while additional shooting constraints guarantee the continuity of state
and control [91]. Overall, the integration of the system dynamics becomes more robust
due to the shorter length of the integration interval. Higher computational efficiency
can, furthermore, be obtained by tailoring the optimisation algorithm to exploit the
sparsity of the constraints Jacobian [107]. However, the larger the number of states and
intervals in which the time horizon is divided, the larger is the increase of the associated
NLP problem size.

1.1.4 Co-design of very flexible actuated structures

As discussed by Cesnik et al. [3], due to their large flexibility, critical operation condi-
tions of HALE aircraft may be subject to significant structural vibrations. Furthermore,
as outlined by the Helios mishap report [14], these are also likely to be associated with
complex rigid-flexible flight-dynamics. These considerations extends to a wider class of
advanced engineering systems characterised by light and very flexible primary compo-
nents, including soft robotic manipulators [121] and large HAWT blades. Overall, due
to the importance of dynamic effects, accounting for the interaction between control and

aircraft aeroelastic/structural response becomes highly relevant for design.
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Actively controlled mechanical systems often provide better dynamical characteristics
than non-controlled, or passive, ones. However, the integration of the controller usually
comes late in the design process [20]. This typically relies on a sequential approach:
the aircraft primary structures, for instance, are initially sized for passive response and
an active control is introduced only in a later stage, after the main features of the
system have been established [122]. This process can be iterated but, looking at it from
the perspective of a MDO problem, there is substantial evidence that optimality is not
guaranteed at the coupled system level [92, 123]. As shown by Fathy et al. [123], a
first approach for reaching a true option is a nested or bi-level strategy, in which, for
each iteration of the plant optimisation process, the control is also optimised [124, 125].
An alternative approach, which is likely toend up in a faster convergence, may be to
optimise plant and control simultaneously. This leads to the concept of combined design
or co-deign [20].

The advantages of an integrated design approach have long been proved in space
structures design [124, 125], robotics [126] and noise and vibration control [127, 128].
These studies were based on a linear representation of the closed-loop system dynamics,
which facilitated the approach to design. Asada et al. [126], for instance, directly ma-
nipulated the position of the closed-loop system eigenvalues, while Rao [125] expressed
the control gains in terms of the system energy properties. In this sense, the work from
Onoda and Haftka [124] best fits the modern idea of combined design, as, aside from ex-
ploring a nested approach similar to that presented by Rao [125], they also optimised the

system simultaneously with respect to optimiser gains and structural design parameters.

When dealing with the dynamics of structures outside the linear regime, however,
integrating the design approaches becomes a much more challenging task. Common
MDO architectures, in fact, rarely allow to take advantage of the fact that the control is
inherently dependent on the evolution of a system in time [20]. The larger computational
cost associated to a time-dependent nonlinear analysis, is, therefore, not balanced by the
optimisation approach, resulting in relatively inefficient architectures. Co-design studies
dealing with complex structural dynamic models have required, therefore, to reduce the

analysis cost, either using metamodels [129] or limiting the size of the systems [130, 131].

For this reason, nonlinear systems for aeroservoelasticity studies have also required
reduced-size models and linearised formulations [132-135]. Early works from Suzuki
and Yonezawa [132, 133] employed quasi-steady aerodynamics with linear FEM to co-
design aeroelastic wings with linear feedback control for gust loads alleviation. More
recently, instead, Haghighat et al. [134] used a flight-dynamics model with linear FEs
and quasi-steady lifting-line aerodynamics for modelling longitudinal manoeuvres and
gust response of a HALE aircraft; Jackson and Livne [135], instead, employed linear
aerodynamics and a modal representation of a strain actuated UAV longitudinal dyna-
mics. In both cases the vehicle structural properties were optimised together with the
gains of a LQR feedback control.
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Overall, only a combined design strategy can guarantee optimality at the coupled
system level and, with respect to a nested approach, may lead to a computationally
more efficient architecture. As underlined by Allison and Herber [20], however, efficient
optimisation architectures, exploiting the sequential dynamics of these systems, still
require development. As a result, only low-medium fidelity models have been so far

employed for aeroservoelastic optimisation purposes.

1.1.5 Relevant optimisation algorithms

The numerical solution of optimal control and co-design relies on nonlinear programming
techniques and, therefore, the whole process depends on the efficiency and robustness
of these algorithms. Not surprisingly, the spread of direct methods for optimal control
is clearly correlated to the increase in performance of optimisation methods [89]. While
recent advantages in computing technologies are leading many authors to consider zero-
order global algorithms [90], strong computational restrictions still apply even when
medium fidelity dynamical models are considered. Instead, gradient-based approaches
are often the only solution that guarantees convergence in a feasible number of iterations
[136]. A comprehensive review of these methods is outside the scope of this work. How-
ever, a brief discussion on the main families of gradient-based optimisation algorithms
is presented here so as to outline their applicability bounds. For a more extensive dis-
cussion, the reader is referred to one of the excellent textbooks and reviews available on
the topic [93, 137-141].

Sequential quadratic programming (SQP) algorithms were developed in the 60s-70s
starting from the works of Wilson, Han and Powell [139, 142, 143]. These are amongst
the most effective methods for nonlinear constrained optimisation. The design space
is reconstructed through successive quadratic approximations and, at each iteration of
the optimisation process, the solution of this sub-problem allows finding the next design
point to be explored. Well tested techniques for quadratic programming (QP) are used at
this stage. These rely on active set strategies and solve the QP sub-problem enforcing the
Karush-Kuhn-Tucker (KKT) first-order necessary conditions for optimality [144, 145].

The definition of the QP sub-problem is key for the efficiency of SQP algorithms.
Typically, these adopt a quasi-Newton approximation of the Hessian [137] and limited-
memory implementations are available for large scale problems [138, 140]. Upon solution
of the QP sub-problem, line-search strategies are often used to rescale the step-size: this
compromises a sufficient cost decrease with a not-excessive violation of the nonlinear
constraints [142, 143, 146]. Alternatively, trust region algorithms will establish a region
of confidence in which the quadratic approximation is acceptable [138].

A common SQP algorithm is the Sequential Least Squares Quadratic Programming
(SLSQP) from Kraft [111]. This is based on a Broyden, Fletcher, Goldfarb and Shanno
(BFGS) update of the Hessian and a ¢; step-acceptance test function [142, 143], while

the solution of the QP sub-problems relies on Lawson and Hansons solver [147]. The
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algorithm is included in the SciPy Python package [148] and has been used extensively
in optimal control [108-110, 116]. The implementation is, however, not adequate for
large scale problems, as the sparsity of the Hessian matrices is not exploited. For these
situations, a more suitable SQP algorithm is the Sparse Nonlinear Optmiser (SNOPT)
from Gill et al. [149]. This employs a limited memory approximation of the Hessian
[140] and second order corrections in the line search method. Detailed reviews of SQP
methods are provided in Ref. [139, 140].

SQP approaches are typically best suited for nonlinear problems in which the num-
ber of active constraints is comparable to that of design variables [138]. For very large
problems, however, interior points methods often, but not always, outperform SQP al-
gorithms [138]. This is linked to the combinatorial difficulty of active-set strategies in
dealing with inequality constraints [138]. To overcome this, interior point methods intro-
duce barrier terms, which are relaxed as the process approaches a solution. Therefore,
all the system constraints are accounted for during the solution of each QP sub-problem.
The KKT system size is increased but always shows the same block structure, meaning
that specific algorithms can be developed. Nonetheless, these methods are less mature
as compared to SQP based approaches, and may lack robustness in some cases [138].
A widely spread interior point algorithm is IPOPT (Interior Point Optimisation) [150],
which is based on a line search algorithm. For a more extensive review on interior points
methods, the reader is referred to Forsgren et al. [141].

A few studies have compared the performance of the optimisation algorithms dis-
cussed above. Perez et al. [151] compared a wide range of SQP methods and zero-
gradient optimisers for small size, canonical problems. As expected, the former provided
the best performance for smooth design spaces. Furthermore, all SQP algorithm tested
in their work showed comparable performance, though the SLSQP algorithm typically
required less iterations for convergence. Larger scale problems have instead been consid-
ered by Lyu et al. [43], who showed that SNOPT outperforms the SLSQP algorithm as
the size of the problem increases. Importantly, however, the number of iterations remains
comparable, showing that computational saving is achieved during the QP sub-problem
solution. For the test cases proposed by Lyu et al. [43], the interior point required a

number of iterations to convergence comparable to the other SQP methods tested.

1.2 Open problems and research questions

As shown in the previous section, in the last two decades several methodologies for pre-
dicting the flight dynamics of vehicles with very flexible wings have been developed.
They characterise their geometrically nonlinear behaviour and the inertial coupling be-
tween rigid and flexible body dynamics. Overall these models are highly nonlinear and
can now predict adequately the wing response to prescribed actuation input and exter-

nal disturbances in the time-domain. While a few works, mainly based on linearisations
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around the wing deformed configuration, have focused on the development of feedback
control laws for vibration suppression and trajectory tracking [78, 79, 85], to the author’s
knowledge the problem of formalising the definition of actuation strategies for manoeu-
vring vehicles with very flexible wings has never been addressed. This leads to the main

research question of this work, namely:

1. is optimal control a suitable tool for defining aircraft manoeuvres when

wing flexibility may result in large geometrical changes?

As previous studies on trajectory tracking showed that during manoeuvre the air-
craft is characterised by nonlinear dynamics [85, 86], it derives that this methodology
should interface with the full complexity of a geometrically nonlinear description. In
this sense, therefore, the choice of an optimal control approach also derives from the
need of providing a realistic understanding of the best performance that these systems
can achieve. For this reason, and contrarily to conventional flight dynamic models,
this methodology should also include the vehicle structural dynamics, as very light high
aspect-ratio wings are more than likely to experience relevant vibrations during ma-
noeuvres. While this work does not deal directly with feedback methods for vibrations
control, therefore, it is important to assess whether these can be exploited for enhancing
the system performance or, if not, how to suppress them without negatively impacting
the aircraft handling qualities. In this sense, the open-loop optimal control can also
be used as a reference for the development of feedback control strategies for vibrations
suppression/enhancement in wings exhibiting geometrically nonlinear deflections [20].

A generalisation of these considerations paves the way for a further query. While it is
important to verify that the optimal control methodology can deal with the complexity
of a geometrically nonlinear formulation, it is also relevant to assess whether this can
exploit the richness of this description and enhance, this way, the performance of the
flexible aircraft during manoeuvring. Unnecessary conservatism, for instance, may be
avoided by allowing the process to explore unconventional and/or unintuitive control

input. In summary:

2. can optimisation identify actuation strategies that use nonlinear geo-

metrical changes to improve performance?

Overall, as the aeroelastic analysis of very flexible vehicle is associated to high com-
putational costs, the applicability of optimal control translated directly into establishing
whether gradient methods for optimisation can be employed. Therefore, addressing these
points will also imply determining how the problem definition and the choices made to
parametrise the actuation affect the smoothness of the control space explored by the
optimiser.

As most of the critical operating conditions of very flexible vehicles — both in terms
of loading and stability — are associated with unsteady phenomena, an accurate repre-

sentation of the coupling between aeroelastic response and control system is a necessary,
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but not sufficient, condition to achieve optimal designs. In this respect, previous works
have already highlighted the importance of considering as early as possible in the design
process the interaction between control and structural dynamics [3, 20]. Though outside
of the main scope of this dissertation, therefore, further studies have been included to
assess the feasibility of an integrated design approach for controlling very slender beams
under strong vibrations. As the effectiveness of gradient-based optimisation approaches
depends on the design space smoothness, an estimation of how this is affected when
structural design variables are added to the problem is required. This leads to the final

query of this research:

3. what are the potential gains of an integrated structural/control design

approach?

The following section will highlight the computational approach proposed to address
these questions. Further details on the structuring of this thesis will be provided in
Sec. 1.4.

1.3 Present approach

The starting point for addressing the research questions presented in Sec. 1.2 is a flight-
dynamics model — including nonlinear aeroelastic effects — capable to accurately pre-
dict the behaviour of HALE aircraft with very flexible wings. Importantly, such a model
could also serve for simulating the aeroelastic behaviour of other novel aeroelastic struc-
tures, such as the large blades of novel offshore HAWT.

From a structural perspective, the key physical phenomena to be captured are the
rigid /flexible body dynamics coupling and the large geometrical changes of the primary
structures. To this purpose, a number of cross-sectional reduction techniques [24, 25]
and geometrically-exact beam descriptions [15, 19, 35, 40] have been developed in the
last decades (Sec. 1.1.1). In particular, a formulation in displacement and rotations
[152], which allows an easy implementation of kinematic constraints, has been chosen
for this work. While deflections can be arbitrarily large, local displacements are small and
can be characterised by a linear material model. In this respect it is worth to remark
that, while the studies presented in this work will focus on simplified geometries and
isotropic materials, this structural description allows considering composite materials,
which are essential in the design of novel HALE aircraft and HAWT blades. The resulting
equations of motion are discretised using finite elements and solved with respect to a
moving reference frame [15, 152].

Despite their large aspect-ratio, three-dimensional aerodynamic effects have been
shown to be relevant in HALE wings under large bending deflections, especially at low
frequencies [19]. For this reason, an unsteady vortex-lattice model [16, 45, 153] is pre-

ferred over a strip based description for characterising their low-speed aerodynamics.
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Constraints on the control surfaces rate and amplitude will, in fact, aim to ensure
fully-attached flows during manoeuvring, hence allowing for a potential flow assump-
tion. The UVLM is essentially linear, and complex flow fields can be defined through
a combination of elementary vortex solutions distributed over the lifting surface. As
these can undergo arbitrary kinematics, therefore, nonlinearities are introduced at the

lifting-surfaces boundaries through the coupling with the nonlinear structural solution.

In order to reduce the computational cost of the coupled fluid-structure interaction
analysis, a partitioned solution is used to numerically integrate the aeroelastic equations
[154, 155]. Kinematic constraints, which in the studies presented will allow to simplify
the wing dynamics, are included through an augmented Lagrangian method [35]. These
solutions are implemented in SHARPYy, a framework for the Simulation of High Aspect
Ratio Planes in Python. This software is the result of the aeroelastics research group
effort and derives from SHARP, a previous Matlab based implementation [16, 54, 75].
The Author, in particular, contributed to the development of the structural solver and

the Python version of this code — refer to Sec. 7.2 for details.

The studies presented in this work will focus on open-loop control. As the dynamic
behaviour of geometrically nonlinear wings may differ considerably from that of stiffer
ones, in particular, an optimal control approach is proposed for defining their actuation
input. This choice will, in fact, allow to deal with the extra-degree of complexity due to
the large deflections and inertial coupling effects. Furthermore, unconventional actua-
tion strategies can be explored. Aeroelastic systems as those considered in this work are,
however, characterised by a large number of states and relatively large time horizons.
For limiting the size of the resulting optimisation problem, therefore, a direct shooting
method, in which only the control input is parametrised, has been implemented [105].
Despite not exploiting the sequential dynamics, the CVP allows using well tested algo-
rithms for optimisation, which reliably handle constraints [91]. While this method can
lack of robustness for long time horizons and complex dynamics [20], the optimisation
studies considered in this work did not incur into numerical instabilities and, therefore, a
multiple-shooting implementation was not required. On the other hand, single shooting

allowed to minimise the problem size and simplified the extension to co-design.

A choice about the optimisation algorithm driving this solution is finally required.
As this work deals with dynamics, a global reconstruction of the design space via a zero-
order optimisation method is not computationally feasible. A gradient-based implemen-
tation [108-110, 116] has been, instead, required for reducing the number of aeroelastic
analysis. The sequential least squares quadratic programming (SLSQP) algorithm [111]
has been chosen to this purpose. This is a SQP method which performs very well for
medium size problems as those considered in this work [43, 151] and has already been
integrated in previous single shooting frameworks successfully [109, 110, 116]. Impor-
tantly, a robust implementation is available in the open-source SciPy Python package

[148]. The extensions of this framework to larger problem may, however, require an
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algorithm tailored for large scale optimisation, such as SNOPT [149] or IPOPT [150].
As nonlinearities are introduced in the flight-dynamics of very flexible vehicles through
the geometrically-exact structural description (the UVLM is, otherwise, linear), the
single-shooting approach is first assessed for the optimal acceleration of a very flexible
pendulum in vacuum. Despite of its relative simplicity, in fact, this system shows a num-
ber of complex dynamical features — large deflections and inertial coupling — common
to HALE aircraft, large HAWT blades and flexible robotic arms. The investigation will
explore whether optimal control correctly exploits this complex dynamics, thus linking
directly to research questions 1 and 2. As a gradient-based optimiser is used, an assess-
ment of whether — and if so, how — problem definition and discretisation affect the
smoothness of the design space is also included. This will be extended to characterise
the structural/control co-design space, thus linking to the third research query. These
investigations will provide the relevant background knowledge for applying the optimal
control approach to the manoeuvring with very flexible wings. More studies will support
how the optimal control approach can facilitate the identification of actuation input for

rolling under structural dynamics and nonlinear aeroelastic effects.

1.4 Dissertation outline
The remaining part of this thesis is arranged as follows:

Chapter 2 introduces the nonlinear aeroelastic solution implemented in SHARPy. The main
feature of the geometrically-exact beam formulation is the modelling of rotations,
which describe the orientation of the beams elements and allows, therefore, for large
geometrical changes to occur [15, 35]. The derivation includes considerations of the
kinematic constraints enforcement and the time marching scheme used to integrate
the final equations of motion. Potential flow theory is, instead, the starting point
for introducing the UVLM based low-speed aerodynamic description. The chapter
will conclude discussing the numerical solution and the structure/aerodynamics

coupling scheme.

Chapter 3 presents the general formulation of the optimal control problem defining the actua-
tion of a very flexible structure. The spline and discrete sines parametrisations used
to recast this into an finite-dimension optimisation problem are also introduced. A
substantial part of the chapter will deal with theory of constraint optimisation: a
thorough presentation of sequential quadratic programming is, in fact, important
to understand applicability and limitations of the SLSQP algorithm [111] for this

class of problems.

Chapter 4 will address the optimal control of very flexible structures in vacuum. Applying
the CVP technique, the actuation on the structure has been written as an optimal

control problem using both a local (B-spline) and a global (discrete sine series,

41



Chapter 1. Introduction

Chapter 5

Chapter 6

Chapter 7

1.5
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DSS) parametrisation. This is used to manipulate the dynamics of a very flexible
pendulum, modelled as a beam in hinged configuration and exhibiting large defor-
mations. As the pendulum flexibility increases, not only larger deformations arise,
but the level of coupling between rigid and flexible modes also increases. Concep-
tually, therefore, this problem has many analogies to that of the control of a very
flexible aircraft in calm air. In particular, the impact of several factors — namely
the level of nonlinearities, the problem formulation and the parametrisation used —

on the optimal control results will be assessed.

will focus on co-design of the active system introduced in Chap. 4. The pendu-
lum structural properties are, therefore, allowed to vary as the actuation input is
defined. As a gradient-based optimiser is used, from a different perspective this
implies an assessment on how large can changes in the structural design space
be. Due to the high level of coupling between control and structure, a multidis-
ciplinary feasible (MDF) architecture is used [92]. The implication of different
modelling choices for the actuation is shown and guidelines for the co-design pro-

cess of structures exhibiting strong nonlinear dynamics are finally provided.

will finally focus on rolling manoeuvres with very flexible wings. A hinged model of
a characteristic HALE wing will be used. This constraint, in particular, allows to
isolate the dynamics associated to the wing flexibility from that of the rest of the
aircraft. In order to emphasize the nonlinear effects captured by the full aeroelastic
solution, a lower fidelity flight-dynamics description, based on elastified stability
derivatives, has also been derived. Both models are used to define optimal rolling
manoeuvres. While in the latter case these can be identified manually, the single
shooting optimisation technique has been used to deal with the higher complexity
of the full aeroelastic model. This implementation is assessed against the result
obtained through the flight-dynamics description and used to investigate the trade-

off between different performance indices associated rolling manoeuvres.

A summary of this work and an outline of the main contributions of this work will

be presented.
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Chapter 2

Aeroelastic modelling of

geometrically nonlinear wings

This chapter introduces the nonlinear aeroelastic description used in this work for the
coupled rigid-flexible body dynamics of very flexible wings. During manoeuvring, these
wings are expected to undergo large deflections, which can significantly alter their shape
and aerodynamic features. To capture these effects, the wing is modelled as a geomet-
rically exact beam using a displacement-based formulation [15, 19]. Typically, linear
beam models are derived using a small displacement field defined along the beam span.
In a GEBM, instead, the dynamics of the beam reference line is expressed in terms of
a position and a rotation vector field which define, respectively, the location and orien-
tation of each infinitesimal element of beam. As a result, and while the material model
can still be assumed to be linear (small deformations hypothesis), arbitrarily large geo-
metrical changes are allowed. Importantly, rigid and flexible-body dynamics are derived
simultaneously, meaning that the coupling effects associated to the changes of the wing
inertial properties are automatically accounted for. Kinematic constraints, which in a
preliminary design phase allow to considerably simplify the wing dynamics, can, instead,
be conveniently included through the augmented Lagrangian method [35].

For modelling the low speed aerodynamics of HALE aircraft, on the other hand,
a methodology based on potential flow theory has been chosen. While this theory is
restricted to incompressible and fully-attached flows, in fact, these characterise a wide
portion of the flight envelope of HALE aircraft. The unsteady vortex lattice method,
in particular, allows to determine unsteady flow solutions even when the aerodynamic
surfaces are subjected to large changes of shape. While the UVLM solves linear aerody-
namic relations (which derive from Laplace’s equation), nonlinearities are introduced in
the aeroelastic solution through the enforcement of the boundary conditions at the lifting
surface. The modelling of the wake, furthermore, allows to capture the aerodynamics

lag over a wide range of reduced aeroelastic frequencies [52].

In this chapter, the building blocks of the nonlinear aeroelastic framework used in this
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work, namely the GEBM and the UVLM, are introduced in Sec. 2.1 and 2.2, respectively.
The theoretical description of these methodologies follows closely the implementation of
Hesse [156] for the GEBM and Murua [52] for the UVLM formulation. In this work, the
two solutions have been coupled in a Python-based framework, SHARPy, which allows
to simulate the flight-dynamics of very flexible vehicles, possibly under kinematic con-
strains. Considerations about the numerical integration of the two schemes are presented
in Sec. 2.3.

2.1 Rigid-flexible body dynamics of a geometrically-exact

beam

The modelling of the coupled rigid-flexible body dynamics of very flexible wings is based
on a geometrically-exact displacement based description [15, 19, 35]. Strains are ex-
pressed in a local frame defined along the beam reference line. This allows to assume
a linear material model (i.e. small local deformation) and use cross-sectional reduction
techniques to conveniently define the local properties of the composite beam. Along
the beam reference line, elastic deflections are characterised through the position and
orientation — expressed through a Cartesian rotation vector — of the local frame with
respect to a moving body-attached frame. This allows for large geometrical changes and
rigid body dynamics to be included. The orientation of the wing, required to derive the
aerodynamic forces, is instead tracked using a quaternion operator.

The description of the GEBM follows closely the notation proposed by Hesse et al. [75]
and is organised as follows. In Sec. 2.1.1, the frame of references used to describe the
beam rigid and flexible kinematics are introduced. In particular, the Cartesian rotation
vector and quaternion operators, which define, respectively, the orientation of the wing
and of its cross-sections, are used to address the kinematics of finite rotations. Sec. 2.1.3
will provide the relevant relations describing the beam kinematics, which are required to
enforce Hamilton’s principle. Determining the position of each cross-section with respect
to the inertial frame will allow to describe the virtual work produced by external forces;
strains and velocities, both projected in the local frame, will lead to an expression of the
internal and kinetic energy density. The equations of motion of the unrestrained beam
are obtained in Sec. 2.1.4, while the enforcement of kinematic constraints is discussed
in Sec. 2.1.5. Finally, the finite elements discretisation and the time integration scheme
will be addressed in Sec. 2.1.6 to 2.1.7.

2.1.1 Notation and frames of reference

For modelling slender, flexible structures, a geometrically-exact multibeam model with
coupled rigid-flexible body dynamics is used [15, 35]. The frames of references (FoRs)

and the relevant vector quantities defining the beam dynamics are shown in Fig. 2.1
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— which also assumes a finite elements discretisation. Note that vectors are indicated in
bold and, when required, subscripts will be used to refer to their components. Matrices,
instead, are written in capital letters.

At each section of the beam, force and moment strains are expressed into a local
frame, B, defined along the beam mean axis, s [15]. The position of a point belonging
to the local cross-section is measured relatively to the local frame, B, by the vector (.

Its position with respect to the inertial frame, G, is defined as
X(5,4,¢) = 7(t) + R(s.1) + (1) (2.1)

where r and R are, respectively, the position of the body frame A with respect to

G and the relative position of B with respect to A, as shown in Fig. 2.1. The rigid

Figure 2.1: Definition of frames of reference over the very flexible structure

body dynamics of the beam is solved in terms of the translational (v) and rotational
(w) velocity of the body attached frame, A. Similarly, the translational and rotational
velocities of the local frame B are defined as V' and €2. In all cases, these are measured
with respect to the inertial frame, G.

It is worth noticing that, so far, the quantities introduced are not projected into any
specific frame of reference. When deriving the beam kinematic relations and dynamics
equations of motion, however, these will be expressed into one or another frame according

to convenience. Subscripts will be used to specify the coordinates system used.

2.1.2 Finite rotations

The description of the A and B frames orientation is a crucial part of the model. Ac-
cording to Euler’s rotation theorem, every sequence of rotations around a fixed point can
be expressed in terms of a single rotation of amplitude, ¥, around a fixed axis, n. At
each time, t, the orientation of the local frame B at the s curvilinear coordinate along

the beam reference line can be defined with respect to the body attached frame, A, in
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terms of the Cartesian rotation vector (CRV):
W(s,t) = U(s,t) n(s,t) (2.2)

Note that in eq. (2.2) the sign of ¥ and the orientation of 7 define the rotation required
to move the frame A over B — and not vice-versa. While other parametrisations of
the rotations are possible, the CRV introduces the minimum number of states (three
per point) without producing singularities, hence limiting the size of the finite elements
discretisation and the computational cost associated to the numerical solution. Further-
more, as rotations become small, ¥ — 0, the CRV approaches to the linear rotation

vector.

The rotation matrix associated to this transformation can be expressed as [35]

sinW - 1—cosV¥ ~ > ~
CAB = Cc(®) =1+ 7 \1’+Tqﬂ zzﬂmpk (2.3)
k=0

where [ is the unit matrix and (~) is the cross-product operator. This is defined as

0 —P3 U,
U= v, 0 —¥, (2.4)
~v, ¥, 0

where W, is the i—th component of ¥. Note that in the definition of the rotation matrix
CAB eq. (2.3), a series expansion can be used to avoid the singularity occurring for

CAB also defines the coordinate transformation matrix projecting

¥ = 0. Importantly,
vectors from B to A, i.e.

ga = CPqp (2.5)

where the subscripts indicate the frame in which vector q is expressed. Finally, from
eq. (2.2) it can be also observed that the CRV in non-additive, hence

C(P,+ W) # C(P,) + C(Py) (2.6)

This can lead to objectivity issues when the model is discretised via finite elements:
in this case, in fact, the rotations inside each element are obtained via interpolation,
hence high-order elements and/or fine parametrisations are required to reduce the error

associated to the inequality (2.6).

The orientation of the body attached frame A with respect to the inertial frame,
G, is instead described by the quaternions. These are very suitable for describing large
rotations, which is the case of the floating frame A. This representation, in fact, always

allows to define a biunivocal relation between rotation matrix and quaternion vector
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2.1. Rigid-flexible body dynamics of a geometrically-exact beam

[157]. Quaternions are four elements vectors of the form

X :{ X0 } (2.7)
Xv

whose scalar (xo) and vector (x,) parts are defined respectively as

X0 = COS (2.8a)

D[ o |

Xy =sin = n (2.8b)
and where the angle y and the axis n define the rotation from the frame G to A. The

associated transformation matrix has no singularities, and can be expressed as

H(x) = ( -X XOI+>2)

C=C(x)=H(x)L"(x) with
(x) =HX)L" (x) Lix) = ( x xol-% )

(2.9)

From a rotation matrix, C, the corresponding quaternion representation can instead be
obtained as described by Steven and Lewis [157, Chap. 1]. An important feature of
eq. (2.9) is that no trigonometric relation is involved, which makes this expression less
vulnerable to round off errors. Furthermore, a sequence of rotations can be combined
using the quaternion multiplication rule [35]. However, this representation is less suitable
than CRVs for FE models, as the number of states is increased and the |x| = 1 property
needs to be enforced when interpolating inside finite-elements.

The use of quaternion algebra allows to conveniently express the attitude propagation

equation in terms of FoR A angular velocity, w, as [158]

. 1 0 w?l
X=-5 ( A ) X (2.10)
wa WA

It is worth anticipating that, during a full aeroelastic solution, eq. (2.10) is solved to-
gether with the wing rigid-flexible body dynamics equations, as external forces may
depend on the orientation of the body frame A. For instance, the incidence of the aero-
dynamic surfaces with respect to the air-stream (and, hence, the aerodynamic loads)
depends on the A frame attitude. For very flexible structures, furthermore, structural
deflections produced by gravity loads may vary considerably according to the FoR A

orientation, with obvious consequence on the wing aerodynamic features.

2.1.3 Kinematic relations

To derive the equations of motion defining the dynamics of geometrically-exact beams,
Hamilton’s principle is enforced (Sec. 2.1.4). This, however, requires an expression of the

internal and the kinetic energy density along the beam, as well as of the the virtual work
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Chapter 2. Aeroelastic modelling of geometrically nonlinear wings

done by the external forces. In this section, therefore, the kinematic relation necessary
to obtain these quantities — namely position and velocity of each infinitesimal segment

of beam and the associated strains — are presented.

The beam kinematics is derived under the assumption that warping effects are negli-
gible, i.e. that the beam cross-sections rotate rigidly. As in very slender structures large
scale, span-wise, displacements typically dominate over small scale cross-sectional defor-
mations, this assumption is realistic. Nonetheless, if relevant, warping effects may still
be included in this formulation through appropriate cross-sectional reduction techniques
[24, 25]. Under this hypothesis, the position of a generic point at the s cross-section

with respect to the inertial frame origin is given by
Xa(s,t,¢p) = ra(t) + C4(x (1) Rals, t) + C9(x (1) CAP (¥ (s, 1))¢n (2.11)

where X is projected in G coordinates and the B coordinates of the local position
vector, g, is assumed to remain constant as the beam deforms. Note that this relation

is required to express the work done by the external forces.

As the beam each cross-sections move rigidly, their kinetic energy is uniquely defined
by the translational (V') and rotational (§2) velocities of corresponding local frame, B.

These quantities are expressed as

Vi(s,t) = CBA (RA(S, £) +va(t) + walt)Rals, t)) (2.12a)
Qp(s,t) = T(®(s, 1)) ¥ (s, 1) + CPA(B(s,1))wa(t) (2.12b)

where (#) indicates a time derivative; note that in eq. (2.12) the projection into local
coordinates has been chosen as the inertial properties of the cross-section are more
conveniently described in this frame; this will allow simplifying the expression of the
kinetic energy density at each beam segment (Sec. 2.1.4). In eq. (2.12b) the tangential

rotation operator [35]

cosU —1 - sin¥) ¥ K (—1)F -,
T(@):I+\I]2x1:+<1— v >W:ZM\P (2.13)
k=0

has been introduced. This links the infinitesimal rotation of the local frame, d¢p, to an

infinitesimal change in CRV representation, ¥, according to

Spp = CBASCAB = Tow (2.14)

In order to compute the beam internal energy, an expression of the strains is also
required. At each time, ¢, force strains are obtained by comparing the rate of change

along the arc-length of the reference line, R’ = dR/ds, against the one associated to the
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2.1. Rigid-flexible body dynamics of a geometrically-exact beam

undeformed beam (¢ = 0). This leads to the following expression
V(s t) = CPA(V(s,1)) Riy(s,t) — CPA(¥(s,0)) Ri(s,0) (2.15)

where the first component of + is associated to deformations along the tangent of the
beam reference line; the others refer, instead, to normal deflections and account for shear

effects. Similarly, a compact expression for the moment strains is given by
Kk(s,t) = Kp(s,t) — Kp(s,0) (2.16)

where

Kp(s,t) = T(¥(s,1)) (s, 1) (2.17)

is the local beam curvature [35]. The first component of K refers to torsional deforma-
tions about the beam reference line, while the other two describe bending strains along
the remaining two axis of the B frame. Finally, it is worth noticing that an alternative

expression for Kpg(s,t) is obtained from from eq. (2.14) as:

Kp = CBA%CAB (2.18)

2.1.4 Dynamics of the unrestrained beam

The equation of motion describing the dynamics of a multi-beam system over a time

horizon [t1,t2] can be derived enforcing Hamilton’s principle of stationary action [159]:
to
/ / (5T — 6U + 6W) ds dt = 0 (2.19)
t1 T

In eq. (2.19), the spatial integration is performed over the one-dimensional domain Y
defined by the union of several interconnected slender bodies. Variations are taken over
the kinetic and internal energy density per unit of beam length, 7 and U, and the
virtual work per unit of length of the applied, non-conservative, loads, WW. Using the
kinematic relations provided in Sec. 2.1.3, the kernel of the integral in eq. (2.19) can
be expanded in terms of positions, R, and rotations, ¥, along the beam reference line
and of translational, v, and rotational, w, velocities of the body frame, A. As discussed

next, this will lead to the weak form of the GEBM equations of motion.

Kinetic energy density
At each segment of the beam, the kinetic energy per unit of length is

T = (VEQh) M (VL QL)' =vIPs + Q5H (2.20)

N
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Chapter 2. Aeroelastic modelling of geometrically nonlinear wings

where Pp and Hp are the translational and rotational momenta. In eq. (2.20), projecting
the velocities in the local frame, B, allows to express the inertial properties of the beam

arc through the cross-sectional mass matrix

Y
et )
meg J

where m is the mass per unit of length, J the cross-sectional inertia tensor and ¢ the
distance between the beam reference line and the center of mass of the cross-section itself.
Note that, while not explicitly stated in eq. (2.21), these quantities will in general depend

on the curvilinear coordinate s. The variational form of the kinetic energy becomes

0T = [0V 605 M [VE QLT = 6VE Pg + 695 Hpg (2.22)

Using eq. (2.14) to introduce the virtual rotation of the B frame, d¢p, the variations of
translational and rotational velocity can be derived from eq. (2.12) as:
§Vy = OBA (5RA 604+ @a0RA — Radw A) + Vg (2.23a)
6Qp = d¢p + CPA%w 4 + Qpipp (2.23b)

Variations of the rigid-body velocities dv4 and dw,4 are instead obtained in terms of

virtual position, d7 4, and rotation, dp 4, of the frame A as [35]

dvg =014 +@Wa0T 4 (2.24&)
dwp =0pA + @adpa (2.24b)

in which, as done for d¢p in eq. (2.14), dp 4 is defined such that 6@ 4 = CF4§CEA,

Internal energy density

Under the assumption of a linear material model, the density of internal energy per unit
length, U, takes the form:

1 T 1
U=5 6" "] =2 (v Fp+ k" Mp) (2.25)
where the internal forces and moments, Fg and Mp, are expressed in local components.
At each curvilinear coordinate s, instead, the 6 x 6 matrix of elastic coefficients, S, can
be determined through an appropriate cross-sectional analysis [24]. The variation of the

internal energy density becomes

U = [(5")’T(5K,T] S [’yT K,T]T =0y Fg + 6x’ Mz (2.26)
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2.1. Rigid-flexible body dynamics of a geometrically-exact beam

where force and moment strains variations are derived from eq. (2.15) and (2.16) as:

oy =CPASR, + R0pp (2.27a)
ok =0¢’s + Kpdop (2.27b)

Work of external forces

Finally, at each curvilinear coordinate, s, an expression for the virtual work per unit

length of the external forces, WV, is required. This can be obtained through

SW = / §Xcpe dA (2.28)
A

where d X is the virtual position of each point of the cross-section, pug are the applied
force and the integration is extended to the whole cross-sectional area, A. The expression
of § X is obtained from eq. (2.11), thus leading to

SW = [6rLCCA 4 6RY 1 57 (RA + CABéBcBA)} CABfp 4 6¢Tmp  (2.29)

where the applied forces, f, and moments, m, per unit length

I = /A pp dA (2.30a)

mp = /EBuB dA (2.30b)
A

have been isolated and expressed in local components.

Equations of motion

The variations of kinetic and internal energy described by eq. (2.22) and (2.26), together
with the expression of virtual work in eq. (2.29), can be substituted into Hamilton’s
principle, eq. (2.19). The weak form of the unconstrained beam equations of motion is

thus retrieved:

t2 . ~
/ {/ [5R£ CcAB (PB +QpPy — fB) + 6R'N CABFy
t1 T
+ 0% (HB +QpHp + VgPs — KgMp — R/ 4Fp — mB) + 5¢’2M3}ds
+ orlocA (’PA +@aPa—Fa)+ Sk <7;LA +@aHA — My) }dt =

to t2
t

_ / SRECAP Py + 0% Hp| "ds+ [srECOAP, +0ghHa] | (231)
T 1

1

In eq. (2.31) the total momenta, P and H, and external forces, F and M, acting on

the beam have been collected and expressed in FoR A coordinates. These are defined
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as:
Py = / CABPg ds . Ha=— / (RACABPB+CABHB) ds
X T (2.32)
ﬂ:/ CABfp ds | MA:/ (RACABfB+cABmB) ds
T T

An integration by parts in time has been required to obtain eq. (2.31). This introduces
the time derivatives of local and total momenta P, H, P and #, which are associated
to the translational and rotational accelerations of each segment of the beam and of the
FoR A through eq. (2.12) and (2.20).

The strong form of the equations of motion can finally be derived by enforcing that
eq. (2.31) is verified for each variation of positions, R4 and 7, and rotations ¢p and

pa. To this aim, the spatial derivatives 0R'4 and 0¢’; are rewritten as
/ SR 4C*PFp ds = [SRAC*PF3],, / SRACAB (KBFB + F' ) ds  (2.33a)

where Ov indicates the boundaries of the T one-dimensional domain, i.e. the connection
point of the beams defining the structural model, and eq. (2.18) has been exploited
in order to develop the spatial derivative of the C4B

eq. (2.33) into the weak form of eq. (2.31) leads to:

rotation matrix. Substituting

to . . -
/ { / [5R3; CAB(PB+QBPB— fB—KBFB—F’B)+
t1 T
+ 5¢£ <HB+QBHB+VBPB_KBMB_M,B—é,AFB—mB>]dS
+ 0rECEA (Pa+ @aPa— Fa) + 5¢£<7{A+JJA%A—MA)}dt—

/T [5RTCABPB + 5¢BHB] ds + [(5TGCGA'PA + ot H A} n

t1

1)
- / [5RA0ABFB+5¢§MB}BTdt (2.34)

t1

Enforcing that the integral in eq. (2.34) vanishes for each variation of R4, 0¢p, 0rg

and dp 4, leads to the strong form of the unrestrained beam dynamics equations [19]

P; +QpPg = KgFg + F'g+ f3 (2.35a)
Hp +QpHp+ VP = KgMp+ M'p + R 4Fs +mp (2.35b)
PaA+@aPa=Fa (2.35¢)
Ha+@aHs= My (2.35d)
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2.1. Rigid-flexible body dynamics of a geometrically-exact beam

whose boundary and initial conditions can be derived from the right-hand side of eq. (2.34)
itself. Finally, it is worth remarking that, as in flight dynamics the external loads, fp
and mp, generally depend on the beam orientation with respect to the inertia frame,

G, these relation need to be coupled with the attitude propagation equation (2.10).

2.1.5 Enforcing kinematic constraints

Several approaches are available to constrain the kinematics of a dynamical system. A
brief overview of the topic, leading to the augmented Lagrangian method used in this
work for implementing hinge kinematic constraints, is here presented: for a more detailed
discussion, the reader is remanded to the work of Gerardin and Cardona [35].
Defining as
c(va,wa, Ra, ¥, x) =0 (2.36)

the column vector containing the kinematic constraints enforced to the system dynamics,
a first solution consists in applying the implicit function theorem to eq. (2.36). This
allows expressing the variation of some of the parameters describing the system dynamics
(va,wa, R or ¥) with respect to the others, thus reducing the number of unknowns.
This approach is commonly referred to as constraint elimination method. With reference
to the unrestrained beam dynamics described in eq. (2.31) in this work this strategy
is used for implementing clamp constraints, which are obtained by enforcing that the
body attached frame velocity is null, i.e. v4 = 0. Most commonly, however, strong
enforcement of the constrains equations is not preferable, as extensive modifications to
the original solution, and its numerical implementation, may be required.

Penalty functions and Lagrange multipliers methods allow to overcome these restric-
tions, as the equations of motion of the unrestrained beam dynamics only need to be
augmented. In the penalty function method, the system size is not increased, as an aug-
menting term, vanishing only when the constraints are verified, is added to the original
equations of motion [35]. The method, however, does not allow for an efficient scaling
of the constraints and its performance depend strongly on the choice of the penalty
factor. If this is too large, an ill-conditioned systems may be obtained but, if this is
not sufficiently large, constraints may be verified with bad approximation. In the La-
grange multiplier method, instead, the constraints equations are added to the original
system, and coupling is provided through the Lagrange multiplier. These are determined
during the solution process, and offer the main advantage of automatically scaling the
constraints equations.

For improving the convergence properties of the Lagrange multipliers method, a small
penalty term can be included. This leads to the augmented Lagrangian method, which
has been used in this work for developing hinge kinematic constraints. The method
is here described in a general form, starting from the analytical formulation behind

the equation of motions of the unrestrained beam. For a different derivation, based
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Chapter 2. Aeroelastic modelling of geometrically nonlinear wings

on the discretised equations of motion of a dynamical system, the reader can refer to
Gerardin and Cardona [35]. The equations of motion of the constrained beam are derived

augmenting the Lagrangian describing Hamilton’s principle, eq. (2.19), as follows:

to 1
/ [/ (0T —oU +0W) ds + ¢ <kVTc + 2chc>} dt =0 (2.37)
t1 T
In eq. (2.37) v is the vector of Lagrange multipliers, k is the scaling factor of the Lagrange
multipliers terms and p the penalty factor. As the penalty term %p c’c is only used
as a regularisation term, p is typically chosen to be considerable smaller then & [35].

Developing the variational form of the second term in eq. (2.37) leads to:

to
/ [/ (6T — U 4+ 6W) ds + ot (ke) + dc (kv +pe)|dt =0 (2.38)
t1 T
The term associated to the variation of the Lagrange multipliers implies adding to the
equations of motion of the unrestrained beam the scaled set of constraints k¢ = 0. The

one associated to variation of the constrains, de, instead, provides the coupling terms.

Hinge constraints

For modelling a hinge, both the translation and the rotation of the body frame A have
to be constrained. In this work, the hinge position and its axis of rotation, #, are fixed
with respect to the inertial frame, G. The origin of frame A can thus be located the
hinge point, and the constraints elimination method can be used to avoid translations.

Restraining the frame A rotations requires, instead, that its angular velocity, w, is
at all times parallel to the hinge axis of rotation, 7, i.e. 7 X w = 0. Taken two unit

vectors, ﬁ? and ﬁzT, perpendicular to 7, this condition can be equivalently expressed as!

ﬁT
c=| "M Jwa=Buws=0 (2.39)
P2

Note that, as the angular velocity is expressed in A components in the beam equations
of motion, eq. (2.31), the p; vectors are also projected into the A frame. If these are
chosen to be fixed in the inertia frame, G, the transformation p;4 = C4%(x) pl, is
required, and the B matrix will depend on the quaternion, x, associated to the A frame
attitude. Alternatively, these can also be chosen to be attached to the A frame, as the
projection of the hinge axis of rotation in this frame, #4, is time invariant. In this case

B becomes a constant coefficients matrix and the constraints variation is simply:

dc = B dwy (2.40)

! A similar result is obtained by enforcing © X w = #w = 0, thus replacing the B matrix in eq. (2.39)
with the cross-product matrix 7. The approach in eq. (2.39) is, however, preferred as it can be extended
to constraint the A frame translational degrees of freedom. Furthermore, the # matrix can have an
identically zero row, thus leading to an undetermined system of equations.
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2.1. Rigid-flexible body dynamics of a geometrically-exact beam

Substituting eq. (2.39) and (2.40) into eq. (2.37) allows to retrieve the weak form of the

equations of motion of the hinged beam.

2.1.6 Discretised form of the equations of motion

Starting from the week form of beam rigid-flexible dynamics in eq. (2.31) and (2.37), a

finite-element discrete formulation is obtained by expressing positions and rotations as

3

Ra(s) = Y _ Ni(s)Ra(s:) (2.41a)
i=1
3

W(s) = ) Ni(s)®(s;) (2.41b)
=1

where R 4(s;) and ¥(s;) are their nodal values within an element. Quadratic shape func-
tions, corresponding to 3-noded elements, are used for this work. Superlinear elements,
in particular, allow reducing the objectivity issues associated to the interpolation of the
Cartesian rotation vector [38], which arise when the strain field is not invariant under
rigid-body rotations [36, 37].

Defining 1 as the column vector containing the nodal values of positions and CRV,

the coupled nonlinear flexible/rigid body dynamics equations are finally expressed as:

Q5 (1,7, v) Q3 (M) }: { Qsui(m, X, v, 1) }
M(n){ }+{ Va1, ¥) } +{ 0 Qumrvt) | 2P

where vT = {vg,wz;}, M(n) is the global mass matrix, and Qgyr, Qstif; Qeat are,

R 3

respectively, gyroscopic, stiffness and external forcing terms. A detailed definition on
how the gyroscopic and stiffness terms are built is provided by Hesse and Palacios [152]:
their origin can be, however, retrieved by comparing eq. (2.42) with the strong continuous
form of the GEBM dynamics in eq. (2.35). From eq. (2.35a) and (2.35b), for instance,
it can be understood that the gyroscopic term @4y, accounts for the fact that the forces
and moments acting at each beam cross-section also depend on the global (frame A) and
local (frame B) accelerations. Importantly, this term provides coupling between flexible
and rigid-body dynamics. The external forces, Q..¢, instead, includes prescribed loads,
aerodynamic and gravitational forces. This term, in particular, defines the coupling the
the aerodynamics solution, which is discussed in Sec. 2.3. In general, Q.,; depends on
the orientation of the body frame A, and hence on the quaternion x, meaning that

eq. (2.42) needs to be coupled with the attitude propagation equation (2.10).

A linearised form of eq. (2.42) is required for the solution of eq. (2.43) via a Newton-

Raphson scheme (Sec. 2.1.7). For a given set of nodal displacements and rotations n*
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Chapter 2. Aeroelastic modelling of geometrically nonlinear wings

and velocities, v*, of the body frame A, this takes the form [35, 152]

M(n*){ o }wt(n*,u*){ o }+Kt<n*,u*>{ o }z

= AQext(M*, An, X", Ax, V", Av,t, At) (2.43)

where C; and K; are the damping and stiffness tangent matrices. While the stiffness
force in eq. (2.42) only depends on the beam displacements and rotations, the tangent
stiffness matrix also includes a contribution from the gyroscopic forces, hence explaining
the dependency of K; on the body frame translational and rotational velocities, . The
columns of the tangent stiffness matrix associated to v are, however, null. Finally, it is
worth remarking that the tangent damping matrix Cy does not result from modelling
the structural damping — which is, in fact, neglected — but rather derives from the

perturbation of the gyroscopic forcing term, Qg [152].

2.1.7 Time marching scheme

The mass matrix in eq. (2.42) contains information on both the rigid and flexible body
dynamics of the beam and, as a result of the large spread in eigenvalues, it is generally
quite stiff. A number of numerical techniques are available for integrating stiff second
order ODEs [160, 161]: these tackle stability issues by introducing a controllable level
of artificial damping for damping spurious high-frequency oscillations. In this work, in
particular, a Newmark-# method [35] has been developed. For linear problems, this
approach can be proven to be unconditionally stable. For nonlinear solutions, higher
levels of numerical damping may be required and the method may become too dissipative,
especially in the low-frequency range [160]. For the studies presented in this work,
however, the level of artificial viscosity required to guarantee stability has been found

not to compromise accuracy.

For implementing the Newmark-£ integration method, the unknowns appearing in
eq. (2.42) and eq. (2.10) are organised in an array 7 = {n, [v, [x}? such that
7 ={n, v, x}* and ¥ = {5}, v, x}7. Note that the integrals appearing in the
definition of 7 have no physical meaning and do not contribute to the system dynamics;
however, these have been used here for consistency of notation. Starting from positions
(1), velocities (7) and accelerations (7) at the time-step n, the structural dynamics
solution at the next time-step is expressed by the sum of a predictor and a corrector

part as

Tn+1 - Tp(Tna +n) Tn) + Tc(Tn+1) (244&)

7'-n+1 — +p(+n, Tn) + 7'-c(+n+1) (244b)
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2.1. Rigid-flexible body dynamics of a geometrically-exact beam

where:
Tp(Tny Tny Tn) = Tn + At T + <; — 02) At F, (2.45a)
Tp(Tn, Tn) = Tn + (1 — 01) At T, (2.45b)
Te(Fnt1) = A Fiq (2.45¢)
Te(Tny1) = 1AL Ty (2.45d)

The scheme has been shown to be unconditionally stable if the weights 61 and 6, satisfy

0 ==-+v (2.46&)

O =

== N -

1\ 2
01 + 2) (2.46b)
where v > 0 regulates the level of artificial viscosity added to stabilise the scheme [35].

As the integration is initialised (¢t = 0 and n = 0) positions and velocities 79 and
7y are given as initial conditions? and the accelerations are found by solving eq. (2.42)
for 79. However, as the mass matrix is characterised by a very large condition number,
its inversion can be inaccurate and give rise to high frequency spurious oscillations.
These are especially large when seeking a coupled flexible-rigid body dynamic solution
and modelling very slender wings, as the spread in eigenvalues is particularly large.
However, if the system is initialised from a steady state, i.e. if no structural vibrations
are occurring at ¢ = 0, the initial acceleration 7y can be obtained via a lagged solution,
where the rigid-body dynamics sub-problem is solved first.

During the time-stepping, the correction terms in eq. (2.44), and hence the acceler-
ations 7,41 at the time-step n + 1, need to be determined. These are required to satisfy
the residual form of eq. (2.42)

R(’fnJrl) = M(TC(%nJrl)) 'Fn+1 + Q('Fn+1) =0 (2'47)

where Q = Qgyr (T, 7T) + Qutif(T) — Qewt (T, 7) includes gyroscopic, elastic and external
forces. Eq.(2.47) is solved for 7,11 using a Newton-Raphson iteration, in which the

accelerations at the iteration k£ + 1 are obtained as:

oR ¥

oF

(75l - #h0) = R (2.48)
n+1

At the first iteration (k = 0) the acceleration at time-step n + 1 can be conveniently

taken to be: 'i‘,g 1 = Tn- Under this assumption, in fact, the positions and velocities at

2In a flight-dynamics solution, this would typically correspond to a steady flight configuration, with
the structural nodal velocities being zero and the wing geometry determined by the steady-level flight
aerodynamics loads.
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time n + 1 computed via eq. (2.44) and (2.45) are equivalent, respectively, to a second
and first order Taylor expansion. The Jacobian of the residual is obtained linearising
eq. (2.47), leading to:

oR
oT

k
- (Mk + O.AE CF 4 0,A12 Kf) (2.49)
n+1

For systems involving coupled rigid-flexible body dynamics, the condition number of
this matrix is typically lower then the one of the initial mass matrix, thus increasing the

stability margin of the numerical solution.

2.2 Unsteady vortex-lattice method

This section introduces the analysis model used in this work to describe the low speed
aerodynamics of high aspect ratio wing. In Sec. 2.2.1 basic aspects of potential flow
theory and their numerical solution via boundary elements methods will be discussed.
The vortex based discretisation and the UVLM will be described in more detail in

Sec. 2.2.2. Finally, Sec. 2.2.3 will focus on the computation of the aerodynamic loads.

2.2.1 Solution of potential flow using singularity elements

Unsteady aerodynamics is computed via the UVLM under the assumptions of incom-
pressible, inviscid and irrotational flow. These hypothesis, in particular, prevent the
applicability of the method for flight conditions when flow separation is expected, e.g.
high angles of attack or large flap deflections, but are realistic when dealing with low-
Mach-number aerodynamics on thin wings at low angles of attack. If changes of the
wing geometry occur slowly with respect to the flow characteristic time scales, in fact,
this is fully attached and vorticity is confined to a thin region around the lifting surface.
Due to the inviscid flow assumption, the method can only predict lift and induced drag,
while drag effects linked to skin friction and flow separations are not captured. These,
however, can be neglected when characterising the aeroelastic behaviour of high-altitude
long-endurance aircraft flying at low speed and in attached flow conditions.

The flow velocity field U is sought inside a volume V enclosing a body of surface
Sp. A cut-out of the solution domain is sketched in Fig. 2.2. Using the zero vorticity
assumption, V x U = 0, the velocity field can be expressed in terms of a potential
function, ®, such that U = V®. At very low Mach number, however, the flow can also
be assumed to be incompressible, V - U = 0: it derives that the potential function ® is

a solution of the Laplace’s equation:
Vi =0 (2.50)

Laplace’s equation is a linear, elliptic partial differential equation and is completed by
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2.2. Unsteady vortex-lattice method

two kind of boundary conditions. The first ensures that the flow is tangent to the body

(non-penetration) and takes the form:
(VO + ) =0 (2.51)

where v, and n are the velocity of the aerodynamic surface and its unit normal vector.
A farfield constraint, instead, ensures that flow disturbances decay at infinity. This is
written as

lim V& = 0 (2.52)

r—00

whit r measuring the distance from the body.

Figure 2.2: Cut-out of the potential flow solution domain of the potential flow problem.

Laplace’s equation is verified by a number of basic solutions which can be superim-
posed to represent complex flow configurations. As shown by Katz and Plotkin [44], a
general solution to eq. (2.50) can be obtained by applying Green’s function theory. At
each point P of the flow field this takes the form

B(P) = — i (1) is— 1 [ ol dastan (2.53)
am Js, 4+,  On \r am Jg, T
Eq. (2.53) shows that a solution to Laplace’s equation is provided by a combination of
doublet and sources of intensity u and o distributed over the body and wake boundaries,
Sp and S,,. These are also referred to as singularity functions as they are not defined on
Sy and Sy, hence when » — 0. It is important to notice that a wake boundary, S,,, has
been introduced in eq. (2.53). From a mathematical point of view, this is required so
as to account for possible discontinuities of the velocity and/or velocity potential across
the wake. From a physical perspective, instead, this allows to verify the conservation
of angular momentum (Kelvin’s theorem); this aspect will be, in particular, discussed
further in Sec. 2.2.2. Finally, in eq. (2.53) ® is the contribution arising from the
external boundary of the domain, S, and produced by the free stream, undisturbed,

flow (see also Fig. 2.2). Being {X,Y, Z} the Cartesian coordinates of the inertial frame,
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Chapter 2. Aeroelastic modelling of geometrically nonlinear wings

G, this is written through the scalar product
O, ={X,Y,Z} Uy (2.54)

where Uy, is the free-stream velocity.

The solution obtained in eq. (2.53) transforms a three-dimensional problem into
a two-dimensional one, where the aim is to obtain a distribution of basic solutions
over the domain boundaries which verify the non-penetration and farfield constraints
in eq. (2.51) and (2.52). It is thus particularly suitable to numerical implementations
(panel methods). Furthermore, while eq. (2.53) is expressed in terms of doublet and
sources, other singularity functions, such as vortex elements, can be used [44]. As lift is
associated to nonzero velocity circulation (Joukowski’s theorem), these last are especially
suited for lift prediction over thin body, i.e. when drag effects are secondary.

The unsteady vortex-lattice method belongs to this class of solutions and approxi-
mates the lifting body and its wake as infinitesimally-thin surfaces. As shown in Fig. 2.3,
these are discretised as a lattice of quadrangular vortex rings. These singularity elements
are equivalent to doublet quadrangular elements [44], hence showing that the method is,
in fact, based on the discretisation of the analytical solution in eq. (2.53). Each vortex
ring is associated to a circulation strength I'; and the velocity induced is provided by
the Biot-Savart law. To each element discretising the lifting surface (bound vortices) is
associated a collocation point where the non-penetration boundary condition (2.51) is
enforced. At each time-step, a row of vortices — whose intensity is determined by en-
forcing Kelvin’s theorem — is shed tangentially at the wing trailing edge, thus building
up the wake. This can be either prescribed (hence assuming that shed vortices move
according to the undisturbed flow velocity) or computed as part of the flow solution,

thus allowing the vortex rings to align with the local flow velocity.

2.2.2 Numerical solution via vortex-elements

In the most general case, i.e. when the wake shape is not prescribed, a flow solution
requires computing the circulation strength of the bound and wake vortices, as well as
the position of the wake grid coordinates. In this section, the most relevant aspects
of this process, namely the enforcement of the non-penetration boundary condition in
eq. (2.51) and the modelling of the wake, are outlined: for a more detailed description
of the numerical implementation, the reader is referred to Murua [52].

As introduced in Sec. 2.2.1, a distribution of vortex rings singularity elements auto-
matically verifies not only the Laplace’s equation (2.50) but also the farfield boundary
condition, eq. (2.52). Therefore, the first step of the solution process requires the en-
forcement of the non-penetration boundary condition in eq. (2.51) at the collocation
points associated to the bound singularity elements. As shown in Fig. 2.3, these are

placed at the middle of each element. Each each vortex ring is, instead, positioned a
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2.2. Unsteady vortex-lattice method

\ lifting surface panel

{ g
bound vortex ring |

wake vortex ring \

Cwk

wake lattice

wing lattice collocation point

Figure 2.3: Schematics of wing and wake vortex lattices.

quarter of a panel dimension rearwards from the respective lifting surface panel. For
two-dimensional cases, in fact, these choices allow for an exact agreement with classical
thin-aerofoil theory, even when the wing is discretised with one element in the chord-wise
direction [8, 162].

Using the Biot-Savart law, the velocity per unit circulation strength induced by the

vortex ring j at the collocation point of the ring element 7 is:

1 Tri; X de
o LY 2.55
qZ] 47T %C’ ‘Tij‘3 ( )

where the integration is extended over the entire j-th ring, C;, and r;; measures the
relative position of point ¢ with respect to the infinitesimal segment of vortex, ds;. At

time-step n, therefore, the impermeability condition (2.51) can be expressed as:

Ap(Co)TE + Aw(Co, )Tl + W™ (G, G v, X) = 0 (2.56)

where I'y and T', are column vectors of length N, and N, containing the circulation
strength of bound and wave vortices. The wing-wing and wing-wake aerodynamics

influence coefficients matrices, A, and A, are defined based on eq. (2.55) as

(Ap)ij =qij-ni , i,j=1...Np (2.57a)
(Aw)ij=aqij-m; , i=1...Ny, j=1...Ny (2.57b)

where n; is the normal unit vector of the i-th panel. As underlined in eq. (2.56), these
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Chapter 2. Aeroelastic modelling of geometrically nonlinear wings

depend on the bound and wake vortex rings coordinates, ¢, and (,, thus providing
a first coupling term with the structural and control disciplines. The first two terms
in eq. (2.56) return the velocity induced by the vortex rings system on the collocation
points, while the vector w contains all the non-circulatory normal velocity. This accounts
for the movement of aerodynamic control surfaces and for gust induced velocity, as well
as for the lifting surface rigid-body motion (through its velocities, v = (vT, wT)T, and
orientation, ), deflections,? {;, and rate of deflections, .

The enforcement of the non-penetration condition in eq. (2.56) provides a set of Ny
independent algebraic equations. These are not enough to determine the state of all the
variables describing the flow field, namely the vortex elements intensity I'y, I',, and the
wake grid coordinates {,,. For achieving the system closure, further physical conditions
on the wake dynamics (addressing the wake circulation, I'y,) are required, including a
model for the wake propagation — i.e. a criterion on how to set (.

As introduced in Sec. 2.2.1, modelling the wake surface is required to satisfy Kelvin’s
theorem. In a potential flow, in fact, the total circulation, Iy, around a curve consisting

of the same fluid particles flow has to remain constant, i.e.:

drtot
dt

=0 (2.58)

As lift is associated to a production of circulation (Joukovsky’s theorem, [8, 44]), there-
fore, vorticity has to be shed behind the lifting surface so as to verify eq. (2.58) and,
thus, building up the wake. In the UVLM method, in particular, the cross-sections of
the lifting surface are assumed to be streamlines, hence the shedding occurs at the trail-
ing edge. Furthermore, as no external forces are acting on the wake, the circulation of
the vortex rings remains constant as they move downstream (third Helmholtz’s theorem
[44]). In reality, large dissipation typically occurs beyond the near field, and this ap-
proximation becomes inaccurate. Nonetheless, the influence of the vortex rings on the
velocity field nearby the wing also decreases as these move downstream, hence bounding
the error associated to this assumption.

Following these consideration, it derives that the circulation strength of the wake
vortices, I'y, in eq. (2.56) is a known quantity, exception made for those terms associated
to the line of vortices shed at the trailing edge. Their value can, however, be determine
enforcing Kelvin’s condition: using a first order integration scheme, eq. (2.58) leads to

ry =rpt (2.59)

bre

where the column vector associated to the circulations strength of the wake vortices

n

wy» is enforced to be equal to the trailing edge bound vortices

shed at time-step n, T

at the previous time-step, I‘Z;El. An important, yet not obvious, consequence of this

3These determine the orientation of the vortex rings, which is required to extract the normal compo-
nent of the velocities at the collocation points.
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2.2. Unsteady vortex-lattice method

condition is that the time-step size is now constrained. As the bound and wake trailing
edge vortices have the same circulation strength, they should also approximatively have
the same area. Hence, the time-step will depend on both the chord-wise size of the last
row of panels and the flow speed, Uy,. In particular, assuming M equally spaced rows

of panels in the chord-wise direction, this leads to:

c

At = ———
M|Ux|

(2.60)
Further details of the time-stepping procedure are provided by Mauermann [51] and
Murua [52]. Here it is worth underlining that, when a steady solution is sought, eq. (2.59)
allows to retrieve the Kutta condition at the lifting surface trailing edge line [163].
This states that the flow leaves the body smoothly, i.e. such that there is no pressure
jump between lower and upper streamline occurs. This is ensured by enforcing that the
circulation around the trailing edge line at each span-wise location, yrg, is null, hence

leading to:
YrE = Twy — Tty =0 (2.61)

Finally, the wake propagation needs to be addressed. This step is required so as to
retrieve the wake grid coordinate, {,,, and, therefore, evaluate the wing-wake aerody-
namics influence coefficient matrix in eq. (2.56). For the wake to be a free force surface,
vortex rings need to align with the local flow speed, so as to satisfy Helmholtz’s theorem.
This can be achieved updating the wake grid corner points position at each time step.
The process is, however, computationally expensive, as it requires to evaluate the in-
duced velocity produced by all of the other vortex rings in the field. For this reason, the
wake grid coordinates {,, can be updated once per time-step using a first order explicit
Euler integration scheme. This method has proven good accuracy for the low-frequency
flight-dynamics of very flexible vehicles as changes in wake geometry occur smoothly and
can be captured adequately using sufficiently refined time-steps [74].

The force free wake obtained through this approach for a large dihedral wing during
a rolling manoeuvre is shown in Fig. 2.4a. In the figure, the tip vortices structures
and the wake roll up produced by the ailerons deflections can be observed. As vortices
are carried downstream, their induced velocity at the wing decreases rapidly: in the
numerical implementation, therefore, the wake is cut a number of chords downstream
the wing and its length is determined via a convergence study.

A computationally cheaper — yet very accurate for the low frequency dominated
studies presented in this work — approach for defining the wake is to neglect the vortex
induced velocity and update the wake grid based on the free stream and, possibly, gust
induced velocity only. This leads to the prescribed wake model, Fig. 2.4b. Importantly,
in this case the wake can still capture — and keep memory of — large wing bending,
rigid-body motion and ailerons deflections. The comparison with Fig. 2.4a, however,

shows that the roll up caused by the ailerons deflection is not accurate.
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Chapter 2. Aeroelastic modelling of geometrically nonlinear wings

/iirection of flight

(a) Force free wake (b) Prescribed wake

Figure 2.4: Comparison of different models of wake for a high-aspect-ratio wing during
a rolling manoeuvre.

Wake roll up may be important when the characteristic frequency of the structural
dynamics are large as compared to those associated to the flow field, uq/c [164]. For
the studies presented in this work, in which the wing dynamics is relatively slow, as
the vorticity structures grow in size they are also quickly carried downstream, and their
impact on the induced velocities at the wing is reduced. A prescribed wake model has
been found, therefore, to be a very good approximation and has been used throughout

this work.

2.2.3 Aerodynamic loads

Once the bound circulation T’y is found, the inviscid loads acting on the lifting surface
at each time-step are finally computed applying the unsteady Kutta-Joukowski theorem
[165]. The force produced by a bound vortex ring can be divided into two component.
The first is a quasi-steady contribution which accounts for leading edge suction effects.

This depends on the circulation intensity I' of the vortex ring according to
dfs = pol' U x ds (2.62)

where ds is an infinitesimal segment of vorticity and po is the air density. The local
velocity U is tangent to the lifting surface only at the collocation points, eq. (2.56),
hence this force may not be perfectly aligned to the panel surface normal if the wing
vortex-lattice is not sufficiently refined.
The unsteady contribution derives from the %—f term in the unsteady Bernoulli’s
equation [166]
0P 1

N + §po<>|U|2 + p% = const (2.63)

and accounts for the added mass effect; note that in eq. (2.63) p is the flow pressure and
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2.3. Multidisciplinary integration and fluid-structure interaction

the gravity term has been neglected. The resulting force acts along the lifting surface

normal, 7, and can be expressed as [165]

r
df, = poo%tﬁ ds (2.64)

where dS is a surface element.

An alternative way to obtain the aerodynamic loads is to compute the pressure jump
between upper and lower surface of the wing lattice through the unsteady Bernoulli’s
equation [44]. This approach computes lifting loads accurately but it can not account for
leading edge suction and, as a result, overestimates the induced drag. While corrections
are available [44, 45], the unsteady Kutta-Joukowski theorem has been shown good
accuracy in computing both lift and drag loads, as well as good convergence properties
[153].

2.3 Multidisciplinary integration and fluid-structure inter-

action

Sec. 2.1 and 2.2 addressed one by one the modelling of the flexible-rigid body dynamics
of geometrically nonlinear wings and of the inviscid flow surrounding them. This section
will discuss how these solutions can be coupled for dealing with fluid-structure interaction
problems. Together with the modelling aspects of the structural dynamics and the
aerodynamics, the integration of the two methodologies forms a core part of SHARPy
(Simulation of High Aspect Ratio Planes in Python), a framework for flight-dynamics
analysis of very flexible aircraft.*

The fluid-structure interaction scheme has been based on an already existing Matlab
implementation of this framework, which has been extensively verified in previous studies
[16, 54, 75] and is described in high detail by Murua [52] and Hesse [156]. Here the
two main aspects of the coupling process, namely the mapping between structural and
aerodynamics disciplines and the time-stepping scheme, are discussed. In particular,
as a large number of analysis is performed during the optimisation process, the latter
has required modifications with respect to the original scheme developed by Murua [52],
so as to increase the robustness of the integration process. This will be discussed in
Sec. 2.3.2.

2.3.1 Mapping between structural and aerodynamics discretisations

The starting point for coupling the structural and aerodynamics solutions presented
in Sec. 2.1 and 2.2 is to define a mapping scheme for retrieving the instantaneous 3D

shape of the lifting surfaces lattices from the 1D beam description of the wing deformed

4SHARPYy is open-source and free access to the code is available through the GitHub website at
https://github.com/SalvatoreMaraniello/ SHARPYy.
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Chapter 2. Aeroelastic modelling of geometrically nonlinear wings

configuration. This implies determining the vortex-lattice panels coordinates, ¢, (defined
in Sec. 2.2.2), from the nodal positions R(s;,t), and orientation, ¥(s;,t), of the local
frame B with respect to the body frame A. For enforcing the impermeability condition
at the vortex rings collocation points, eq. (2.56), however, the rate of change of {3 is also
required. Therefore, the procedure also needs to include the rate of change of R(s;,t)
and ¥(s;,t), as well as the velocities v and w of the moving frame A and its orientation,

which is described through a quaternion, x.

The mapping process is defined upon the assumption that the spanwise discretisation
of beam nodes and wing panels coincides. Together with the kinematic hypothesis that
the wing cross-sections remain undeformed (Sec. 2.1.3), this simplifies considerably the
mapping of both the lattice geometry and the aerodynamics loads. The use of the
same spanwise discretisation for the structural and aerodynamic solution has the only
downside of requiring a careful assessment of the wing discretisation. For flight-dynamics
applications, in fact, the UVLM grid needs a high refinement in proximity of the wing
tips, while a higher density of finite elements is commonly necessary at the wing root of

the structural mesh, where loads and deflections are larger.

When the interface is initialised, the mapping is defined over the undeformed wing
geometry. The coordinates of the j-th point of the wing lattice grid at the cross-section
i are described in the corresponding local frame B as {p(s;, v;), where s and v are curvi-
linear coordinates along the span-wise and chord-wise directions. Note that (g(s;,v;)
does not depend on time, as wing cross-sections rotate rigidly. As the wing deforms,
their orientation is retrieved through the associated Cartesian rotation vector, W(s;,t),
while its position with respect to the body attached frame A is provided by R(s;,t).

The coordinated of the grid point can be, therefore, expressed in the inertial frame G as

Ca(siyv),t) = ra(t) + C(x(1) [Ra(si,t) + C5 (¥ (si,1)) Co(si,v;)] (2.65)

where r¢ is the FoR A position. Note that from eq. (2.65) the rate of change of the grid
points due to the elastic dynamics can also be obtained. Their total speed in the inertial

frame can finally be expressed as

Co(si,v3,t) = COA () [0a () + Wa (D) Ra(si.1) +

+ RA(SZ',t) + CAB(\I’(Sz‘,’Uj,t))QB CB(5i7Uj) (2.66)

Eq. (2.65) and (2.66) provide the surface lattice position and rate of change, which
are required to enforce the impermeability condition in eq. (2.51). Once the distribution
of circulation on both surface and wake lattices has been found, the forces acting on
each segment of the lattice grid are obtained integrating eq. (2.62) and (2.64) over the
vortex elements segments and areas, respectively. As the aerodynamics and structural

discretisation match, loads are equally split between adjacent cross-sections first and,

68



2.3. Multidisciplinary integration and fluid-structure interaction

finally, condensates at the beam nodes. The resulting forces feed the external force Qqt
term in eq. (2.42), thus closing the coupling.

Finally, it is worth noticing that the effect of control surfaces deflections is also
included at this stage. Their movement is, in fact, modelled by displacing the corner

points of the vortex rings used to discretise them.

2.3.2 Time integration

The structural and aerodynamics solutions presented in Sec. 2.1 and Sec. 2.2, together
with the interface relations in Sec. 2.3, describe the evolution in time of a geometrically
nonlinear aeroelastic system with coupled rigid-flexible body dynamics. As shown in
Sec. 2.1.7 and 2.2.2, however, the time discretisation of the two solutions is based on
different schemes. For rigid-flexible body dynamics problems, a second order implicit
Newmark-/ method has been employed for improving stability. For the UVLM solution,
instead, an explicit first order integration ensures that the costly evaluation of the aero-
dynamics influence coefficient matrices in eq. (2.56) is performed only once per time-step.
The main obstacle in implementing a coupled aeroelastic solution is, therefore, that of
combining these integrations schemes together in a way that retains their good stability
and numerical performances.

A first approach can consist in a fully coupled, monolithic, solution strategy. As
the coupled system is nonlinear, this approach would require deriving the Jacobian
terms coupling structural dynamics and aerodynamics. Such implementation would,
however, lead to very stiff systems, as the characteristic eigenvalues associated to the
two disciplines may differ of several orders of magnitude. This is a common issue in
fluid-structure interaction problems which, as a result, are commonly solved through
a partitioned solution, in which structural and aerodynamics solutions are integrated
separately [154, 155].

According to how the information flows from one discipline to another and the level
of coupling enforced, different partitioned architectures are obtained. The most accurate
solution relies on a tightly coupled scheme, which can be obtained combining an outer
fluid solution loop to a structure subiteration loop [167]. This scheme guarantees that
both structural and aerodynamics residuals, eq. (2.42) and eq. (2.56), are verified, but
is computationally expensive as large number of UVLM solutions is required.

However, when dealing with optimisation problems — hence, possibly, a large number
of analysis — a scheme should guarantee not only accuracy, but also robustness and
computational efficiency. To reduce the number of UVLM solutions per time-step, a
loosely coupled scheme can be used. A widely spread approach consists in a staggered
scheme [168], in which the structural solution at time-step m + 1 is evaluated using
the aerodynamic load predicted at the previous time-step. In this case the residuals
associated to the flow and structural solution is not verified, but only one UVLM solution

is derived per time-step.
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Figure 2.5: Loosely coupled scheme for aeroelastic solution.
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A compromise between these two schemes is shown in Fig. 2.5. In this case, the

aerodynamic loads are still computed once per time-step but the structural solution is

now estimated at time-step n + 1 via an explicit Taylor expansion. As discussed in

Sec. 2.1.7, this is obtained assuming the accelerations to be 7,11 = 7, and predicting

displacements and velocities, 7,41 and 7,41, according to eq. (2.44) and eq. (2.45) —
note that 7 is defined as Sec. 2.1.7 such that 7 = {n, Jv, [ X}T. While also in this case

the structural and aerodynamics residuals are not verified, the unbalance is reduced.’

As a result, accuracy and robustness are improved with respect to a staggered scheme

while maintaining the same computational cost. For this reason this approach has been

preferred for all the studies presented in this work.

®For instance, in the numerical studies on rolling manoeuvres presented in Chap. 6, the magnitude of
the initial residual associated to the structural inner loop in Fig. 2.5, and provided by eq. (2.47), would
show reductions as large as 3 orders of magnitude when considering very flexible wings.

70



Chapter 3

Numerical solution of the optimal

control problem

In this chapter the direct single-shooting framework for optimal control is described. This
will be firstly used to control the dynamics of very flexible structures in vacuum and then
applied to the manoeuvring of very flexible wings. The starting point is the definition
of an optimal control problem, whose cost function and constraints depend on some
performance requirements. A numerical solution can be obtained upon discretisation of
the control input. Two parametrisations are employed in this work, namely discrete sines
and B-splines. These have been selected for investigating possible advantages between
using a local or a global set of basis function. Optimal actuations are obtained by
solving an optimisation problem with respect to the coefficient parametrising the control
input. The implementation is monolithic, hence an aeroelastic solution is required at
each iteration of the optimisation process, and minimises the size of the resulting finite-
dimensional optimisation problem. Importantly, this formulation can also be extended
to co-design by simply including in the problem any design variable associated to the
system to be controlled.

This process relies upon the numerical solution of a discrete optimisation problem. In
this work, this is obtained using a SQP method, the SLSQP algorithm developed by Kraft
[111]. In order to explore the suitability of this method for the analysis considered in this
work, the second part of this chapter will outline the relevant theoretical background
for illustrating the algorithm (Sec. 3.5). This is complemented by App. A and B, which
include further details on the methodology, and Sec. 3.5.3, which briefly summarises
the limitations of the method and alternative strategies for dealing with larger scale

problems.

3.1 Problem statement

In this section, a brief introduction to the optimal control problems treated in this work
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is provided. This follows the reviews of Lin et al.[105] and Allison and Herber [20],
to which the reader is referred for further details. The optimal control is defined as
an optimisation problem in which the design variables are a set of N, time-dependent

functions, the control input vector
u(t) ={un(t)} , m=1...N, (3.1)

The problem takes, thus, the form

min. I(t,y,u)
w.rt. u(t), y(t) 52)
st. c(t,y,u) >0
y=1(t,y,u)
where the array
y={n".0" v X7, L ¢E Tl (3.3)

defines the state of the spatially-discretised aeroelastic system discussed in Chap. 2. This

is determined over the time horizon [0, T] by the aeroelastic state equations

y =1ty u) (3-4)
which are obtained combining:

e cq. (2.10) and (2.42), which define attitude, x, velocities, v, nodal displacements
and rotations, i with their rates, 1), of the flexible vehicle, modelled as a system

of interconnected beams;

e eq. (2.56) and (2.59), which provide the circulation intensity of the wake and bound
vortex-lattices, respectively I'y, and I'y, through enforcement of the nonpenetration

boundary condition at the lifting surfaces and Kelvin’s circulation theorem.

e eq. (2.62) and (2.64), which exploit the unsteady Kutta-Joukovski theorem to

derive the aerodynamic force acting on each panel of the lifting surfaces.

e eq. (2.65) and (2.66), which allow retrieving positions and rates of change of the

nodes of the lifting surfaces vortex-lattices.

Finally, in eq. (3.2) I is the cost functional to minimise and ¢ is a set of constraints.
Note that these functionals are all problem dependent.

In general, cost and constraints will depend on both the state, y, and the control
input, u. Referring to the generic functional in problem (3.2) as g, this can commonly

be expressed in the Bolza form

B B T
g="h(ty(t),u) +/0 G(t,u,y)dt (3.5)
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where h and G are referred to as Mayer and Lagrangian term [105, 107] and ¢ € [0, T).
When g is the cost of the optimisation problem, for instance, it is typically assumed
t = T so as to use the Mayer term to specify terminal conditions — this form is, for
instance, used in Chap. 4, where the optimal control aims to maximise the final tip
velocity of a very flexible pendulum. Initial or final time constraints are enforced on the
state of the system or the actuation input setting f = 0 or £ = T and assuming G = 0.
Continuous inequality or path constraints may instead be obtained either by allowing
to vary in the interval [0, T] or through condensation techniques — e.g. using maximum
and minimum functions or any of their continuously differentiable counterpart [105].
This choice affects the amount of constraints obtained once the problem is discretised
and will be further discussed in Sec. 3.2. Similarly, bound constraints are enforced on

the control input w to limit its amplitude and rate of change as per:

’U,L(t)
ur(t)

IN

u(t) < upn(t)

for tel0,T 3.6
it t €0, 7] (3.6)

IN

a(t)

IN

In this work, bound constraints as per eq. (3.6) are employed in Chap. 4 and 5 to limit
the actuating torque used to control the dynamics of a very flexible pendulum, while
in Chap. 6 these will restrain the movement of the aerodynamic control surfaces used
to manoeuvre very flexible wings. More details on the discretisation of the problem are

given in the next section.

3.2 Numerical solution

This section introduces the direct single-shooting technique employed for the numerical
solution of problem (3.2). In order to better motivate this choice, the discussion will
start with a brief review of analytical and numerical difficulties associated to indirect
methods and direct transcription (DT).

As introduced in Sec. 1.1.3, a solution to problem (3.2) can be attempted through an
optimise-discretise approach [89, 93]. Assuming only equality constraints, and writing

the cost functional in Bolza form as

T
I(t,u,y) =1(T,y(T),u(T)) +/0 Z(t,u,y)dt (3.7)

the Euler-Lagrange necessary conditions for optimality are derived by imposing that the

first variation of the augmented performance index

A

T
I=1I(t,u,y) +/ [p; (Fi — i) + Aici]dt =
0

T
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is null [88]. In eq. (3.8) the time dependent vectors p(t) and A(t) are, respectively,
adjoint variables and Lagrange multipliers. The 6 = 0 condition leads to a system
of differential-algebraic equations. Aside for the aeroelastic state relations (3.4), this

includes the adjoint

OH
5. = — 3.9
Pi= g, (3.9)
and control equations
OH
=0 3.10
u, (3.10)
which have been expressed in terms of the Hamiltonian
H = pifl' + Xic; . (3.11)
These relations are finally completed by the transversality conditions
p;(0)=0 (3.12a)
ol
p; — =0 3.12b
( ayi) t=T ( )
ol
( + 7—[) =0 (3.12¢)
ot T

For a more detailed formulation, which includes the treatment of terminal constraints,

the reader is reminded to Betts [88] or to the review from Limebeer and Rao [99].

Indirect methods attempt to solve the optimal control problem (3.2) by finding a
root to the system composed by eq. (3.4), (3.9), (3.10) and (3.12). A first drawback is,
therefore, the analytical development of these relations, which is a problem dependent,
and often complex, task [131]. A more careful analysis will also reveal that eq. (3.9) to
(3.12) depend on the active constraints; problem involving inequality constraints may
therefore require partitioning the time horizon into sub-arcs characterised by different
sets of active constraints [88]. Furthermore, and as it will be discussed further in Sec. 3.4,
the Euler-Lagrange equations are only necessary conditions for optimality; as a result,
the control equation (3.10) does not always allow to determine the the control w. This
situation leads to bang-bang or singular controls and requires special treatments [88]
— the reader can, for instance, refer to the Goddard rocket problem [99]. Finally, even
once all the solution sub-arcs have been identified, the multiple-points boundary values
problem resulting from the enforcement of eq. (3.4), (3.9), (3.10) and (3.12) is likely
to be ill-conditioned due to the non-physical nature of adjoint variables and Lagrange

multipliers.

For these reasons, a discretise-optimise approach is required in most applications. In
this case problem (3.2) is discretised in time and solved using nonlinear programming
techniques [99]. As discussed in Sec. 1.1.3, in particular, DT results from an implicit

solution strategy. Quadrature approximations are first employed to reduce the differ-
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ential state equations (3.4) to a set of algebraic constrains; next, the optimiser solves
simultaneously for state and control over a set of collocation points. Due to the large
dimensionality of y(t), however, this approach could lead to very large optimisation
problems, especially when considering the time horizons and range of frequencies char-
acterising the dynamics of the studies included in this work. Each element of y(t), in
fact, would require to be discretised in time and the size of this parametrisation should
be refined enough to reconstruct the relevant frequencies of the wing aeroelastic re-
sponse. In order to minimises the size of the resulting optimisation problem, therefore,

the control vector parametrisation approach has been employed.

A considerable size-reduction of the finite-dimensional optimisation associated to
problem (3.2) can be achieved by eliminating the aeroelastic state, y(¢). For a given
control input w(t), therefore, y(t) is determined by performing a full aeroelastic analysis
and problem (3.2) is recast in the form of an MDF architecture [92]:

min. I(t,y(u),u)
w.r.t. wu(t) (3.13)
st. c(t,y(u),u) >0

where the dependency of the state on the control, y = y(u), has been explicitly stated.
Problem (3.13) can be discretised in time by expressing each control function, u,,(t), as
a linear combination of N, basis functions, ¢, (), defined over the time horizon [0, 7.
This leads to

Nc
Um (t) = Zﬂfcm,n Dn(t) (3.14)
n=1

where ., is an N, length array containing the coefficients parametrising the m-th

control input, u,,(t). The discrete form of problem (3.13) becomes, thus,

min. (¢, y(x.), zc)
w.rt. x. (3.15)
sit. ce(t,y(z.), z.) >0

where

T, = {wa, x! }T (3.16)

) CNu

groups the N, arrays x.,, defining the control input. Problem (3.15) can be solved via
nonlinear optimisation techniques. Its size is minimised and only depends on the para-
metrisation chosen to describe the control input (Sec. 3.3). Importantly, the time grid
over which the aeroelastic solution is obtained can be refined for capturing the aeroe-
lastic frequencies necessary to resolve the system dynamics without affecting the size of
the optimisation problem (3.15). The integration methods described in Sec. 2.1.7 and

2.3.2 can be used and, overall, no further modification to the solution process described
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Chapter 3. Numerical solution of the optimal control problem

in Chap. 2 is necessary.

The extension of problem (3.15) to an MDO that simultaneously optimises control
action and structural properties is straightforward. This only requires the inclusion of a
set of structural design parameters, x5, and augmenting, if required, the vector ¢ with

additional structural constraints:

min. I(t,y(maws),mams)
w.rt. X, Ts (3.17)
s.t. c(t,y(xe, xs), e, xs) >0

The general form of the inequality constraints used in this work has been shown in
eq. (3.5). Some considerations are required for the discretisation of the Mayer term, h,
when this is evaluated at each time of the horizon [0, T, i.e. to discretise path constraints
of the form:

h(t,y(t),u(t)) >0 , tel0,T] (3.18)

Note that this form also includes the actuation bound constraints introduced in eq. (3.18).
A difficulty in treating these kind of constraints is that they need to be satisfied at each
time instant in the time horizon [0, 7]. In this implementation, a point-wise approach, in
which the constraints are only enforced over a defined collocation grid, has been applied
[107, 110, 137]. This solution does not guaranty that path constraints are not violated
between grid points. However, the aeroelastic state y(t) typically varies smoothly in
time, hence a bound on how much eq. (3.18) is violated can be imposed by adjusting
the collocation grid according to the range of aeroelastic frequencies characterising the
problem [107]. Similarly, for the bound constraints in eq. (3.18) the density of the collo-
cation grid will be adapted based on the maximum frequency of the control input, which

is determined by the parametrisation chosen (Sec. 3.3).

While this approach can generate a relatively large number of constraints, the compu-
tational cost of the optimisation is not impacted, as the sensitivity analysis is performed
using finite differences. For adjoint based frameworks, on the other hand, condensation
techniques would be necessary [105, 169], so as to contain the number of adjoint solutions
required for evaluating the gradient. Point-wise enforcement, however, typically offers

better convergence properties [116].

The treatment of continuous inequality constraints completes the discretisation pro-
cess. Before discussing optimisation strategies for the solution of the resulting finite-
dimensional problems (3.15) and (3.17), it is worth remarking that scaling can affect
both the robustness and the convergence rate of the nonlinear programming algorithm
used [88]. For this reason, and despite SQP methods being generally robust when deal-
ing with badly scaled problems [138], in the numerical studies considered in this work
the terms appearing in problems (3.15) and (3.17) are normalised so as to have the

same order of magnitude. Therefore, the control inputs, x.,, and the design parame-
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ters, xs,, are scaled with respect their upper bounds such that |z.,| < 1 and |z, | < 1.
The same approach is used to determine the scaling factors for the path constraints in
eq. (3.18) but can not be applied to the objective function I. In this case, instead, an
estimate of the magnitude of the cost function in the optimum region (which can be ob-
tained through numerical studies on low-dimensional aeroelastic models or other kinds

of simplified analyses) is used.

3.3 Control parametrisations

As shown in Sec. 3.2, a finite-dimensional version of problem (3.13) is obtained by
discretising its control input, eq. (3.14). In this respect, many implementations found in
literature use piecewise constant or linear parametrisations [110, 112, 113, 117], which
are easy to build and offer good convergence properties [105]. However, to describe the
movement of typical control actuators on a relatively large time domain, these choices
would lead to set of basis functions of substantial size.

For example, numerical studies on dynamical control of very flexible structures in
Chap. 4 and 5, will consider a time horizon of 2s and will require a small time-step of
2 x 10™%s to integrate the system dynamics. Defining the control input on this time-grid
would lead to a very large optimisation problem, whose solution is impractical unless
an adjoint solver is employed. While automatic differentiation is possible [170], this is
not easily applicable to the current SHARPy implementation, whose core routines are
written both in Fortran and C++ and for which, therefore, an analytical derivation of
the adjoint equations would be required.  Furthermore, this level of refinement is not
only unnecessary but could also be detrimental. In the example considered, for instance,
defining the control input on the solution time grid would allow expressing very high
frequencies (up to 103 Hz). These are far outside the range of interest of our studies (of
the order of 10Hz) and, with the aim of avoiding unrealistic steep changes, the control
input would require smoothing, either enforcing additional constraints on its rate of
change or applying a low frequency filter to its gradient during the optimisation process
itself [171].

With the purpose of modelling smooth actuation signals while limiting the number
of coefficients used to parametrise the control, N,, only C! continuous or higher para-
metrisations are considered for this work. As the dynamics of structures is strongly
linked to the frequency of excitations of external disturbances and control forces, it is
natural to use a parametrisation that can be easily linked to the frequency range of
the control. An obvious candidate is the discrete Fourier series or, for control signals
with u(0) = u(T") = 0, the discrete sine series (DSS) obtained using the following basis

functions of the form:

1

On(t) = sin 2w fut with: fma=nfo , fo= oT (3.19)
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The DSS expansion of a general signal u defined over a domain [0,7] can instead be

obtained by applying a Fourier transform to the extended signal

i =u(t) . tel0,T]

(3.20)
u=—u(—t+2T) , tel[l,2T]

defined over the domain [0,27]. This parametrisation has the advantage of allowing to
directly regulate the maximum actuation frequency of the control input. While sines
are globally defined in time, however, they are collocated in the frequency domain, each
harmonic being associated to a specific frequency f, — see eq. (3.19). This feature does
not pose an issue in terms of reconstruction properties,! but may reduce the robustness
of the single-shooting approach. As the basis functions are global, in fact, large changes
in control input may occur from an iteration to another of the optimisation process,
possibly resulting in excessively high control forces and rate of changes and, overall,
increasing the risk of instabilities arising during the numerical integration.

For this reason, local basis functions are also considered. Third order B-splines, in
particular, have been chosen for their smoothness properties [109, 116, 137]. A set of
B-splines basis functions of order p can be built recursively over a set of N, control

points 7, as [116]:

1 ifr,<t<m,
o0 =4 7 e (3.21)
0 else
and
Oty = LT gy ¢ Tt —E oD >0 3.22
¢n ( ) Tn+p — T, ¢n ( ) Tn+p+1 — Tntl ¢n+1 ( ) ’ b ( )

Note that, if N, control points are used, the number of spline basis required is N, =
N;+p — 1. Third-order B-splines were found to provide good and smooth reconstructions
for the applications in this work.

The frequency range of actuation can be regulated by noticing that, in order to
capture a frequency, fyqz, & spacing between control points AT < 1/(2f,42) iS necessary
(Nyquist criterion). If control points are equally spaced, therefore, their total number,
N, is related to the maximum frequency captured by the parametrisation through:
N; = 2T fmaz + 1. This is observed in Fig. 3.1, where two B-spline basis, built assuming
non-dimensional frequencies 27 f,,q. equal to 16 and 32, are compared in both time
(Fig. 3.1a) and frequency domain (Fig. 3.1b). In the time domain the length of the
B-spline reduces as the spacing between control points, A7 halves; higher rates @ and
i are also reconstructed. Their DSS decomposition (Fig. 3.1b), on the other hand,

shows a slower decay in the frequency domain, where the frequency range covered is

'From Fourier’s theorem any signal u defined over the domain [0,7] can be reproduced by a large
enough sine series.
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3.4. Problem formulation vs. optimal control nature

approximately doubled. It results that, fixed a fiq. value, DSS and B-splines basis have
comparable size and similar reconstruction properties, although it should be noted that
the frequency spectrum of each spline basis has a smooth decay to zero towards fqz,
Fig. 3.1b. As it will be shown in Sec. 4.4, this means that harmonic components whose
frequencies is near f,q: are not reconstructed accurately. While local in time, however,
spline basis have a distributed frequency content, thus providing opposite properties to

the DSS basis during a sensitivity analysis.

1.4 0.20,
1.2 2T,

. 0.15 2 fnar
16 I 16

1.0 0.10

— 32 I I 32
0.8 0.05 II H
06 0.00 II'I_H ”I‘I T LT TP

UMH” YT

0.4 ~0.05

0.2] —0.10;
0.0] —0.15
%65 01 0.2 03 0.4 0.5 —0:2% 5 10 15 20 25 30 35 40
t/(21) 2Tf
(a) Time domain (b) Frequency domain (DSS decomposition)

Figure 3.1: Comparison between third-order B-splines obtained when doubling the non-
dimensional frequency 27 f,qz-

3.4 Problem formulation vs. optimal control nature

Before discussing the optimisation algorithm used to solve the discrete optimisation prob-
lems (3.15) and (3.17), some considerations on the optimal rolling manoeuvres studied in
Chap. 6 are included here. The aim is to show how the optimality conditions introduced
in Sec. 3.2 can be used to identify relevant features of the sought optimal control. This
knowledge can, in fact, allow to anticipate numerical difficulties in the solution of the
associated finite-dimensional problem and shed light on how to overcome these.

For the purpose of this discussion, a simplified flight-dynamics model of the wing roll

dynamics is considered:

Cu
Ixm

b = cB(t) , ¢=qooSb (3.23)
In eq. (3.23) @ is the wing roll angle, while 5 the amplitude of the control surfaces.
Aerodynamic damping is neglected and the constant ¢ depends on the dynamic pressure
(goo), the wing surface (S) and moment of inertia (I;), the control surfaces moment
arm, b, and effectiveness, Cyy,.

An optimal control problem arises when aiming to determine the ailerons deflections

time histories, 3(t), required to roll the wing of a prescribed angle, ®, in minimum time.
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Chapter 3. Numerical solution of the optimal control problem

In its simplest form, this problem can be formulated as:

min. I = f(;fl dt
w.rt. u(t),y(t)
st. y=~£(ty,u)
ul < Brmaz
y(0)=0
y(T)" = (®,0)

(3.24)

in which v = 3, y* = (®, CD) and f7 = (yo, cu). While initial and terminal conditions
are enforced on the state, y, the deflection amplitude is free at the boundaries. This is,
however, bounded to be |u(t)| < Smaz- When this inequality constraint is not active,

the Hamiltonian (3.11) is H = 1 4+ p1y2 + cpou and the adjoint equations are

{pl_o :>{p1(t)_P1 (3.25)

P2 = —D1 p2(t) = —Pit + P

with P; and P, being constant. The control equation (3.10) reduces instead to p(t) = 0.
It results that an expression for the control can not be obtained through any of the
optimality conditions in eq. (3.4), (3.9), (3.10) and (3.12). The problem can instead be
solved either using slag variables [89, 172] or invoking Pontryagin minimum principle.
This states that at each instant in time the optimal control, «*, is a minimiser of the
Hamiltonian, H(u), i.e. [99]:

u* = arg nhin% (3.26)

The solution to problem (3.24) is, therefore, the bang-bang control:

—Mmax > <0
ut = { B b2 (3.27)

Bmaac , b2 > 0

It is worth noticing that u* does not verify the control equation (3.10), proving that
this condition is not necessary for optimality when inequality constraints are considered.
As from eq. (3.25) pao(t) is linear, the solution will be composed by two sub-arcs, with
switching time 7 | pa(7) = 0. Assuming ® > 0, it can be inferred that u* = Byqe on the
first arc. A solution can be found by integrating the state equations over the two sub-

arcs and enforcing initial and terminal conditions, as well as the continuity of the state

vector at the junction ¢ = 7. It results that the time to roll the wing is T' = 2 CB;{;M’
while the control switch happens at 7 = % Optimal control and the associated wing
response
1 2
5Clmazt® , t<T
(1) = . 2 (3.28)
—5CBmaz(t —T)*+® , t>71
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are shown in Fig. 3.2a.

The optimal rolling manoeuvres defined in Chap. 6 impose a maximum rate of deflec-
tions on the actuators. Even in this case, however, optimal control requires a bang-bang

strategy. This can be shown reformulating problem (3.24) as

min. I:fOT 1dt
w.r.t. w(t), y(t)
st. y=~£(t,y,u)
|ul < Brnaz
y(0) =0
(51(T),y2(T)) = (®,0)

(3.29)

where the control variable is chosen to be u = 3 and the ailerons deflection amplitude, /3,
is treated as a state [88] — i.e. y© = (®,®,8) and fT = (yo, cy3, u). While constrained

to be initially null, no terminal condition is imposed on f.

1.0 —— 1.0
0.5 1
0.0 4—
027 — B/Bmax
1.0 ®/d
0.0 0.2 0.4 0.6 0.8 1.0 0.0 0.2 0.4 0.6 0.8 1.0
T T
(a) Bang-bang control with bounded ampli- (b) Bang-bang control with bounded rates —
tude — problem (3.24). problem (3.29)

1.0

0.5 1
— B/Bmax
1.0 o/d
0.0 0.2 0.4 0.6 0.8 1.0

tT

(¢) Smooth control with actuation penalty —
problem (3.33)

Figure 3.2: Optimal ailerons deflections and wing response for problems (3.24), (3.29)
and (3.33).

As in problem (3.24), the Hamiltonian, H = 1 + p1y2 + ¢p2ys3 + psu, is linear in the

control, hence u can not be defined through the control equation, ps = 0. Furthermore,
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the adjoint relations

p1 =0 pi(t) = Py
]52 = —p1 = pg(t) =-Pt+ P (3.30)
p3 = —cp2 p3(t) = 52 — Pyt + Ps

reveal that it can not be p3(t) = 0 over a sub-arc of the solution. Therefore, the control
is bang-bang

—f , p3 <0
- { Pmaz » D3 (3.31)

u =
ﬂmam 7p3>0

and, being ps(t) quadratic, it admits at most two switch times. In particular, as y3 = 3
is not constrained at ¢ = T, the terminal condition p3(7") = 0 holds, meaning that a
maximum of two sub-arcs are admissible for ¢ < T'. Assuming that u = Bm,m in the first
sub-arc and enforcing the continuity at the switch time, 7, the state equations can be
integrated, leading to (Fig. 3.2b):

_ /Bmamt , 1< T
- { Bmar(%— —t) ,t>T (3.32a)

. 3.32b
ﬁma:c% [27-3 — 672t + 672 — t3] ,t>T ( )

- <1 _ ﬂ) T (3.32¢)

(I)_{Bmamgts s t<T

2

28 \°

In problem (3.29) no bounds on the maximum ailerons deflections have been imposed.
If this was the case, the optimal control of Fig. 3.2b would result in additional sub-
arcs corresponding to 8 = %+ 8nae, Which is the case of the numerical studies of Chap. 6.
Similarly to what just shown, bounds could be imposed also on the ailerons acceleration,
/3, but this is avoided in the numerical studies. Instead, this is naturally introduced by

the control parametrisation.

Problems (3.24) and (3.29) result in a bang-bang control as, in both cases, the Hamil-
tonian is linear in the control. This is avoided if their cost function is augmented with
a quadratic penalty term depending on u. For example, problem (3.29) can be reformu-
lated as

min. [ = [ (1+au?)dt
w.r.t. w(t), y(t)
st. y=~£(t,y,u) (3.33)
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where, for simplicity, rate limits have been removed. The Hamiltonian becomes H =

1 4 au? 4 p1ys + cpays + p3u and the control equation

2au+p3=0 = u* =22 (3.34)
2a

now allows to define the optimal control, v*. The adjoint equations are as per eq. (3.30).

Enforcing the terminal condition p3(7) = 0, the system leads to

pit) = -1 | S+ 7) - (3.35

The solution has a single arc: integrating the state equations and enforcing initial and

terminal conditions leads to:

B :%% (672 — 15Tt + 8t?) (3.36a)
d _er (20T% — 25Tt + 8t2) (3.36D)
375 '

2\ °
T = <1600a02> (3.36¢)

As shown in Fig. 3.2c, the ailerons deflection time history follows the same trend as

those in Fig. 3.2a and 3.2b, but the control is now smooth.

Contrarily to the problems discussed so far, the numerical investigations of Chap. 6
only consider fixed time manoeuvres. This, in fact, allows to guarantee a constant control
bandwidth at each iteration of the discrete optimisation problem (3.15) while also fixing
the number of design variables (Sec. 3.3). The impact of this choice on the nature of the

resulting optimal control can be analysed reformulating problem (3.24) as

min. [ = fOT(yl —®)2 dt
w.r.t. u(t), y(t)
st. y=~£(t,y,u) (3.37)
ul < Brmaa
y(0)=0

where u = 8, y7 = (®,®) and fT = (y2, cu). With respect to problem (3.24), rolling
is now obtained through the minimisation of the quadratic error (y; — <i>)2, rather than
through the enforcement of terminal conditions. The Hamiltonian of this system, H =
2y1 — 2y1® + D2 + p1ys + cpau, is also linear in the control, hence a bang-bang control

arises when py # 0. As opposed to problem (3.24), however, a singular arc is now
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admitted when ps = 0: using the adjoint equations

= 2(P —
1?1 ( yl) (3.38)
b2 = —p1
this leads to the condition
y =2 (3.39)

The optimal control law for problem (3.37) is, therefore

~Bmaz > P2 <0
ut = 0 ,p2=0 (3.40)
Bmax , b2 > 0

which results in a bang-bang-singular sequence whenever time allowed for the manoeuvre,
T, is large enough to achieve ® = .

Singular arcs can lead to numerical difficulties because the control equation is verified
any control u. For example, the discrete optimisation problem (3.2) resulting from DT
would not guaranteed to have a positive definite Hessian at the solution [87]. More
generally, as optimisation algorithms typically rely on an approximation of the Hessian
matrix (see Sec. 3.5 and B.2), singular arcs may result is slow convergence and/or an
oscillatory behaviour of the control signal [88]. The singular arc in problem (3.37) can,
however, be avoided by augmenting the cost function with a quadratic penalty term
depending on the control input, as done in problem (3.33). This strategy has been, for
instance, implemented in the numerical studies of Chap. 6 and allowed to avoid spurious

oscillations of the control during the last phase of the manoeuvre.

3.5 The SLSQP algorithm

As discussed in Sec. 1.3, a quasi-Newton sequential quadratic programming algorithm,
the SLSQP (Sequential Least Squares Quadratic Programming) is used in this work for
solving the discrete optimisation problems (3.15) and (3.17). The algorithm has been
developed by Kraft [111] for the TOMP (Trajectory Optimisation by Mathematical
Programming) Fortran package [110], for which a Python interface is available through
the SciPy package [148]. The SLSQP is based on a modified version of the Wilson,
Han and Powell [151, 173, 174] SQP algorithm. The Hessian matrix of the Lagrangian
associated to the optimisation problem is estimated through a BFGS update formula
[138]. This approximation is built at each design point from the gradient of the cost
and constraint functions, which are computed via FD. At each iteration, the quadratic
sub-problem is, instead, solved using Lawson and Hanson’s constrained least-squares
method [110, 147, 175] — from which the SLSQP acronym originates.

In this section, the main features of this algorithm are discussed further. The aim is
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to illustrate how this method suits the optimisation problems considered in this work and
its limitations. These considerations may be especially relevant for future work aiming
to apply this framework to larger-scale problems — refer, in this respect, to Sec. 3.5.3,
where the algorithm efficiency is briefly discussed, and 7.3, where suggestions for future
works are included. This section will start introducing general principle of constrained
optimisation (Sec. 3.5.1) and will then move to discuss the Wilson-Han-Powell SQP
strategy in Sec. 3.5.2. Further details on the method are included in App. A and B.

3.5.1 Optimality conditions

In this section, the optimal control and co-design problems (3.15) and (3.17) introduced

in Sec. 3.1 are expressed in the form:

min. [ = I(x)
w.ort. x (3.41)
s.t. cx(x) ke &

=0,
ck(x) >0, keI

where all the design variables are included in the vector @, while equality (k € £) and
inequality (k € Z) constraints have been separated. In this work equality constraints
only arise from initial /final conditions imposed on the actuation input (e.g. zero ailerons
deflection and rate of changes are imposed at the beginning of the analysis), while
inequality constraints result by evaluating the path constraints in (3.18) on a collocation
grid.

The points x satisfying the constraints of problem eq. (3.41) define the feasible set
Q). In an unconstrained problem, for a feasible point, x*, to be a minimum of I, the
gradient of this function has to be null, VI(z*) = 0, while its Hessian V2I(z*) positive
semidefinite; the condition becomes sufficient if the latter is positive definite [138]. When
constraints are included, optimal points must belong to the sub-space defined by the
equality constrains, cg. Furthermore, these may be located at the boundary of the
feasible set, ), where the disequality constrains, ¢z, have zero value. To identify these,

the notion of active set
Alx) =€ U{k € Z|c, =0} (3.42)

is introduced. A necessary optimality condition is obtained referring to the Lagrangian
L) =Ix) - > Mgl (3.43)

where Ay is the k—th component of the Lagrangian multipliers vector, A. The Karush-
Kuhn-Tucker (KKT) relations [138, 176] provide a first-order necessary condition for the
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optimality of the point x*:

V.L(x") = Vo I(x*) = > M(a")Vacr(z) =0 (3.44a)
k € EUT

ce(x")=0 (3.44b)

cr(x*) >0 (3.44c)

A(z*) >0 (3.44d)

e () =0 , for k € EUL  (3.44e)

Importantly, condition (3.44e) implies that Ay = 0 for all the non-active constraints,
ck(x*) > 0. On the contrary, the magnitude of the Lagrangian multipliers associated
to active constraints can be shown to be proportional to the sensitivity of the cost I to
violations of the associated constraint. A proof of these relations, with also a geometrical
insight, is provided by Nocedal and Wright [138]. Here it is worth remarking that an
analogy exists between the KKT conditions (3.44) and Pontryagin’s principle [90].

A second order optimality conditions is obtained by verifying that the Hessian of the
Laplacian with respect to the design variables, V2, L(x*, A\*), is positive definite for all

the feasible directions, w, belonging to the the critical cone, C(x*, A*),? i.e.:
w!' V2, L(x* A)w >0, Yw € C(z*,\*), w#0 (3.45)

For further details the reader is remanded to any textbook on the topic [138, 176].
Instead, it is worth underlying here that gradient-based optimisation algorithm typically
rely on approximations of the Hessian matrix, V2, £: therefore, the sufficient condition
(3.45) is almost never checked [90] and numerical convergence tests, typically measuring

the decrease of the the cost function, are employed instead [138].

3.5.2 Wilson-Han-Powell method

Sequential quadratic programming algorithms are a well established family of optimisa-
tion methods, especially suitable for the optimisation problems involving strongly non-
linear constraints [137, 138]. At each iteration of the optimisation, the cost of problem

(3.41) is approximated through a quadratic expansion and the solution of the resulting

2Feasible directions are such the that active constraints are not violated in a neighbourhood of = and
are identified upon linearisation of the problem constrains:

0, Vk € &
0, Vk € Alx)NZ

For a set of points (x*, ") satisfying the KKT conditions (3.44), the critical cone is the sub-set of F
including only directions perpendicular to the inequality active constraints:

C(z*, A7) = {w € Fla*) | w'Ver(z*) =0, k € A(z*) N7 with A} >o}
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3.5. The SLSQP algorithm

quadratic programming (QP) sub-problem is used to determine the next design point.
In this section the theoretical basis of the SQP formulation are established so as to intro-
duce the Wilson-Han-Powell algorithm [139, 142, 143, 173], on which the SLSQP method
is based [111]. Details on the Lawson and Hanson’s constrained least-squares method
[110, 147, 174, 175] used for the solution of each sub-problem, as well as a more detailed
description on the Hessian approximation method and the step acceptance criterion used

by the algorithm, are included for completeness in App. A and B, respectively.

Problem (3.41) defines a nonlinear optimisation problem in its most general form.

The first order necessary optimality conditions in eq. (3.44), requires x to verify

VL - AT(z)A 0

ca(x) ca(z) 0
where g(x) = VI is the cost function gradient, c4 = {cx(x)} for k € A(x) is the
active constraints column vector and the rows of the matrix A contain the gradient of
the constraints with respect to the design variables, i.e. AT = {V ci(x)} for k € A(x).

The root of the nonlinear equation (3.46) can be found through the Newton-Raphson

method. Being n an iteration counter, this leads to

H(x;) —AT(zn) \ | Az | _ | AT(zn)A - g(n) (3.47)
Alzy) 0 AX —c(zy) .

where the Hessian matrix of the Lagrangian H = V2, L(zx,) has been introduced. If
only equality constraints are present (A = &), eq. (3.47) can be solved recursively until
the KKT necessary condition (3.46) is verified (Lagrange-Newton method, [146]).

More generally, replacing AX = A, 41 — A, and solving for A,,+1 shows that eq. (3.46)
is equivalent to the KKT condition of the following QP sub-problem [138]

min. I(z,) + g7 (x,)Az + 1Az H(z,)Ax
wrt. Az
st. cp(xn) + Viey(x) A =0, keé&
cr(Tn) + Viey(x) Ae >0, keZ

(3.48)

in which the cost function is approximated around «,, by a quadratic form and constraints
are linearised. An important feature of this approach is that QP can always be solved, or
shown to be infeasible, in a finite number of computations, typically through active-set
strategies [138]. However, as the size of the problem increases, a large computational
effort may be required to determine the active set at the solution point (App. A) due
to the combinatory nature of this problem. The active-set strategy implemented in the
SLSQP, in particular, is based on the least-squares method of Lawson and Henson [147],
which performs well for small size problems. This is described in App. A.2 (algorithm
3). Importantly, the solution of the sub-problem (3.48) provides not only the search
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Chapter 3. Numerical solution of the optimal control problem

direction, Az, but also an estimate of the active set at the following design point,
A(x,11). Especially as x approaches the optimum design point, this will generally
provide a good initial guess for the solution of the next QP sub-problem, allowing to
reduce the computational cost of identifying the active constraints [138].

The search direction Ax can be used to define the next design point explored by the
optimiser, ®,+1, around which a quadratic problem is defined; the process is repeated
until convergence. This strategy is the foundation of the Wilson-Han-Powell method
[173, 174], upon which the SLSQP algorithm is built, and is summarised in algorithm
1. Two important additions complete the scheme: a criterion for step acceptance and a
method to approximate the Hessian of the Lagrangian.

While the step Az solution of the local QP problem (3.48) is locally feasible, the
constraints of problem (3.41) are nonlinear and will almost inevitably be violated at
x, + Ax. The step size requires, therefore, adjusting, so as to compromise a sufficient
cost reduction with a reasonable violation of the constraints. This is achieved through
an ¢1 merit function [111, 138], which is discussed in App. B.1. Finally, the evaluation of
the Hessian term H = V2_L, which is required for building the KKT matrix of problem
(3.48), needs to be addressed. For the numerical studies considered in this work, this
operation is too costly to be performed numerically by FD, while an analytical expression
would require a very involved derivation. Therefore, this term is approximated through
the widely spread BFGS formula [138], which creates an approximation matrix that
satisfies some of the properties of the exact Hessian matrix, namely the symmetry and

the secant equation. Further details on this method are provided in App. B.2.

3.5.3 Algorithm efficiency

It is finally important to examine points of strength and weakness of the SLSQP al-
gorithm (1). This discussion, in particular, complements the review in Sec. 1.1.5 with
further technical details and linking to the implementation and numerical studies pre-
sented in this work. The aim is to underline how the algorithm compares to other op-
timisation methods and highlight whether, and possibly which, other strategies should
be considered for larger scale aeroelastic optimisation problems.

The SLSQP is an active set SQP method, suitable when dealing with significant
nonlinearities in the constraints and when the number of active constraints is compa-
rable to the number of design variables — i.e. when the number of free variables is
reduced [137, 138]. Especially when the active set does not change considerably from
one iteration to another, this optimisation strategy can be very efficient, as a warm
start-up is exploited (Sec. 3.5.2). This was typically the case of the studies considered
in this work. A slow-down of the SLSQP algorithm was, however, observed in some of
the numerical studies in which dynamics under resonance was controlled (Chap. 4 and
5). When high-frequency and large-amplitude oscillations arise in the control input, in

fact, the active-set can change more frequently during the optimisation as the bound
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3.5. The SLSQP algorithm

constraints (3.6) are activated at different nodes of the collocation grid. However, the
increase in computational cost was marginal, as this is dominated by the structural

dynamics solution and the sensitivity analysis.

As introduced in Sec. 1.1.5, the SLSQP algorithm becomes less efficient when the
dimensionality of the problem increases [43]. While a QR decomposition is exploited
to speed up the solution of each QP sub-problem [147], in fact, Kraft’s implementation
does not exploits the sparsity of the Hessian matrix — neither for the BFGS update or
the KKT system solution, eq. (3.44). Therefore, while the current implementation would
still be adequate for higher fidelity aeroelastic analysis, it would not be suitable for very
large optimisation problems even upon implementation of an adjoint based sensitivity
analysis. A well established SQP based optimiser for very large problems is SNOPT [149],
which approximates the Hessian of the Lagrangian with a limited memory quasi-Newton
method. For the small/medium size problems as those considered in this work, instead,
the effort required to solve the QP sub-problem is virtually null and the computational
cost of the optimisation is driven by the number of aeroelastic analysis performed. In this
respect, previous comparative studies showed that, especially under active constraints,
the SLSQP algorithm may require less iterations to convergence then other SQP methods

[43, 151] and it has, therefore, been preferred for the current implementation.

Algorithm 1 SLSQP (modified Wilson-Han-Powell SQP, [173, 174])

Requires:
definition of problem (3.41)
starting point xg
tolerance e
Initialisation:
compute cost T, = g
compute cost I(xg)
compute gradients g(xg) and A(x)
define Ry = I ~ V_}L(x0)
while |Az| > € do
Solve QP sub-problem: > exploit R~ V1L
call algorithm 3: output — Ax
Line search:
a=1
while eq. (B.2) is not verified do
Tpt1 = Ty + Az
evaluate I(®p+11), ce(Tni1), ez(Xnt1)
evaluate /1 merit function, eq. (B.1)
update o« — Brent’s method [177]
Update solution:
compute gradients g(@,+1) and A(x,41)
BFGS update, eq. (B.7): R, — Rp4+1

return x
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Chapter 3. Numerical solution of the optimal control problem

Finally, and as already outlined in Sec. 1.1.5, for very large numbers of design vari-
ables and active constraints, interior points methods should also be considered [138, 150].
In these algorithms, all constraints are considered during the solution of each QP sub-
problem [141]. While this results in larger KKT system, eq. (3.47), its block structure
is unchanged from one iteration to another. This is, therefore, exploited to reduce the

computational cost of the QP solution.
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Chapter 4

Optimal control of very flexible

structures

In this chapter, optimal control is used to manipulate very flexible slender structures in
vacuum. In the aeroelastic model illustrated in Chap. 2 nonlinearities are introduced
through the geometrically-exact beam description of the aircraft primary components.
Even in vacuum, therefore, their dynamics preserves a great part of the complexity
associated to the control of very flexible aeroelastic systems, as large amplitude vibrations
are possible. Controlling these is a necessary assessment of the optimal control approach
described in Chap. 3, which will shed light on limitations and efficiency of this method

when dealing with very flexible aerospace structures.

The remaining part of the chapter is structured as follows. At first, the GEBM
implementation with constrained kinematics is verified (Sec. 4.1). Single-shooting is
then applied to the control of a very flexible actuated pendulum. This study case
was first proposed by Wang and Yu [171] and is described in Sec. 4.2. The pendulum
is modelled as a very flexible beam and can undergo large rigid body rotations and
geometrical deformations. Despite its simplicity, therefore, this system shares important
features to very flexible wings, including inertial coupling between rigid and flexible body
dynamics. As no external disturbances are accounted for, furthermore, the problem is
fully deterministic and allows to easily assess the outcome of the control process. In
Sec. 4.3 the parametrisations introduced in Sec. 3.3 are exercised for the optimal control
of this system and results are compared against Wang and Yu [171]. The impact of
actuation bandwidth and structural nonlinearities is further assessed in Sec. 4.4. Finally,
a multi-resolution strategy is proposed for improving the convergence characteristics of

the process (Sec. 4.5).
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Chapter 4. Optimal control of very flexible structures

4.1 Structural model verification

The implementation of hinge kinematic constraints is initially tested for describing the
motion of a rigid compound pendulum (i.e. having a distributed mass along its length)
under large amplitude oscillations. As shown in Fig. 4.1, the hinge axis of rotation
is parallel to the Y axis of the inertia frame, GG, and the orientation of the pendulum
is measured with respect to the vertical line through the angle ®. The pendulum is
modelled as a stiff beam of total mass M = 1kg and length b = 1m. Its cross-sectional
properties are constant along its span and each section has a small rotatory inertia,
I. = 10~*kgm?.

gl ®

Figure 4.1: Geometry of rigid compound pendulum.

The rigid-body dynamic of this system is governed by

P4 wisin®=0 , wi= (4.1)

21y
where g = 9.80ms~? is the gravitational acceleration and the total inertia about the Y
axis is:

b M 1
Iy = / <bs2 + Ic> ds = gMb2 + I.b (4.2)
0

At time zero, the pendulum has zero angular velocity (® = 0), hence the period of large
amplitude oscillations, T', only depends on the initial angle, ®y, between the pendulum

and the vertical line (see Fig. 4.1). This can be expressed as

21 (o
T=— K |(sin— 4.3
= <s1n 5 > (4.3)

where K is defined through the series [178]:

K(k)=>)_ (2(37:3")2 k2n (4.4)

92



4.1. Structural model verification

An analytical solution to eq. (4.1) is derived in Ref. [179]:

P ® P
®(t) = 2arcsin {sin ?0 sn [K (Sin2 20> — wot, sin’ 20] } (4.5)

where sn(u, m) is the Jacobi elliptic function.

The case in which the pendulum has an initial angle with respect to the vertical
line equal to &y = 90deg is studied. From eq. (4.3) the exact period of oscillations is
T = 1.936 s. For the numerical solution, the structure is modelled with 8 quadratic beam
elements of very large stiffness: note that, being elastic deflections negligible, only a few
finite elements are sufficient for accurately modelling the gravitational load. Any source
of friction is neglected but, despite the conservative nature of the system, an artificial
viscosity ¥ = 107* has been required in order to damp out spurious high-frequencies
and ensure, this way, the stability of the time-marching scheme (Sec. 2.1.7). A time-step
of 1073 T has been initially chosen. As shown in Fig. 4.2, the time histories of the
X and Z components of the tip position are in excellent agreement with those derived
through the analytical solution in eq. (4.1). The period of large amplitude oscillations is
computed by averaging the lag between the stationary point of these time histories. The

relative error with respect to the analytical solution is below the 0.05 %, hence within
the accuracy of the measurement.

1.o-j_ SI-‘|ARPy Anal‘ytical| a

E 0,5\ // \\ / \\i //
- \ . \ / \ /
S Lo
2 \ | VN \ /
g_os \ / \ / \ /

AL \ |/ AL

— X Z

time [s]

Figure 4.2: Time histories of the tip position of a free falling rigid pendulum in horizontal
position at time ¢ = 0s.

In the numerical solution, the dynamics of the rigid pendulum is determined by
the attitude of the local frame, A, which is described in terms of quaternions. This is
obtained through the attitude propagation equation — eq. (2.10) — and depends on the
angular velocity of the body frame, w. To further assess the hinge kinematic constraints
implementation, the same solution has been derived when modifying the initial attitude
of the local frame A. This has been obtained by applying a pitch rotation ©y about
the X. As the hinge axis in unchanged in the inertial frame G, the dynamics of the

pendulum is expected to be the same. However, the projection of the angular velocity
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Chapter 4. Optimal control of very flexible structures

in the FoR A, w4, and the quaternions time histories, will vary as a consequence of the
different orientation of the A frame.

This is reflected in Fig. 4.3, where the A frame attitude is shown for two different
initial pitch angles, ©y = 0deg (Fig. 4.3a) and ©g = 45deg (Fig. 4.3b). In the latter
case, in particular, pitch and yaw angles are not constant in time. Nonetheless, the
accuracy of the solution is unchanged. In Fig. 4.4 the error of the numerical period of
oscillations is shown against the time-step size — both are normalised with respect to
the analytical period T" = 1.936s: as expected, curves related to different values of ©g
coincide. Note that the error decreases almost linearly with the time-step: while the
Newmark-/ integration scheme is superlinear (Sec. 2.1.7), the error here is dominated
by the lower accuracy of the measurement of the oscillation period — averaging between

a small amount of consecutive stationary points.

180 200,
160 rz?ll r?II
140 pitch 150 pitch

yaw yaw
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— — 100

= 100 o
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40 o S\ \/ \J \/ \
20 \ \
o o \ / \ / \ /
0 1 2 3 4 5 =% 1 2 3 4 5
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(a) ©g = 0deg (b) ©¢ = 45deg

Figure 4.3: Time histories of the attitude of the local frame A, described in terms of
pitch (©), roll (®) and yaw angles.

107
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4 9, =45 deg
107 o ©,=90deg
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=
o
S

101 10° 107 10
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Figure 4.4: Error between the numerically predicted period of oscillation and the one
provided by the analytical solution in eq. (4.3) for different time steps and initial pitch
attitudes, ©g, of the body frame A.

Finally, the hinge kinematic constraint are verified for a case in which flexibility
effects are included. To this aim, the pendulum is assumed to have a bending stiffness
ET =0.15kgm?. As in the previous cases, this is free falling from an horizontal position.
The tip displacements compare have been compared against Wang and Yu [171], who

also used a GEBM solver. As expected, the motion is planar and the agreement against
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the reference is excellent.
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(a) Snapshots of deformed beam for t € (b) Tip position time history against Wang
[0,0.68] s and Yu [171]

Figure 4.5: Free falling hinged flexible beam (the beam is horizontal at time ¢t = 0 s).

4.2 Compound pendulum: problem description

The numerical studies in this chapter will refer to the flexible pendulum configuration
proposed by Wang and Yu [171], which is sketched in Fig. 4.6. This is modelled as a
hinged elastic beam and lies initially in a stable equilibrium position along the vertical
direction (Z axis), gravity effects being accounted for. In order to control the system, an
actuating torque, My (t), chosen to be zero at the initial and final time of the simulation,
is applied at its root (Fig. 4.6), causing the pendulum to oscillate about the hinge
point. The torque time history My (t), in particular, is optimised such as to maximise
the leftward X velocity of the pendulum tip, vy, measured in the global FoR at time
T = 2 s. The problem is fully deterministic and any sources of friction or damping are

not considered.

r A2

X I3

Z #‘ﬁ
<§L— I3
Y X

Figure 4.6: Flexible pendulum geometry
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To account for the cost of actuation, Wang and Yu [171] augmented the cost function

with the quadratic force regulator term

T 2
P[My] = ;/0 lm M + 7o (%) ]dt (4.6)

which depends on both the magnitude and the rate of change of the actuation. The

optimal control problem can thus be written, in its continuous form, as:

min. [ =ry vx(T)+ ke P
w.r.t. My(t)
s.t. My(0) =My (T)=0 (4.7)
—Minax(t) < My (t) < Mimaa(t)
— Pz < (1) < Praa

where [ is the augmented cost function and the constants ; and 7; are scaling parameters
to ensure that all the terms in the cost function and the force regulator equations have
same units and comparable magnitude; note, in particular, that x; is required to have
negative value. In the following, we will refer to problem (4.7) as the augmented problem.
In the numerical implementation, My is discretised by mean of DS (eq. 3.19) and B-
spline (eq. 3.21, 3.22) basis functions; the optimisation is thus performed with respect to
the coefficients of the parametrisation, x.. Finally, ® is the angle between the pendulum
and the vertical direction as defined in Fig. 4.5: by setting ®,,,. < 180deg this path
constraint ensures that the control will not spin the pendulum but only exploit its

oscillatory motion.

The augmented problem (4.7) defines a trade-off between performance (vx term) and
cost of actuation (P term). While this approach is in line with many practical control
strategies (e.g. LQR feedback controllers), it introduces a trade-off between actuation
effort and performance which can affect the convexity of the design space and lead to
path dependent solutions in the optimisation process. Therefore, the optimal control

problem has also been formulated in a constrained version:

min. vx(T)
w.r.t. My(t)
st. P <P
My (0) = My (T) =0
M (£) < My (£) < Myt
—Prar < P(t) < Prnaa

(4.8)

The integral term P acts as a measure for the energy that the actuation can trans-
fer into the dynamical system. Constraining this quantity allows, therefore, to bound

the level of kinematic displacements displayed by the structure and, consequently, the
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amount of nonlinear effects experienced of the system. As it will be shown in Sec. 4.4,

this has a significant impact on the design space smoothness.

4.3 Optimal actuation of a compound pendulum

The optimal control problem for the flexible pendulum (Fig. 4.6) is initially solved using
the augmented formulation defined in problem (4.7) and results are compared to those
obtained by Wang and Yu [171]. The pendulum is modelled as a beam of constant
rectangular cross-section with area A = 1072 m? and negligible rotational inertia; an
isotropic material of Young’s modulus E = 1.2 Pa and density p = 100 kg m™> was
used to reproduce the inertia and stiffness properties in Ref. [171]. The actuation was
bounded not to exceed absolute value of M, = 3.5 N m, while cost and penalty term

parameters appearing in problem (4.7) were set as per Ref. [171] to be

f<;1:—1sm_1 , ko=1

m =1 N2m2s7! Ty = 1072 N2m~ 2%

Y

The gradient is computed numerically by forward FD with respect to the coeffients
of the parametrisation modelling the input torque My. As FD are subjected to both
truncation and cancellation errors [170], an assessment of the optimal step-size to be use
during the sensitivity analysis is included in App. C.

Since rigid body rotations and deformations are all planar, the only relevant elastic
quantity is the bending stiffness in the plane of motion. Two beams, one being 10
times stiffer than the other, are obtained varying the sides of the cross-section lo and I3
while keeping the sectional area. They are referred to as stiff and flexible pendulum in
Tab. 4.1.

l I3 EI Ir Jo
[m] m]  [Nm? [Hz] [Hz

stiff pendulum || 0.1000 0.1000 10.0 0.50 7.76
flexible pendulum || 0.3162 0.0316 1.0 0.50 2.45

Case

Table 4.1: Pendula structural properties for the optimal control problem.

The characteristic frequencies in Tab. 4.1 have been computed around the under-
formed pendulum configuration. As the structure becomes more flexible, the natural
frequency related to the first bending mode f; drops and the coupling between flexible
and rigid body dynamics increases. It is worth underlining that the natural frequencies
in Tab. 4.1 are computed for small amplitude perturbations, hence assuming a linear
vibrational dynamics: these figures, therefore, only provide and estimation of where the

resonance points are located in the nonlinear structure.
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For both cases proposed in Tab. 4.1 the optimal control problem is solved with
B-spline and DSS parametrisations of different basis sizes, based on the maximum fre-
quency, fmaz, captured by the control. However, fixed a certain value of f,4., the size
of DSS and B-spline basis are comparable (Sec. 3.3). In particular, for each parametri-
sation the basis size was chosen such as to exclude (fpaz < fp, low bandwidth control)
and include (fimaz > fp, high bandwidth control) the flexible mode natural frequency of
vibration. It should be finally noted that the range of frequencies of interest falls within
the domain of simple optical recognition methods [180], making this set-up suitable for
experimental verification.

4.3.1 Stiff pendulum

The stiff pendulum will be subject to the control actions in Tab. 4.2. In the table, N. and
fmaz refer to the basis size of each parametrisation and the related maximum frequency
of actuation. Optimal control results are presented in terms of cost (I), penalty factor
(P) and final pendulum tip velocity, vx (7). Ny is the number of iterations required to

complete the optimisations.

Parametrisation N,  fiez [Hz] ‘ Ny wvx(T) [ms™!] P I
spline 11 6.08 2.73 -3.35
DS 8 6.08 2.73 -3.35
spline 43 12.35 6.18 -6.17
DS 40 10.57 4.77 -5.80

Table 4.2: Optimal control results of the stiff pendulum using different parametrisations.
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(a)t € [0,0.72] s (b) t € [0.72,1.60] s (c)t € [1.60,2.00] s

Figure 4.7: Snapshots (25 frames per second) of the stiff pendulum response for the
optimal actuation with a control maximum frequency fin.: = 2 Hz using a DSS para-
metrisation. (Initial shape in red)

When using f.q = 2 Hz, the optimal actuation does not excite the first bending
mode of the pendulum, which, therefore, mostly swings rigidly. This can be observed
in Fig. 4.7, where the snapshots of the actuated pendulum position, driven by the DSS
modelled optimal torque, show no relevant elastic deformation. Comparing optimal ac-
tuation and tip displacements time histories against Ref. [171] demonstrates that both

the spline and DSS parametrisation can capture well the rigid-body motion frequency
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(Fig. 4.8), thus returning very similar performances (Tab. 4.2). As physically expected,
the control moment, My, excites the rigid-body motion only and uses the gravity poten-
tial energy to increase the final tip velocity, vx(7'), while limiting the overall actuation
cost, P.

Lo — DSsN.=s o
— DSS N, =40 2l[ --- DSS N, =8
spline N, =11 ooll — DSfS N, =40
0.5 spline N, =43 spline N, =11
v Wang and Yu -0.2 spline N, =43
= = +++ Wang and Yu
E o0 E —04 9
> N
-0.6
-0.5
—0.8
1.0 —1.0
0.0 0.5 1.0 1.5 2.0 0.0 0.5 1.0 1.5 2.0
t[s] t[s]
(a) Tip horizontal position (b) Tip vertical position
3 - DSS N, =8 spline N, =11
— DSS N, =40 spline N, =43
2t |+~ Wangand Yu 2

My [Nm]

0.0 0.5 1.0 15 2.0
t [s]

(¢) Torque moment My

Figure 4.8: Time histories under optimal control of the stiff pendulum using different
parametrisations of the torque signal.

Setting fimaz > fp leads to a large increase of the final tip velocity, vx(T), as the
first bending mode is excited. The active system is now capable of storing elastic energy,
which is converted into kinetic energy as t — T', providing a further contribution to vy
and enhancing the overall system performance. With both splines and DSS, the high
frequency component is larger than in the solution obtained by Wang and Yu [171]. Tt
has to be noticed, however, that results in Ref. [171] are obtained from optimisations
that are stopped after only 10 iterations and a beam model that includes structural
damping. This likely explains the small differences between both sets of results.

While the optimal actuation always shows to correctly exploit the system physics,
the 10 Hz bandwidth solutions obtained with the two parametrisations point towards
two different minima, corresponding to two different levels of control actuation, P. To
verify the existence of local minima, the control design space has been sampled for a
case in which the pendulum is actuated by a control parametrised with only two sine

waves. To model a low bandwidth actuation, these were chosen to have frequencies
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Figure 4.9: Snapshots (25 fps) of the stiff pendulum response for the optimal actuation
obtained using a B-spline parametrisation with N, = 43 control points (fye: = 10 Hz).
Initial shape in red.

0.5 Hz and 0.75 Hz, with amplitudes xg.5 and zq 75 respectively. These are associated to
a left /right and left /right/left rigid-body modes and, as physically expected, had been
observed to have a large contribution in both the 2 Hz and 10 Hz DSS parametrised
optimal actuations.

The contour lines of the cost I, obtained when varying the amplitude of the two
sine waves, are showed in Fig. 4.10a, together with the isolines of the force regulator
term, P (thick curves). The design space is smooth with a minimum at (x5, zo.75) =
(0.88,1.83) Nm. Despite the reduced size of the parametrisation, cost and penalty at
the minimum (I = —2.94 and P = 2.46) compare well with those obtained using a low
bandwidth actuation (fp.: = 2 Hz in Tab. 4.2).
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Figure 4.10: Cost function, I, associated to a rigid pendulum when varying the ampli-
tude of the sine waves parametrising the actuating torque, My .

To model a high bandwidth control, the amplitude zg.75 of the 0.75 Hz sine wave
was fixed to be 1.7 Nm and a high frequency sine wave (7.75 Hz, near the first nat-
ural frequency) of amplitude =775 was added to the parametrisation. As before, both
coefficients of the parametrisation were varied so as to reconstruct the cost function [

over the control design space (Fig. 4.10b). While a minimum — corresponding to a
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4.3. Optimal actuation of a compound pendulum

predominantly low-frequency actuation that only exploits the rigid-body dynamics — is
still observed for x7.75 &~ 0, a new minimum, corresponding to a peak of structural reso-
nance, appears. A further investigation on how both minima change with the amplitude
and frequency of the excitation is included in Sec. 5.2.

Sampling the cost function I has therefore shown that when the control can exploit
resonances, multiple minima can populate the design space. The reason why the high
bandwidth actuations provided by splines and DSS lead to distinct point of minimum can
then be linked to how different sets of basis functions reconstruct the actuation. While a
control signal parametrised with a low number of spline basis can not be built for direct
comparison with Fig. 4.10b, it is clear that as the mapping between parametrisation

coefficients x. and final cost I changes, so does the location of the minima.

4.3.2 Flexible pendulum

The study of the low-bandwidth actuated stiff pendulum has shown that, when the
actuation can only excite the rigid-body mode of vibration, the design space is smooth
and the actuations provided by splines and DSS parametrisations are in good agree-
ment. As the pendulum flexibility is increased, however, the distance between rigid and
flexible body characteristic frequencies, f, and f;, is drastically reduced (Tab. 4.1) and
it becomes harder to excite one of the modes without exciting the other.

The implications of an increasing rigid-flexible body dynamics coupling are high-
lighted by the results obtaining using DSS and spline basis to parametrise two low-
bandwidth actuations (fiee < fp) having fie. = 1.25 Hz and a fi0, = 1.5 Hz. The
optimal torque time histories (Fig. 4.12a) and the associated cost, I, and penalty factor,
P, compare well across parametrisations only when f,,q, = 1.25 Hz (Tab. 4.3). How-
ever, as clearly shown by the snapshots in Fig. 4.11, the DSS modelled actuation with
fmaz = 1.5 Hz can already excite the pendulum bending mode, allowing to reach a cost
22% lower then when using a splines parametrisation. This is verified in Fig. 4.12b,
where the DS decompositions of the spline optimal actuations, which have been com-
puted through eq. (3.20), are shown. While for the fy,q» = 1.25 Hz cases these can only
excite the rigid-body dynamics, raising f,q. allows the control to mildly excite the pen-
dulum bending mode. The different resolution between the parametrisation becomes,
at this point, critical: the DSS basis can express a strong frequency content around
fmaz = 1.5 Hz, whereas this can not be achieved using splines. The more aggressive
control obtained using DSS (note that the force regulator term P almost doubles with
respect to the corresponding spline case) is, therefore, justified by the different resolution.

As seen in Fig. 4.13, when using a higher bandwidth control (f,. > fp), both
discretisations capture well the very flexible beam dynamics. However, and as already
discussed for the rigid pendulum in Sec. 4.3.1, the dynamics under resonance increases
the path dependency of the results. This can be seen in Fig. 4.12¢ and 4.12d: while

the final cost, I, compares well across parametrisations, the splines obtained solution
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Parametrisation N,  fiae [HZ] H Ny ox(T) [ms™!] P I
spline 8 1.25 29 4.63 1.59 -3.04
DS 5 1.25 16 4.48 1.59 -2.89
spline 9 1.5 22 5.40 2.19 -3.21
DS 6 1.5 40 8.42 4.50 -3.92
spline 19 4 57 15.92 5.73 -10.19
DS 16 4 53 13.11 3.48 -9.63
Table 4.3: Optimal control results of the flexible pendulum using different parametrisa-
tions.
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Figure 4.11: Snapshots (25 fps) of the flexible pendulum response for t € [1.60,2.00] s
with optimal control parametrisation having a maximum frequency fp. = 1.5 Hz.
(Initial shape in red)

has now a considerably more aggressive actuation (Tab. 4.3). Results also include those
from Wang and Yu [171], which account for damping in the model and, as before, show

a smoother behaviour.

4.3.3 Path dependency vs. problem formulation

When dealing with resonance conditions the optimal actuation torque, My, obtained
from the augmented problem (4.7), was found to be parametrisation dependent. The
control of the flexible pendulum has also underlined that the parametrisation resolution
can also have an effect, especially when dealing with an increasing coupling between
flexible and rigid body dynamics. To isolate the impact of the problem formulation from
that of the parametrisation (which will be the focus of Sec. 4.4), the optimal control of
the stiff and flexible pendulum is obtained now using the constrained formulation (4.8).
Large deformations are still allowed due to a large maximum actuation (P4, = 6) and
a high bandwidth (fpaez > fp). The results are shown in Tab. 4.4 and present a much
higher consistency in the optimal control across both discretisations. Having removed
the penalty term from the cost function definition, the optimal actuation always reaches,

as expected, the limit Py, = 6. For the stiff pendulum case, the two parametrisations
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Figure 4.12: Time histories under optimal control of the flexible pendulum using different
parametrisations of the torque signal.

are in extremely good agreement. As the system becomes more nonlinear (flezible pen-
dulum), however, spline basis seem to be able to better capture the system resonance,

leading to a 1.9% higher tip velocity vx (T).

Pendulum H Basis  fiaz [H7] ‘ Nr vx(T) [ms™'Y] P
stiff spline 10 40 12.30 6.00
stiff DS 10 170 12.27 6.06

flexible spline 4 54 15.73 6.00
flexible DS 4 158 15.43 5.96

Table 4.4: Optimal control results for the stiff and flexible pendulum using the con-
strained formulation (4.8) and setting P40 = 6.

Fig. 4.14 shows however that better performance of the spline is not linked to better
reconstruction properties. Converting the spline parametrised optimal actuation in a
DSS shows, in fact, that this has no relevant frequency content over fp,.. = 4 Hz

(Fig. 4.14a). In fact, the spline optimal actuation is reconstructed using a DSS series

103



Chapter 4. Optimal control of very flexible structures

0.2 0.2 0.2 3

0.0 0.0 0.0 € -

_ 0.2 _ 0.2 _ 0.2 |
€ -0.4 E-04 E-04
N _0.6 N _0.6 N _0.6
-0.8 -0.8 -0.8

-1.0 -1.0 -1.0 1

-1.0 -05 0.0 0.5 1.0 -1.0 -05 0.0 0.5 1.0 -1.0 -05 0.0 0.5 1.0

X [m] X [m] X [m]
(a)t € [0,0.72] s (b)t € [0.72,1.60] s (¢)t € [1.60,2.00] s

Figure 4.13: Snapshots (25 fps) of the flexible pendulum response for the optimal
actuation obtained using a B-spline parametrisation with N, = 19 control points
(fmaz = 4 Hz). Initial shape in red.

in Fig. 4.14b. Applying the reconstructed torque to the pendulum, a final tip velocity
vx(T) = 15.62 ms~!, which is in line with the performance provided by the spline

optimal actuation, is achieved.
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Figure 4.14: Comparison between spline and DSS optimal actuation for flezible pendu-
lum case and no penalty factor.

It can thus be concluded that, despite the use of a constrained problem formulation,
the two parametrisations can still converge to different minima as the nonlinearity of the
system increases. While results are in very good agreement for the stiff pendulum, the
DSS actuation leads to a control with a higher low frequencies for the flexible pendulum
case (Fig. 4.14a). The use of a constrained problem formulation, however, reduces the
gap between the two solutions, as the level of actuation, P, — and consequently the
final tip velocity, vx(T) — are now comparable. This formulation, which diverges from
that of Wang and Yu [171], has been therefore chosen to further investigate the impact

of both frequency resolution and level of actuation in the next section.
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4.4. Parametrisation vs. system nonlinearity

4.4 Parametrisation vs. system nonlinearity

In order to investigate further the duality between local and global parametrisations,
the optimal control problem of the pendulum is solved using both B-splines and DSS
for a range of beams of different stiffness. In both cases the number of basis functions
is chosen such as to achieve a maximum frequency fiee = 6 Hz. The pendulum
bending stiffness is varied by changing the dimension of the beam cross-section lo and I3
(Fig. 4.6). With the aim of not altering the rigid-body mode natural frequency, f,, the
beam cross-sectional area is maintained constant (4 = 10~2 m), meaning that only one

of the two structural parameters is actually independent.

Varying I3 between [0.05,0.10] m resulted in a design space including situations
for which the control maximum frequency, fi.qz, is either greater or smaller than the
pendulum first bending natural frequency, f;. More specifically, f; varies linearly with I3,
ranging between 3.88 Hz and 7.76 Hz and entering in the actuation range (f, = fimaz)
when EI = 5.98 Nm? and I3 = 0.0773 m. The lower bound for the beam stiffness
is, furthermore, such that the resonance of the second bending mode of the beam is
avoided. While this could also be exploited, it was not included in this exploratory

study to simplify the analysis of the results.

So as to limit the impact of the problem definition, the constrained formulation (4.8)
has been used (Sec. 4.3.3). In particular, the optimal control was solved for three levels of
admissible actuation (Pq. = 2, 4, 6) to assess the impact of increasing nonlinear effects
on the solution; results are shown in Fig. 4.15. The design space can be divided into three
regions according to whether the control can or can not excite the pendulum bending
mode. When the bending natural frequency, f3, is well below the maximum frequency
of actuation fiqz (I3 < 0.070 m), the control signal can excite the rigid-flexible body
dynamics, providing high performance. In this situation, in fact, the actuation has a
high bandwidth in relation to the physical properties of the system (fmaz > fp). When
I3 Z 0.085 m, on the other hand, the same control with fy,4; = 6 Hz has now a low
bandwidth. As a result, only the rigid body dynamics is exploited and performance
decreases. At last, a transition region (0.070 m < I3 < 0.085 m), in which resonance

outsets, can be identified.

The classification introduced can be more clearly understood by looking at Fig. 4.16,
where the magnitude |z, |, eq. (3.14), of the basis functions of the DSS parametrised
optimal control is shown for a range of different pendula stiffness and actuation cost,
Prrae. As it can be seen, the control effort in concentrated in two regions, the first one
located in the low frequency range so as to excite the rigid body dynamics. The second
one is observed when fj is in the control range: a peak around this frequency appears and,
as the beam stiffness varies, this moves to follow the bending mode natural frequency.
Increasing the level of actuation, Py, larger geometrical deformations appear and

resonance intensifies. The consequently higher level on nonlinearities in the problem is
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Figure 4.15: Design of experiment for different parametrisations and level of actuation
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clearly reflected in the design space smoothness, which is visibly reduced when passing
from Ppu; = 2 (Fig. 4.16a) to Ppe. = 6 (Fig. 4.16¢).
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Figure 4.16: Optimal actuation frequency content (|x;|) using a DSS parametrisation

(fmaz = 6 Hz) and a constrained problem formulation (4.8). Different levels of actuation,
Proaz, are allowed.

Under low frequency actuation (fiae < fp), spline basis can achieve slightly better
performance because their spectrum extends above f,4, = 6 Hz, allowing the torque to
mildly excite the pendulum bending mode. The phenomenon is consistently stronger for
larger values of actuations.

As expected, the transition region (0.070 m < I3 < 0.085 m) sees a change in
performance due to the switch from rigid-flexible to rigid body only dynamics. The
difference increases with Py, as stronger actuations induce a more intense level of
resonance. The change in maximum tip velocity, vy, is sharper when using a DSS,
whose related optimal control generally provide higher performance than the spline one.
Contrarily to what it was seen in Sec. 4.3.3, however, this is not linked to the DSS
providing better convergence properties but to the fact that in the transition region the

solution quality is dictated by the parametrisation frequency content.
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4.5. A multi-resolution strategy

This is demonstrated in Fig. 4.17, where the optimal actuations provided by the two
parametrisations for the case I3 = 0.0750 m and P,,,; = 4 are compared. The DSS
representations of the two signals (Fig. 4.17a) shows that the DSS parametrised control
has a higher frequency content around the bending natural frequency, f, = 5.63 Hz:
this allows to better excite the mode and achieve a larger final tip velocity, vy. As
observed in Fig. 4.17b, however, the optimal actuation obtained using a DSS cannot
be reproduced using B-splines. In the specific case, therefore, DS generally outperform

B-splines as they can better excite the high frequencies.

- spline
200 3 splines 3 —— spline reconstruction
Il DSS —— DSS
1.5 2
1.0 =1
e - £
g Z o
s 0.5 &
8 =~
-1
0.0 ’V I] I] I I W | [IJ O o.=_4
u LR R L -
-0.5 3
o 1 2 3 4 5 6 7 8 0.0 05 1.0 15 2.0
fHz] t[s]
(a) DSS optimal coefficient against DS rep- (b) Time histories and spline reconstruc-
resentation of spline solution tion of DSS optimal actuation

Figure 4.17: Optimal actuation in the transition region (I3 = 0.0750 m and Py, = 4)
using different parametrisations.

4.5 A multi-resolution strategy

In this section, a multi-resolution approach is proposed to improve the convergence pro-
perties of the optimal control process when strong nonlinearities appear in the structural
solution. Fig. 4.15 shows that for high frequency actuations and mild level of nonlinear-
ity (Ppaz = 2, 4), results compare well across different parametrisations. Both DS and
B-splines can, in fact, reconstruct accurately not only the low frequencies but also the
relevant high frequencies, necessary to induce the system resonance. When the level of
actuation is increased (P4, = 6), peaks of resonance become more evident as a conse-
quence of larger displacements and, in particular, a more violent resonance. As shown
in Fig. 4.15, these tend to arise whenever the bending oscillation period is a divisor of
the total simulation time 7. While the location of the peaks is well captured by both
basis, their amplitude becomes parametrisation dependent; this is clearly visible for the
optimal control at I3 =~ 0.0650 m. As it was already seen in Sec. 4.3.3, even in this case
the mismatch is caused by a convergence slow down of the DSS parametrised control:

the optimal spline actuation can be reconstructed using a DSS, reducing the gap in
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performance to the 2.5%.

While the convergence slow down is more dramatic when using the DSS, the phe-
nomenon is always observed around the peaks of resonance, also when using B-splines.
In these areas, in fact, large changes in performance occur even for small variations
in the actuation, as a consequence of the locally higher nonlinearity associated to the
resonance. Local basis, however, tend to perform better as they scale more efficiently.
During the sensitivity analysis, in fact, a variation applied to one of the basis functions
only affects a portion of the domain, leading to an overall smaller perturbation of the
original signal. For the same reason, when updating the actuation, changes in torque
signal tend to be more contained than when using a DSS. As a consequence, smaller steps
between one design point and another are taken by the optimiser. This facilitates the
reconstruction of the design space around the peak regions, despite the high sensitivity
of the cost function to variations of the design itself.

In order to improve the convergence of the optimisation process, a multi-resolution
strategy, in which the optimal control problem is hierarchically solved for parametrisa-
tions of increasingly higher bandwidth, can be employed. The method is demonstrated
here for the case of a pendulum of bending stiffness EI = 6.4 Nm? and whose actuation
is obtained through a large bandwidth DSS parametrisation ( fya, = 12 Hz). The steps
of the process are summarised in Tab. 4.5, where the results obtained without apply-
ing a multi-resolution strategy are also reported (direct label). Initially, the actuation
bandwidth is set to 6 Hz. Once an optimal actuation is found, this is increased of 2 Hz

so as to refine the torque time history; the procedure is repeated until fi,q, = 12 Hz.

Nc fmax vx P
[Hz] [ms™!]

1 24 6 10.71  6.00
2 32 8 13.41  6.00
3 40 10 13.51 6.04

4 48 12 13.54  6.05
direct || 48 12 12.22  6.02

Stage

Table 4.5: Optimal control results at different stages of a multi-resolution based process
using a DSS parametrised actuation (fimmee = 12 Hz).

As expected, the pendulum final tip velocity, vx, is drastically increased at the second
stage of the process, as the actuation bandwidth becomes larger then the pendulum
bending mode natural frequency (f, = 6.21 Hz). Further increments to the maximum
actuation frequency, fiae, however, do not lead to any relevant change in vx: contrarily,
as the parametrisation becomes over-resolved (fpqz = 10,12 Hz) the convergence of the
optimisation process is compromised and the constraint P < 6 is not fully recovered.
The link between over-resolution and convergence slowdown is even more clear when

looking at the results obtained without multi-resolution analysis (direct label in the
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table). In this case, not only the constraint P < 6 is not fully recovered, but also the
final actuation time history shows to be not fully converged, as the vx achieved is 8.9 %

lower then the one provided by the multi-resolution approach.
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Chapter 5

Co-design of flexible active

structures

In this chapter, optimal control is extended to the combined structural/control optimi-
sation of very flexible structures. The investigations in the previous chapter allowed to
underline how problem definition and control input parametrisation affect the design
space smoothness and, as a result, the outcome of optimal control. Starting from this
knowledge, therefore, the following studies will aim to characterise the potential of co-
design when applied to structural dynamics under geometrically-nonlinear effects. As in
Chap. 4, this will imply an assessment of how the design space smoothness is affected
when switching from optimal control to co-design.

The flexible pendulum proposed by Wang and Yu [171] (Sec. 4.2) will be used as
test case also for the co-design approach. In fact, studies in Chap. 4 have outlined that,
despite its simplicity, the dynamics of this system has several affinities with that of
very flexible wings, including large amplitude vibrations and inertial coupling between
rigid /flexible modes. The co-design problem considered is introduced in Sec. 5.1. As the
pendulum bending stiffness has been shown to be the most relevant structural property
to impact the system dynamics, it will be allowed to vary while the actuation itself is
being defined. The effect of choosing a different starting condition for the actuation,
as well as the potential disadvantages of using a sequential approach, is investigated in
Sec. 5.2. Sec. 5.3 focuses on the efficiency of the process, showing how the convergence
speed can be affected near resonance and how to tackle the issue. Finally, the impact of

the frequency resolution chosen to model the actuation is discussed in Sec. 5.4.

5.1 Problem description

For all the co-design cases considered in this section, the beam rectangular cross-section
(Fig. 4.6) is initially set to have a relatively high bending stiffness, EI = 6.4 Nm?
and size Iy x I3 = 0.080 x 0.125 m?. During the co-design, I3 has been bounded to be
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I3 € [0.055 m, 0.200 m], while I is constrained to maintain the beam cross-sectional area
constant (A = 1072 m?). As the bending mode natural frequency of the initial design
is fp = 6.21 Hz, the basis size of the parametrisation has been adjusted so as to reach
a maximum frequency fq equal to 4 Hz, 6 Hz (as per the design of experiments in
Fig. 4.15) and 12 Hz. The optimisation has been formulated as the constrained problem
(4.8) with P4, = 6. This allows to test the co-design process for a highly nonlinear
configuration while reducing the path dependency of the solution.

The constraint enforced on the sectional area maintains the mass distribution con-
stant and, thus, the characteristic frequency associated to the rigid-body dynamics. To
minimise the cost in problem (4.8), therefore, the co-design can only adjust the pendulum
stiffness and tune its bending mode natural frequency with the frequency content of the
actuation. While a larger number of structural design parameters could be considered, a
single parameter facilities our exploration as it allows for a much clearer analysis of the
results. Furthermore, dealing with nonlinear dynamics and a large number of structural
design variables would require the development of an adjoint based sensitivity analysis,
which is beyond the scope of this work.

The main results obtained of the co-design problem have been summarised in Tab. 5.1
and 5.2. For each case, the size of the parametrisation, N,., and the related maximum
frequency of excitation, fi,qz, have been reported. The identifications zero and opt refer
to the torque time-history at the beginning of the optimisation process, Myq: For the
opt cases, the initial design uses the actuation found in pure optimal control problem; for
the zero cases, it is simply chosen to be My(t) = 0 (zero cases). The optimal structural
design is described both in terms of final geometry (I3) and the bending mode natural
frequency (f) of the non-actuated structure. System performance is quantified by the
final tip velocity, vx(T'), which is compared to the tip velocity given by the optimal
control problem on the initial beam geometry (DOE in the tables).

fmax l3 fb UX(T)
D Ne g || ) e || s | %
zero 16 4 | 0.0550 4.27 | 10.61 | 33.5%
zero 24 6 || 0.0739 573 || 13.70 | 28.0%
zero 48 12 | 00792 6.15 | 13.34 | -0.5%
opt 16 4 || 0.0819 636 | 841 58%
opt 24 6 || 0.0800 621 1071 0.0%
opt 48 12 0.0800 6.21 13.41 0.0%
DOE 16 4 || 00800 621 7.95] —
DOE 24 6 0.0800 6.21 10.71 —
DOE 48 12 0.0800 6.21 13.41 —

Table 5.1: Results of the combined optimisation problem using DSS control parametri-
sations of different basis size. Percentage values are with respect to the optimal control
only case (DOE).
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fma:v l3 fb UX(T)
DN ) | ) HA | s %

zero 19 4 0.0550 4.27 12.55 45.6%
zero 27 6 0.0717 5.56 13.54  24.0%
zero o1 12 0.0828 6.43 12.64 -9.2%
opt 19 4 0.1465 11.4 8.65 0.3%
opt 27 6 0.0800 6.21 10.92  0.0%
opt o1 12 0.0800 6.21 13.71  0.0%
DOE 19 4 0.0800 6.21 8.62 —
DOE 27 6 0.0800 6.21 10.92 —
DOE 51 12 0.0800 6.21 13.71 —

Table 5.2: Results of the combined optimisation problem using spline control parametri-
sations of different basis size. Percentage values are with respect to the optimal control
only case (DOE).

5.2 Initial condition: sequential vs. co-design

First, we will focus on the co-design results obtained when initialising the torque actua-
tion with a previously computed pure optimal control solution (opt cases). This defines
a situation similar to a sequential optimization, and in fact, it is clear from Tab. 5.1 and
5.2 that co-design brings almost no changes in either the structural design and in the
actuation with respect to the initial design. This can also be observed by comparing the
DOF and opt curves in Fig. 5.1, where the optimal actuations obtained with 4 Hz and
6 Hz bandwidth parametrisations are shown.

For the larger bandwidth controls (fimee = 6 Hz, 12 Hz) this can be explained
noticing that at the start of the optimisation the actuation My, which is the solution of
an optimal control problem, already excites the bending mode of the pendulum (note, for
instance, the high frequency component in the DOFE curve in Fig. 5.1a). As the process is
initiated from a resonance condition, control force and the structural design are de facto
locked into a local minimum. Further changes in the structure size would only lead to
poorer performance, the system moving away from the resonance condition. Conversely,
changes in the actuation signal would also imply moving away from resonance. As no
descending direction can be found, the optimisation is interrupted after few iterations.

When the starting torque includes only lower frequencies (finae = 4 Hz), the phe-
nomenology that limits the performance improvements is similar. The initial excitation
(see the DOE curve in Fig. 5.1b) exploits the rigid-body dynamics of the pendulum and,
being far from resonance conditions, system performance can initially only be improved
by stiffening the design, which ensures that all the energy transferred to the pendulum
is stored by the rigid mode. Consequently, the co-design leads to a stiffer beam with
only a small refinement on the actuation so as to better exploit the rigid-body dynamics

of the system (see the opt curve in Fig. 5.1b).
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Figure 5.1: Optimal actuation provided by the co-design using different starting condi-
tions and parametrisations.

The changes in the control design space leading to locking can be better understood
with the reduced basis already introduced in Sec. 4.3.1. To reproduce a high-bandwidth
actuation, the amplitude of the sine basis of frequencies 0.5 Hz (xg5) and 7.75 Hz (z7.75)
was varied, while the 0.75 Hz wave amplitude was fixed to 1.7 Nm. The final tip velocity
of the pendulum, vx (7T'), associated to different points (x5, x7.75) is shown in Fig. 5.2a.
The isolines of the force regulator term P are also highlighted (black curves). Three
high velocity regions, strongly dependent on the amplitude of the 7.75 Hz wave, are
observed. For P < 6, the maximum velocity, vx(T) = 9.36 ms~!, is found at point
A= (0.95,—0.49) Nm. This is associated to a condition of resonance, as the bending
mode natural frequency is f, = 7.76 Hz . As the initial structural design (I3 = 0.1 m) is
varied, the system moves away from resonance. The high velocity regions initially move
(Fig. 5.2b and 5.2c¢) and gradually smooth out (Fig. 5.2d and 5.2e). This shows that in
the co-design space (I3, zo.5,27.75) & maximum is located around l3 = 0.1 m, i.e. where

the bending mode natural frequency tunes with the actuation frequency of 7.75 Hz.

The mechanism determining the position of the high tip velocities regions in Fig. 5.2a
is linked to the phase between the high frequency component of the actuation and the
response of the pendulum in terms of its tip horizontal position. The global maximum
(point A) is associated to the rigid-flexible body dynamics, while a second minimum, as-
sociated to predominantly rigid-body dynamics, is located at point B= (1.00,0.063) Nm.
The actuation torque, My, and the X tip position time histories of these cases are shown
in Fig. 5.3 for ¢ € [1.8,2] s. As expected, for the actuation corresponding to point A,
the high frequency component of My synchronises with the displacements in such a way
that, as ¢t — T, the tip velocity due to the structural vibration adds to the rigid-body
rotation. Note that this is achieved for a negative amplitude of the 7.75 Hz wave, x7.75.
As expected, when x7.75 increases and changes sign, the final tip velocity reduces be-
cause resonance provides a negative velocity increment. When, however, x7.75 2 0.5 Nm,

vx (T) can be observed to grow again (Fig. 5.2a), meaning that the phase between actu-
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Figure 5.2: Visualisation of velocity profile for a high bandwidth actuation, modelled
with a reduced number of sine waves, for structural designs in the neighbourhood of
I3 = 0.1 m. Points A, B and C correspond to the coordinates of the local maxima found
for I3 =0.1m
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Figure 5.3: Tip horizontal position and torque moment My time histories for ¢ > 1.8s.
Results are for the stiff pendulum under the reduced DSS parametrised actuations cor-
responding to points A, B and C in Fig. 5.2a.

ation and pendulum tip response also depends on the actuation amplitude, z775. This
is also shown in Fig. 5.3, where the time histories of the actuation corresponding point
C= (1.10,0.98) Nm in Fig. 5.2a are presented. This nonlinear effect is linked to the large

rigid-body rotations of the pendulum and the changing in geometric stiffness.

5.3 Robustness of the design

Contrarily to what it was observed in the previous section, when a null starting torque
is used (zero cases in Tab. 5.1 and 5.2) structural design and final system performance
undergo a significant evolution. The outcome of the process largely depends in this
case on the control bandwidth. Generally, the co-design is driven towards a resonance
region, which, as it was already seen in Sec. 4.4, implies a slowdown of convergence,
particularly for DSS parametrised controls. As a result, the optimiser typically does not
fully recover the integral constraint P < P,,4,. To overcome this, the following two-stage
strategy was found to be an effective solution: once variations in the structural design
are negligible between iterations, the pendulum geometry is fixed (end of first stage)
and the actuation is refined by solving a pure optimal control problem (second stage).
The improvements obtained by using the two-stage approach to refine the actuation are
summarised in Tab. 5.3; as expected, the benefit is higher when the solution is closer to
a peak of resonance — i.e. when faz > fp.

The causes of the convergence slow down can be further investigated referring to the
spline parametrised solution obtained with a 6 Hz bandwidth control. In this case, the
optimiser correctly drives the structural design towards the peak region located around
I3 = lyey = 0.0715 m (curve Ppq, = 6 in Fig. 4.15). The neighbourhood of the peak
of resonance is shown in more details in Fig. 5.4. Here the coeflicients of the optimal

actuation x. (Fig. 5.4b), and the resulting control signal (Fig. 5.4d), are compared for
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5.4. Impact of frequency resolution

Basis fmaz 13 fb VX (T) [mel] Gain
[Hz] [m]  [Hz| | not refined refined %

splines 4 0.0550 4.27 12.55 12.55 0.0%

splines 6 0.0717 5.56 11.55 13.54 | 17.2%

splines 12 0.0828 6.43 12.35 12.64 2.3%
DSS 4 0.0550 4.27 10.50 10.61 1.0%
DSS 6 0.0739 5.73 12.56 13.70 9.1%
DSS 12 0.0792 6.15 11.72 13.34 | 13.8%

Table 5.3: Performance gains obtained using a two-stage co-design strategy.

structural designs in the vicinity of the peak of resonance. Despite the variations in the
structure size being small,! Al3 = =+ 0.007 I, » the changes in the optimal actuation are,
in proportion, considerably larger. This can be easily observed by comparing Fig. 5.4b
against Fig. 5.4a, where the optimal control coefficients around I3 = [,.; = 0.0715 m,
found enforcing a lower cost of actuation (P4, = 2), are shown. Note that, in the latter
case, nonlinear effects are significantly smaller.

The change in optimal actuation can be quantified by measuring the integral norm

_ Jo (My — My,ep)? dt

5.1)
T (
fO M%ref dt

where My,.y and My are the optimal actuations at the reference, l,.; = 0.0715 m,
and the perturbed, I3 = l,.y &= Al3, design points (Fig. 5.4d). While perturbations in
structural design are around 0.7%, the norm in eq. (5.1) reaches values 16 times higher,
being in both cases ¢ ~ 11%. Large values of e imply that, fixing the actuation and
applying even a small change in the structural design, the system will tend to move far
away from the optimal control condition. Not only, therefore, performance will decrease
consistently, but, as discussed in Sec. 4.4, the parametrisation of the actuation will

usually require a large number of iterations to adjust to the new structural design.

5.4 Impact of frequency resolution

From Tab. 5.1 and 5.2, it can be observed that setting My(t) = 0 at the beginning of the
co-design generally gives better performance. Moreover, improvements are consistently
larger when reducing the bandwidth of the control. When the highest bandwidth control
is used (fmae = 12 Hz), the actuation is capable of inducing resonance also on the
initial design. Consequently, no major changes in the structural design occur, as this
is driven towards the nearest peaks of resonance. The disadvantage of exploring a non-

smooth region using a gradient based approach is shown by the fact that, while the DS

Tt is interesting to notice that, being the relation between I3 and the bending mode natural frequency,
fv, linear, percentage variation in I3 and f, are equal.
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Figure 5.4: Optimal control torque (parametrised with B-splines) for structural designs
in the proximity of I,y = 0.0715 m for small (Ppq, = 2) and large (Ppq, = 6) amplitude
oscillations.

parametrisation improves performance, with B-splines it degenerates and resonance is
reduced at the solution.

Decreasing the actuation bandwidth, instead, leads to important performance in-
creases with respect to the optimal control problem, regardless of the parametrisation
used. The pendulum stiffness is, in fact, always reduced so as to drive its bending mode
natural frequency towards the range on actuation of the control (note the f; values in
Tab. 5.1 and Tab. 5.2). When f,,. = 6 Hz, the structural design is moved towards the
peak of resonance located in the region [3 € (0.070 m,0.075 m) and clearly visible from
the design of experiments in Fig. 4.15. When f,,. = 4 Hz, the increase in flexibility is
even larger and the lower bound of the structural design space, I3 = 0.0550 m, is hit.

Especially in this case, the combined optimisation is shown to be capable of driving
the structural design to a configuration where the initial control (with its limitations
in terms of maximum frequency resolution), can fully exploit the physical properties
of the system. The performance gains with respect to the optimal-control-only case
(DOE label in Tab. 5.1 and 5.2) are as large as 45%, due to the switch from rigid to
flexible-rigid body dynamics. This effect is clearly reflected by the development of a high

frequency component in the optimal actuation signal (zero label in Fig. 5.1b). Also for
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5.4. Impact of frequency resolution

the fimae = 6 Hz case, where a mild level of resonance can already be induced on the
initial design, the stiffness reduction achieved via co-design allows to better exploit it

(compare the DOE and zero curves in Fig. 5.1a).

The dependency of the co-design-derived optimal solution on the actuation band-
width has important implications when a multi-resolution strategy (Sec. 4.5) is em-
ployed for the co-design problem. When the combined optimisation is hierarchically
solved using actuations of increasing bandwidth, in fact, the final structural design is
driven by the bandwidth used to initialise the process. This is shown in more detail in
Tab. 5.4, where the integrated multi-resolution design approach is demonstrated for a
case in which the actuation is parametrised with a DSS. The optimisation is initiated
using both a control bandwidth of 4 Hz and 6 Hz (stage 0): once the first combined
optimisation is terminated, this is restarted after incrementing the maximum actuation
frequency, finaz, of 2 Hz. Note that at stage 0 structural design and actuation are the

same as in the 4 Hz and 6 Hz bandwidth zero cases in Tab. 5.1.

When the multi-resolution process is started with a 6 Hz bandwidth actuation, lock-
ing between structural design and control force prevents any changes of the structural
properties. Therefore, when a 12 Hz bandwidth is reached, the integrated design pro-
vided by the 12 Hz zero case in Tab. 5.1 is not retrieved. The final tip velocity value,
vx (T), is, however, comparable as in both cases resonance is exploited. When the pro-
cess is started from a 4 Hz bandwidth solution, on the other hand, structural design and
actuation are not initially locked in a peak of resonance, being the bending natural fre-
quency of the pendulum (f, = 4.27) outside the actuation range. As a result, design and
actuation are refined during the first stage and the final tip velocity of the pendulum,
vx (T), is increases by 7.1%. Once, however, structural design and actuation are locked,

no further change is observed as the actuation bandwidth is increased.

The solutions in the multi-resolution process obtained from an initial 4 Hz bandwidth
actuation in Tab. 5.4, can be compared against the corresponding co-design solutions in
Tab. 5.1. In all cases, the final tip velocities and the level of actuation are very similar.
However, the structural design obtained via multi-resolution is consistently more flexible.
The low bandwidth actuation chosen at the first stage, in fact, leads to a considerable
reduction of the pendulum bending stiffness. Especially in this case, the strong influence

of this parameter on the final structural design is clear.

Overall, the results obtained using a zero starting condition for the actuation prove
the potential of adopting a gradient based co-design approach even for resonant, strongly
nonlinear systems. On the one hand, and similarly to what was observed with a se-
quential optimisation strategy (Sec. 5.2), the occurrence of structural-actuation locking
around peaks of resonance can limit the progress of the optimisation, especially when a
large bandwidth is used. This means that some initial sampling of the structural domain
needs to be performed. On the other hand, however, co-design allows to explore much

larger portions of the design space, even when this implies a drastic change in the sys-
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Stage N, fma:v I3 fb 'UX(T>

Case Ha  [m]  [H [ms ]

B . 0 16 4 00550 427 10.61
nitial bandwidth |y 9y 6 00584 453 13.44
4 48 12 0.0584 453 13.44

Tnitial bandwidth | 0 24 6  0.0739 573 13.70
of 6 Hz 3 48 12 0.0739 573 13.70

Table 5.4: Results of the combined optimisation using a multi-resolution strategy and
a DSS parametrisation. Two different actuation bandwidth of 4 Hz and 6 Hz has been

chosen to start the process.

tem dynamics (such as those switching from a rigid to a flexible-rigid body dynamics).
The rate of sampling of the structural design space, or conversely the overall number of
co-design solutions to be found, can, thus, be conveniently reduced, facilitating the ex-

ploration of larger portions of the design space as compared to zero order or traditional

sequential optimisation approaches.
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Chapter 6

Optimal manoeuvres with very

flexible wings

In this chapter, optimal control is used to identify rolling manoeuvres with geometrically-
nonlinear wings. Studies in Chap. 4 have already highlighted that an appropriate def-
inition of the optimal control objectives and selection of the parametrisation frequency
bandwidth lead to sufficiently smooth design spaces, even when the structural dynamics
is characterised by large amplitude vibrations and strong geometrical-nonlinearities. The
investigations presented in this chapter will extend these findings to aeroelastic systems,
hence assessing the benefit of using a geometrically-nonlinear description and optimal
control for identifying efficient manoeuvres for very flexible vehicles. An important el-
ement to be considered will be the ability of the method to deal with, and possibly

exploit, the dynamics associated to the large wing deflections.

Numerical studies will focus on rolling manoeuvres and wings of very low stiffness.
These will be partially-supported through a hinge constraint, which allows isolating the
dynamics associated to the wing flexibility. In Sec. 6.1 their equilibrium and rolling
manoeuvrability features are studies as a function of the airframe stiffness. A flight
dynamics description of the hinged wings roll dynamics is also developed using elastified
stability derivatives (Sec. 6.2). This will be shown to capture the relevant dynamics
under slow actuation or for stiff wings. Finally, the wings aeroelastic optimal con-
trol is addressed in Sec. 6.3. To assess the optimal control methodology and underline
the advantages of a nonlinear aeroelastic description, actuation time histories are also
built based on the elastified flight-dynamics description (Sec. 6.3.1). Exploiting the
geometrically-nonlinear aeroelastic description, optimal control will expand the space of
achievable manoeuvres, hence allowing for a quick response while limiting structural vi-

brations (Sec. 6.3.2) or producing large lateral forces with minimal lift losses (Sec. 6.3.3).
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Chapter 6. Optimal manoeuvres with very flexible wings

6.1 Rolling dynamics of very flexible wings

Key aspects of rolling manoeuvrability using very flexible wings are investigated in this
section. To this aim, computer models of hinged HALE wings have first been built in
Sec. 6.1.1. This setting allows to keep pitch and yaw attitudes constant, such that the
wings can be stabilised without horizontal and vertical tailplanes. Using the nonlinear
time-domain aeroelastic description of Chap. 2, their stability is first studied in Sec. 6.1.2,
while the roll response to prescribed aileron deflections is shown as a function of the
wing stiffness in Sec. 6.1.3. This section, in particular, outlines how large bending and

torsional deflections affect the rolling performance.

6.1.1 Equilibrium of the hinged wing

The hinged-wing model is based on the high-aspect-ratio wing configuration first intro-
duced by Patil et al [67]. As proposed later by Murua et al. [45], and with the aim
of investigating the impact of the wing flexibility on its manoeuvrability, its stiffness is
scaled by a factor, o. The properties of the resulting model are summarised in Tab. 6.1.

The wing is only allowed to rotate about the root chord axis.

Property Value

Wing span 32 m

Chord 1 m

Elastic axis 0.5 m (from leading edge)
Inertial axis 0.5 m (from leading edge)
Mass per unit length 0.75 kgm™!

Moment of inertia 107! kgm

Extensional stiffness 10" Nm?

Torsional stiffness o-10* Nm?

Spanwise bending stiffness | 2 o -10* Nm?

Chordwise bending stiffness 5-10 Nm?

Table 6.1: Hinged wing properties.

For the numerical studies, ¢ is varied in the range 1+ 50 and flight conditions corre-
spond to an altitude of 20km and a speed of 30ms~'. As shown in Fig. 6.1a, for each
value of ¢ the pitch attitude, measured as the angle between the wing root chord and the
free stream velocity, has been adjusted so as to support a total weight of 75kg (731.6 N).
A front view of the wings in steady level fly shows that large bending deflections, com-
parable to the wing span, occur as the wing flexibility is increased (Fig. 6.1b): for o =1,
for instance, the tip vertical deflection is almost 50 % of the wing semispan, b/2. As
better shown in Fig. 6.1c, these tilt the aerodynamic force sideways towards the wing
symmetry plane, meaning that higher angles of attack — and thus higher aerodynamic

loads — are required to provide the target lift L = 731.6 N. This effect is, however,
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6.1. Rolling dynamics of very flexible wings

counteracted by large torsional deformations, which increase the wing sections incidence
at the tips. As a result, and in order for the lift to be constant, a non monotonic trend

of the root chord angle of attack is observed as o is varied (Fig. 6.1a).
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Figure 6.1: Steady-level flight trimmed conditions for different values of the stiffness
parameter o.

6.1.2 Model verification and stability study

In order to verify the aeroelastic description of Chap. 2, flutter of the flexible wings in
hinged configuration has been investigated. This is done through time-domain analysis:
the aeroelastic modes are excited through a small deflection of the ailerons and the wing
response at different speeds, Us, is observed. This is varied in the range [20,32] ms™!
with step increases of 0.1 ms~!. After a convergence study, the wing structure has been
discretised using 24 quadratic beam elements and the UVLM wake length has been fixed
to be 20 chords. The wing panelling, M, is chosen so as to ensure an accurate resolution

of the range of reduced frequencies, k = %%, for which flutter was expected as per:

k
M > Np—
T
where Nj; = 20 is the number of vortex rings included in each wavelength L = 27TU%°.

With these setting, M = 4 was found sufficiently refined to capture unstable modes with
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Chapter 6. Optimal manoeuvres with very flexible wings

reduced frequencies & < 0.63.! Finally, the time-step is obtained from eq. (2.60), so as
to ensure that the vortex lattice rows are equally spaced.

Initially the flutter speed of the o = 1 wing at a pitch attitude of 4 deg is computed
in both a clamped and hinged configuration. Flutter was found to occur over a velocity
of 21.4ms™! with a frequency of 3.27 Hz, showing a good agreement with Patil et al.
[67], who used a finite-state air-loads model [57]. The hinge constraint did not affect
the flutter speed. In this case, an anti-symmetric aileron deflection was applied, so as to
excite the wing anti-symmetric modes. However, for deflections large enough to induce
relevant changes on the deformed wing shape, flutter could be seen to initiate at a lower
speed on the semi-wing where tip deflections would be higher. The correlation between
wing deflections and structural vibrations is also observed in the studies on roll dynamics
presented in the next section. This effect has been already reported in literature [67, 181]
and is caused by a reduction of the torsional mode frequency, which facilitates aeroelastic
coupling.

The instability identified above for the o = 1 wing occurs also for ¢ = 1.1 and ¢ = 3.
This is, however, associated to a humped mode, i.e. the wings are again aeroelastically
stable at higher flying speeds. This is seen in Tab. 6.2 which reports, for different o
values, the range of speeds in which limit cycle oscillations could be observed in the wing
response — note that the wings attitude is set as per Fig. 6.1a. Importantly, all wings

are stable at a flying speed of 30ms~!. However, as it will be shown in Sec. 6.1.3 and

Wing stiffness ‘ Speed range

o=1 Uso € [20.2,21.8] ms™?
o=1.1 Uso € [21.4,23] ms~!
o=15 Uso € [24.5,25.7] ms™!

o =3,10,50 Uso >32ms™ !

Table 6.2: Flutter speeds for wings of different stiffness, o, at flying attitude as per
Fig. 6.1a.

6.3, the low frequency structural modes are only lightly damped for the most flexible
wings (e.g., 0 < 1.1). These are the vertical bending mode (Fig. 6.2a), which has
frequency of 0.33Hz (¢ = 1) and 0.35Hz (¢ = 1.1) and the in-plane bending/torsional
mode (Fig. 6.2b), with frequencies of 0.92 Hz and 1.10 Hz when going from a o = 1 to
a o = 1.1 wing, respectively. The dynamics associated to these modes will be further

discussed in Sec. 6.1.3.

6.1.3 Roll dynamics under fixed control

The rolling performance of hinged flexible wings will be now investigated. The pitch

attitude has been chosen as in Fig. 6.1a, such that all wings produce the same total

1This corresponds to frequencies below 4Hz at the lowest considered speed of 20ms™! and below

7Hz at the maximum speed of 35ms™!.
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6.1. Rolling dynamics of very flexible wings

trim shape

mode shape

(a) Vertical bending (b) In-plane bending/torsion

Figure 6.2: Visualisation of first two natural modes — vertical bending and in-plane
bending/torsion — of a 0 = 1.1 wing clamped at its root.

lift, L = 731.6 N. Large ailerons are placed at the wing tips, extending for 25 % of the
wing span and having a chordwise dimension of 25 % c. Rolling is induced applying an
anti-symmetric aileron deflection S, = —fr (Fig. 6.3a) so as to move the left (port) wing
upwards — see the snapshots of the wing response in Fig. 6.3b. The control surfaces
deflections are assumed to be positive when increasing the local lift.

As in the previous section, the wing is modelled through 24 quadratic beam elements,
while the UVLM wake is 20 chords long and the wing lattice is built using M = 4
chordwise panels. This discretisation was found to be adequate for capturing the relevant
dynamics. In these studies, in fact, aeroelastic effects are not associated to high values
(below 0.12) of the reduced frequency k = %% — where w ~ 7.2rad s~ ! is the frequency
associated to the slowly damped bending/torsional modes observed for o < 1.1. Also
the wake roll-up was found to have little impact on the aerodynamic loads and has been
therefore neglected for limiting the computational cost associated to the optimisations in
Sec. 6.3 — the time required for each aeroelastic analysis is, in fact, reduced of roughly
the 80 % by freezing the wake. The chordwise panelling implies a single row of vortex
rings modelling the ailerons: this was found adequate to model the dynamics of the
flexible wings [75], but the increase in aerodynamic force produced by the ailerons under
potential-flow assumptions is slightly underestimated.? For example, for a o = 50 wing,
the roll rate produced as a result of the ailerons input in Fig. 6.3a is 2.2 % below the
converged values (obtained for M = 12).

Fig. 6.4 shows the roll attitude, measured at the hinge axis, and the side force,
Fy — normalised with respect to the steady level flight lift, L — achieved during the
manoeuvre for wings of stiffness parameters ranging between ¢ = 1 and ¢ = 50. In

first place, the lateral stability of a very stiff (¢ = 50) hinged wing with no dihedral

It is worth remarking that potential flow theory does not model control surfaces accurately [52].
Therefore, even a finer chord-wise panelling would not produce a substantial improvement of the model
fidelity.
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Figure 6.3: Ailerons deflection used for the study of the nominal rolling manoeuvre
performance of flexible wings and snapshots of wing response for ¢ =1 and o = 50.

and sweep is briefly discussed. As observed in both Fig. 6.4a and Fig. 6.4b, this is in
a neutral equilibrium position with respect to rolling: as the ailerons are retreated, the

wing stabilises around a roll angle of 38.6 deg, producing a side force Fy = 49 %L.
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Figure 6.4: Roll attitude and lateral force time history for an ailerons antisymmetric
deflection with different values of the stiffness parameter o.

As the wing becomes more flexible, however, three main effects can be observed. In
first place, the authority of the control surfaces is reduced: the lower o, in fact, the
smaller are the roll angle and the side force achieved during the manoeuvre (Fig. 6.4).
Due to the large side loads associated to the wing bending, however, while the drop in
roll attitude is as large as 25 % when going from o = 50 to o = 1, the loss of maximum
lateral force is just below 13%. In a second phase, a stabilising moment, which tends
to restore the original roll attitude, arises once the ailerons are retreated. Again, this
effect intensifies when deflections are larger: while the stiffer wing (o = 50) maintains a
constant side force at the end of the manoeuvre, the decay rate is as high as 23.7Ns~!
for the most flexible one (¢ = 1). For o = 1.1 and ¢ = 1.0, furthermore, the wing
in-plane bending/torsional mode is excited, leading to slowly damped oscillations of the
time history of the lateral force. In the remaining part of this section, all these effects are
discussed in more detail. In all cases, wake roll-up has been neglected and a prescribed

wake model has been assumed instead. Nonetheless, the error in lateral force prediction
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6.1. Rolling dynamics of very flexible wings

associated to this assumption is very small and never exceeds the 0.2 %.

The reduction in control authority is mainly due to large torsional deformations,
which is essentially a linear aeroelastic effect. Their negative impact is understood by
looking at wing loads during the manoeuvre. Fig. 6.5a compares the aerodynamic loads
3s into the rolling manoeuvre — when the ailerons are fully deployed and the rolling
rate is steady — along the span of a moderately stiff (o = 10) and a very flexible (¢ = 1)
wing. To allow for a fair comparison, the force components are projected on the body
frame A. The sudden change in lift per unit span produced by the ailerons deflection is
considerably smaller for o = 1, thus reducing the net rolling moment with respect to the
rigid wing. The effect is caused by adverse torsional deflections. These are observed in
Fig. 6.6a, where the y component of the Cartesian rotation vector at the tipsof a o = 1.1
wing is used to quantify the amount of torsion. Also the center wing load distribution
acts against rolling (Fig. 6.5a): this effect is, however, associated to the wing roll rate.

Large bending deflections have a small impact in reducing the control authority.
This is connected to the fore-shortening effect [71]: as bending increases, the wing tips
get closer to the axis of rotation, thus reducing the ailerons moment arm. Asymmetric
wing deflections, however, amplify this effect. During rolling, in fact, the right wing
(moving downwards) stretches up, as the bending load decreases. On the other hand,
the port wing (which also experiences a small reduction in loads due to the decrease in
effective angle of attack associated to the rigid-body rotation) maintains a larger bending
and, therefore, a stronger fore-shortening effect. The resulting asymmetry is shown in
Fig. 6.6b for a ¢ = 1.1 wing. Finally, it is worth noticing that in this configuration the
reduction in control authority occurring in the more flexible wings is partially stemmed
by the gravity force. For low values of o, in fact, the wing center of mass is raised above

the axis of rotation, hence gravity provides a positive contribution to roll — see also
eq. (6.2).
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Figure 6.5: Comparison of loads distribution at different times of the nominal rolling
manoeuvre for wings having a stiffness of o = 1 and o = 10.

The stabilising rolling moment observed in Fig. 6.4 once the aileron deflection is

returned to zero is also connected to the bending deformations, which, effectively, give
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Figure 6.6: Tip bending deflection (normalised by the semi-wing span) and torsion
during the nominal rolling manoeuvre for a wing of stiffness parameter o = 1.1.

the wing a dihedral angle. As the axis of rotation is not aligned with the air stream, the
sections of the starboard wing, moving downwards, will have a higher angle of attack than
those of the left wing. This is observed in Fig. 6.5b, where the span-wise aerodynamic
load distribution at time ¢ = 6 s, i.e. when the ailerons are not longer deflected, is shown.
While the stiffer wing shows a symmetric loads distribution, the flexible one has higher
lift on the right side. It is worth underlining that this effect would also be observed
on a rigid wing with dihedral angle, but would disappear if the wings rotate about an
axis parallel to the free air stream velocity. Asymmetric deflections also increases the
magnitude of the stabilising moment. As seen in Fig. 6.6b for ¢ = 1.1, as the wing rolls
back (t > 4s), its right side remains more stretched. This, together with the damping
effect produced by the rolling rate, guarantees a higher local angle of attack than on the
left wing.

During the second phase of the manoeuvre, torsional deflections do not produce
significant differences in local angle of attack between left and ring wing (see Fig. 6.6a,
t > 4s). The time histories of the tip torsion show, however, that for o = 1.1 in-plane
bending/torsional mode are excited with a frequency of oscillations of around 1.05 Hz.
Vibrations are significantly stronger on the left wing (moving upward). Here, in fact,
bending deflections are larger: the frequency of the torsional mode is, therefore, reduced
[67, 181], and the torsion/bending coupling is facilitated. Contrarily, on the right wing,
vibrations are smaller amplitude and damp faster (Fig. 6.6a and 6.6b). As observed in
Fig. 6.4b, the left wing vibrations have an impact on the manoeuvre, as they cause the
lateral force to oscillate for ¢ > 3s. For ¢ = 1.1, the wing has bent quite significantly,
hence the changes in aerodynamic force produced by the local changes of angle of attack
from wing torsions directly translate into variations of the overall lateral force, Fy .

Overall, the reduction in control authority observed in very flexible wings can be
mainly attributed to the wing torsion, which is a linear aeroelastic effect. Geometrical

nonlinearities from the wing bending may also have an important impact on the rolling
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6.2. Roll Dynamics using elastified stability derivatives

dynamics. In particular, the effective dihedral associated to large bending of the very
flexible wings produces asymmetric changes of the local angle of attack between left and
right wing. Hence, if the axis of rotation is not aligned with the flow speed, a stabilising
moment is observed even in absence of side-slip. Also, as the wing bends there are
larger bending/torsional couplings, which results in more complex (“instantaneous”)

mode shapes.

6.2 Roll Dynamics using elastified stability derivatives

To assess the importance of geometrically-nonlinear effects in the aeroelastic description,
a simplified model of the flexible-wing dynamics has also been assembled using elastified
stability derivatives [3, 60]. This will be referred to as elastified flight-dynamics model
(EFDM). As the studies presented in Sec. 6.1.3 are based on a hinged wing model, the
EFDM will only address the wing roll dynamics. The approach can be, however, similarly
extended to include other rigid-body degrees of freedom. The theoretical development
of the EFDM model is presented in Sec. 6.2.1, while in Sec. 6.2.2 the wing responses
predicted through this description is assessed against the full aeroelastic solution of
Chap. 2.

6.2.1 Elastified flight-dynamics model

As shown in Fig. 6.7, the attitude between the body attached FoR A is expressed with
respect to the inertial frame G through the angles (0, ®) associated, respectively, to a
pitch and roll rotation. The free stream velocity vector, Uy, is parallel to the X axis of
the G frame and the wing position is identified through the unit vectors ¢ and 7, which
are, respectively, tangent and perpendicular to its root chord. The wing is hinged so as
to roll about the = axis of body attached FoR A, while its pitch attitude is fixed. Note
that in this set-up the free stream velocity has no side-slip. This would be accounted
for by including yaw rotations, W, to the velocity vector, thus retrieving a description
based upon a triad (©,®, V) for the rotation between wind and body attached axes
[157]. However, this is not considered here.

For a given free-stream dynamic pressure oo = 1/2p5U2, (Where p is the air den-
sity), under the hinge kinematic constraint (@ = 0) and neglecting structural dynamic

effects (1) = 0), the wing roll dynamics is dictated by

Ixﬁc(ﬁ(p))(i) = Mgz(@7 ‘I’ﬂ?(p)) + Max(@7 (I)7 ‘i’75L75R,?7(P)) (6'1)

where Mg, and M,, are the x components of the moments produced, respectively, by
gravity and aerodynamic forces and I, is the wing inertia about the x axis. In general,
all terms in eq. (6.1) will depend on the wing shape, defined here by the displacements

and rotations, m, along the wing reference axis. The parameters determining these have
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Chapter 6. Optimal manoeuvres with very flexible wings

been collected into the vector p = (0, @, ®, 8y, BRr)-

Geometrically-nonlinear effects linked to gravity forces also need to be quantified.
While flight-dynamics models do not commonly account for them, these are here included
for improving the accuracy of the EFDM description when large wing deflections occur.

These, in fact, shift upwards the wing center of mass, hence a moment

My, (0,®,m) = gcos© [S;(n)sin® — Sy (n) cos P (6.2)
where
b/2
Si= [, ,m Ralonie) ds (63)
—b/2

is generated about the hinge axis, x. In eq. (6.3), the integration is extended over the
wing span, b, and m is the structural density. Ra,(s,n) refers to the components of the
wing position at the curvilinear coordinate s (in the body-attached frame A, Fig. 2.1).
This is computed starting from the positions and rotations of the FEs discretising the
wing, n7. Therefore, Sy, and S, are proportional to the position of the wing centre of mass
along the y and z axis of the body frame A, respectively. In particular, S, # 0 only
if wing deflections are not symmetric, while S, increases as large bending deflections

occur.

The aerodynamic rolling moment M,, in eq. (6.1) depends upon the control surfaces
deflections, (8r, and Bgr), the wing roll rate @ and shape, n. Depending on the wing
design and flight condition, a large wing dihedral may be produced. In this case, since
rolling does not happen about an axis aligned along the free stream velocity, the local
changes of angle of attack at the wing cross-sections will not be symmetric along the
span, thus adding a new contribution to the roll dynamics. Consequently, a further

dependency of M,, on the roll attitude, ®, has to be included.

The aerodynamic moment in eq. (6.1), M,,, is computed for a given set of flight

parameters p* — to which corresponds a certain wing shape n(p*). The moments are

Yy
Y
Uso
7>, .
< ()
X

elastic wing

Figure 6.7: Definition of frames of references used for the flight-dynamics model
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6.2. Roll Dynamics using elastified stability derivatives

then linearised around p* as

Muz = Map(p*,m(p%)) + goocb® Carp, (P, 1) Ap; (6.4)

where the stability and control derivatives with respect to the flight parameter p;, with
i = 1,...,5 are obtained here using finite-differences in the full aeroelastic model of
Chap. 2, but other estimates may also be used. Each derivative Cy, depends on the
wing shape, 7, associated to the perturbed term in eq. (6.4). For stiff airframes, zero
deflections may be assumed, while static aeroelastic effects can be captured by setting
1 to be the deformed wing shape at the flight point p*, i.e. 7 = n(p*). To account for
aeroelastic effects linked to the variations of the i-th flight parameter, Ap;, stability and
control derivatives are evaluated at 71 = n(p; + Ap;). Following this approach, elastified
derivatives are obtained through finite differences on the full aeroelastic model. In the
next section, the EFDM model will allow for a further insight into the physics of lateral

manoeuvres and to quantify geometrically nonlinear effects.

6.2.2 Elastified stability derivatives

Using the above description, a simplified EFDM of the hinged flexible wings of Sec. 6.1 is
built by linearising the aerodynamic moment around the steady level flight equilibrium
position p* = (0*,0,0,0,0), where ©* is prescribed as shown in Fig. 6.1a. To populate
eq. (6.4), the wing stability derivatives are evaluated around p* by finite differences on
the nonlinear aeroelastic model of Chap. 2 while allowing for large deflections.

Fig. 6.8 shows the stability derivatives measured when including (elastified) or not
(rigid) the effect of elastic deformations — hence, with reference to eq. (6.4), when
evaluating the perturbed moment assuming n = n(p*) and 1 = n(p*+ Ap), respectively.
Note that these correspond to the same lift but different angles of attack (Fig. 6.1a).
As expected, the most important terms are the control derivative Cj, and the damping
term C', associated to the roll rate of change . The derivative associated to the
roll attitude C)y, was, instead, found to be relatively small, yet non-negligible, for very
flexible configurations. This term introduces the restoring moment for wings of low o
value. The damping coefficient associated to the roll rate, C,, has an almost 50 %
reduction when going from a ¢ = 50 to a ¢ = 1 wing, but no major difference is
observed when aeroelastic corrections are included, meaning that this contribution is
mainly connected to the large bending deflections of the wing in steady level flight.

While Cy,, and Cyy, do not show significant variations when allowing for aeroelastic
corrections, however, the control authority, Cps,, is drastically reduced as the wing
flexibility increases. As discussed in Sec. 6.1.3 this important effect is mainly driven by
the adverse twist produced by the ailerons (Fig. 6.6a). The small drop of the rigid Cyy,
(around 5% when passing from a 0 = 50 to a 0 = 1 wing), results, instead, from the

fore-shortening effect. Although in the EFDM the rolling moment generated by gravity
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Chapter 6. Optimal manoeuvres with very flexible wings

is computed exactly via eq. (6.2), the term

1 oM,
Ch, = 92
Mo = qooch® 0O

(6.5)

has also been included in Fig. 6.8 to show that, despite the wing roll axis not passing
through its center of mass, gravity has little importance in these cases. Also, the elastified
Ch, trend overlaps with the rigid one, proving that changes of I, Sy and S, in eq. (6.1)
and (6.2) are here almost negligible.
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Figure 6.8: Rigid and elastified stability derivatives for wings of different flexibility, o,
around a level flight equilibrium point.

Substituting the elastified stability derivatives of Fig. 6.8 into eq. (6.1) and (6.4)

leads to the following equation for the hinged wing roll dynamics:
Ls® — gooch? (CM(F@ + C’Mq)@) — Myp(®) + goocb®Car, (1) (6.6)

where M, is computed according to eq. (6.2). In order to compare the predictions of the
EFDM model against the results obtained through a full aeroelastic analysis (Sec. 6.1.3),
however, the lateral force, Fy, is also required. This is obtained as a post-processing
step once eq. (6.6) is solved with respect to ®. To this aim, the vertical force in the body
frame A is assumed to be proportional to the wing root angle of attack, c. At each roll
attitude, « is given by X )

a(®) = arctan (uoon(CI>)> (6.7)

where ¢ and 7 are the unit vectors parallel and normal to the wing root chord (Fig. 6.7)

and U is aligned with the free-stream velocity. All quantities are projected in G

coordinates, hence only ni depends on the roll angle as the wing rolls about ¢é. Scaling

and rotating the steady level flight lift, L, allows to express the lateral force in the
. a(P)

Fy =sin®d——=1L 6.8

y =sin®— 0) (6.8)

where «(0) = ©* is the wing root angle of attack at the beginning of the manoeuvre

inertial frame G as
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6.2. Roll Dynamics using elastified stability derivatives

(Fig. 6.1a).

In Fig. 6.9 the lateral force, Fy, predicted by eq. (6.8) as a function of the roll
attitude, is compared against the one resulting from the rolling manoeuvres presented
in Fig. 6.4 and computed via a full aeroelastic analysis. The differences between a very
flexible (o = 1) and a very stiff (o = 50) wing are very small, although eq. (6.8) does not
capture the small hysteresis observed for ¢ = 1, which are mostly due to changes in wing
inertia due to the large displacements. In this case, in fact, due to the large bending,
the extra aerodynamic load produced by a deflection of the ailerons contributes to the
lateral force even when the wing is close to its steady level flight configuration (® — 0,
Fig. 6.1b). This effect is also observed in the lateral force time histories in Fig. 6.4b

around t = 1s, and vanishes for large o as the wing dihedral diminishes.
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Figure 6.9: Total lateral force, expressed as a function of roll attitude through the
analytical relation (6.8) and through a full aeroelastic analysis, for a very flexible (¢ = 1)
and a stiff (o = 50) wing.

The wing response to the antisymmetric ailerons deflection in Fig. 6.3a can now
be approximated using the elastified flight-dynamics equations (6.6) and (6.8). The
comparison against the nonlinear aeroelastic solution of Sec. 6.1.3 is shown in Fig. 6.10
for o = 1.1 and o = 50. As expected, when geometrically-nonlinear effects are negligible
(o = 50), both models are in excellent agreement. As these become important, however,
some differences can be observed, mostly during the second phase of the manoeuvre (t >
4s). Fig. 6.11 shows the contribution to the total moment for o = 1.1 from each term in
eq. (6.6). During the initial phase of the manoeuvre (ailerons fully deflected, t < 45s), the
most significant ones are the ailerons input and the roll rate damping. The good match
against the nonlinear aeroelastic response shows that the impact of the adverse torsional
deformations — produced by the deflection of the control surfaces (Fig. 6.6a) — is well
capture through the elastification of the Cy, derivative. Importantly, this also proves
that this effect remains predominantly linear despite the large changes in wing shape
occurring during the manoeuvre (Fig. 6.6b). Also the roll rate damping is well estimated.
As the aeroelastic correction only accounts for instantaneous geometry changes, it is clear

that the nominal manoeuvre for this configuration is slow enough for aeroelastic effects
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to remain quasi-stationary.
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dynamics model and full aeroelastic analysis.
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Figure 6.11: Decomposition into the terms appearing in eq. (6.6) of the total rolling
moment for ¢ = 1 under the aileron deflection defined in Fig. 6.3a.

For t > 4 s the restoring moment associated to the roll attitude becomes predominant,
while the impact of gravity is rather limited (Fig. 6.11). In the EFDM description,
however, this is over-predicted, leading to a growing error in the roll response (Fig. 6.10a).
The elastification of the Cyy, derivative, therefore, does not fully capture the geometrical
nonlinearities associated to this phase of the manoeuvre, namely the asymmetries in
wing bending deflections and the resulting changes of local angle of attack (Sec. 6.1.3).
Regarding this, it is worth recalling that the aeroelastic correction has little effect on
Cu, (Fig. 6.8), as it only accounts for the static effects. The small inconsistency between
the EFDM and the full aeroelastic prediction, therefore, indicates that the coupling
between rigid and flexible dynamics — only captured by the latter model — becomes
more important in this phase.

Overall, the EFDM is seen to give a good approximation for the rolling dynamics
even for very flexible wings. The main drawback of this simplified description is clearly

that no structural dynamics is captured; for instance, the oscillations of lateral force
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6.3. Optimal control of flexible wings

linked to the wing torsional/bending dynamics are lost (Fig. 6.10b). When seeking
optimal manoeuvres on very flexible wings, this will imply severe constraints on actuation

bandwidth that may limit performance, as will be seen in the next section.

6.3 Optimal control of flexible wings

Results in Sec. 6.1.3 have shown that, even for rather simple aileron commands, the
response of very flexible wings can be quite involved. The task of scheduling aileron
deflections becomes, therefore, more elaborate, especially when the aim is to identify
manoeuvres for best performance under a given metric. In this section they will be
obtained from the solution of an optimal control problem. In Sec. 6.3.1, time histories
of aileron commands obtained through this approach will be compared against those
identified using the simplified elastified flight-dynamics description. This comparison will
assess the single-shooting based framework and the relative importance of geometrically-
nonlinear effects and structural dynamics when designing manoeuvres with very flexible
wings.

When using the single-shooting approach, the best-performing rolling manoeuvres
will be obtained as a solution to the optimal control problem (3.15). For the studies
presented in this section, in particular, the control input is provided by the left and right
wing aileron deflections, hence w(t) = {SL(t), Br(t)}. Defining a rolling manoeuvre for
a flying wing typically requires a trade-off between competing performance objectives,
hence leading to an inherently multi-objective problem. In order to recast this into a
problem of the form (3.15), the cost function, I, is scalarised and expressed as a weighted

sum of multiple objectives, I;

I=) w; (6.9)

In all the study proposed, the objective to roll the wing until a target lateral force Fr
— equal to the 40% of the steady level flight lift, L — is produced. Two variations
of this manoeuvre are considered. Firstly, the focus is in rolling the wing as fast as
possible while minimising wing vibrations and control effort. This formulation, which
requires dividing the manoeuvre into segments, is used in for assessing the single-shooting
framework in Sec. 6.3.1 and discussed in more detail in Sec. 6.3.2. A second study will
instead investigate strategies to compromise large gains in lateral force with a moderate
lift loss (Sec. 6.3.3). In both cases, the deriving optimisation problem is inherently
multi-objective, as a trade-off between conflicting requirements is necessary (namely
short transient vs. low vibrations and large lateral force vs. low lift loss). This aspect
is expressed in the optimisation problem by defining the cost function I as a weighted
sum of multiple objectives, eq. (6.9). The impact of the wing flexibility on the optimal
actuation is also investigated by defining the manoeuvre for wings of different stiffness

parameters o.

135



Chapter 6. Optimal manoeuvres with very flexible wings

All wings are again assumed to fly at a speed of 30ms~! and their pitch attitude
is adjusted so as to produce the same lift, L, in steady level flight (Fig. 6.1a). In all
the optimisation studies the ailerons are initially set to zero angle and, unless otherwise
stated, this has been parametrised using 2 control points per second, thus achieving
a maximum nominal excitation frequency fi.e = 1Hz. For the most flexible wings
(0 < 1.1) this resolution is enough to capture the first bending (around 0.3 Hz) and in-
plane bending plus torsional mode (around 1 Hz). Realistic travel limits and a maximum

rate of deflection are ensured by enforcing:

|ﬂ* (t) | < ﬁmaaz

) _ for te[0,T] (6.10)
Maximum travel limit and rate of deflection are set to be B4 = 10deg and Bmm =

15degs™!, respectively. Similarly to what has been done in Sec. 4.2, a path constraint
|®(t)| < 90deg (6.11)

has also been enforced on the wing roll attitude: this avoids unrealistic roll angles and

indirectly speeds-up the optimisation convergence by reducing the design space size.

6.3.1 Assessment of the optimal control approach

In this first study, aileron commands are constrained to be antisymmetric (51, = —fg)
and the optimal control description is achieved decomposing the rolling manoeuvre into
two segments. During the initial, transient, stage (t < T%), the control is asked to move
the system from one equilibrium point (steady level flight) to another (wing at constant
roll attitude): the aim is to achieve this as quickly as possible, hence no penalty is
imposed on the amount of actuation required. In the second segment (¢ > T%), the main
objective is to stabilise the wing maintaining the lateral force constant. During this
phase a penalty is associated to the control surfaces rate of deflection, A. Importantly,
this aims to guarantee not only a cheap actuation strategy, but also that the control
leads the system towards a steady state (wing rolled with B = 0). Using a quadratic
norm to measure the gap between the instantaneous lateral aerodynamic force, Fy, and

the target force, Fr, the cost function, I, is therefore defined as:
Ts T .9
I= / wr B (t)?dt +/ (wSE(t)2 + wpA(t) ) dt , E(t)=Fy(t)— Fp (6.12)
0 s
The weights in eq. (6.12) depend on the type of control being sought, namely how
fast the response should be, how important it is to reduce vibrations during the second

stage and which level of actuation can be accepted. These aspects will be discussed in
Sec. 6.3.2. For this initial study, these are set to be wp = 1074 N~2s7!, wg = 103wy, and
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wp = 5 x 1072 deg~?s, which were chosen after a preliminary investigation to ensure that
the integral terms in eq. (6.12) have comparable magnitude. In particular, a relatively
large weight is associated to the lateral force gap, E, to reduce the oscillations of this
force durign the second segment of the manoeuvre. The manoeuvre is simulated for a
total time T' = 15, while the time-step is set according to eq. (2.60). The time allowed
for the transient stage, T, could be potentially defined as a result of the optimisation
itself. However, this was not necessary here. From eq. (6.12), in fact, it is expected
that during the initial part of the manoeuvre the control will aim to roll the wing at the
maximum rate, hence Ty could be estimated from the wings responses to a prescribed
control input in Sec. 6.1.3. In particular, this was fixed to be Ty = 5s and Ty = 45 for
o = 1.1 and a o = 50, hence being inversely proportional to the wings control surfaces

authority.

A reference input can be easily derived by inspection using the simplified flight-
dynamics description introduced in Sec. 6.2.1 and 6.2.2. At the beginning of the ma-
noeuvre, ailerons are deflected at their maximum rate and to their maximum amplitude
(no penalty is enforced on the actuation), so as to roll the wing as fast as possible. The
roll attitude required to produce the target lateral force, Frr, can be obtained through
eq. (6.8): once this is known, the time for which the ailerons are fully deflected can be
tuned. Finally, solving eq. (6.1) for steady-state conditions provides the aileron inputs
required to stabilise the wing roll — note that these are kept constant to minimise the
penalty term in eq. (6.12). The time histories provided by this approach for o = 1.1 and
o = 50 are shown in Fig. 6.12a. Note that the ¢ = 1.1 control input has been derived
also for maximum nominal actuation frequencies, fyqz, below 1 Hz. This parameter, in
fact, determines the maximum rates 6 and ﬂ on the controls (Sec. 3.3) and, thus, allows

to regulate how strongly the wing structural dynamics is excited.

The nonlinear aeroelastic responses to the input in Fig. 6.12a is presented in Fig. 6.12b
and 6.12c in terms of wing roll attitude and lateral force produced. These results show
that, overall, the key features of the wings dynamics are always captured. The ailerons
have more authority on the rigid wing, hence less actuation time is required. For ¢ = 1.1
the full deflection is required for a longer time and a nonzero angle is necessary at the
steady state to cancel the stabilising rolling moment produced by the wing dihedral
(Sec. 6.1.3). The control input generated for o = 50 is appropriate to reach and main-
tain the target lateral force Fr, as the EFDM description approximates well the dyna-
mics of stiff wings. Despite the aeroelastic corrections, on the other hand, on a very
flexible wing (0 = 1.1) the ailerons do not stabilise the wing around the correct roll at-
titude (Fig. 6.12b) and the lateral force is 12 % larger then required at the steady state
(Fig. 6.12c). This reflects the findings of Sec. 6.2.2, which showed how the EFDM model
loses fidelity in the second part of the manoeuvres, when the geometrical nonlinearities

linked to the asymmetries between left and right wing deflections become relevant.

Importantly, when the nominal excitation frequency is above 0.5 Hz, the lateral force
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Figure 6.12: Reference anti-symmetric actuations and aeroelastic response for wings
different stiffness. The control inputs have been derived for different maximum excitation
frequency, faz, based on the EFDM description.

Fy also has a slowly damped oscillatory behaviour, which reflects the presence of wing
vibrations. As observed in Fig. 6.13, where the time histories of the wing tips hori-
zontal position and torsional angle are shown, these are caused by the in-plane bend-
ing/torsional mode becoming excited. As the EFDM includes no information on the
wing vibrations and the actual frequencies vary as the wing bends, rate limits should
be introduced in the definition of maneouvres with this simplified descriptions. This
requires bounding both B and B to reduce the frequency content of the control input, as

shown in Fig. 6.12a.

Finally, the reference actuations provided by the EFDM description are compared to
those obtained through eq. (6.12) in Fig. 6.14. The corresponding nonlinear aeroelastic
responses are included in Fig. 6.15. For the very stiff wing (¢ = 50), the aileron input
obtained via single shooting correlates very well with the reference case and, therefore,
the aeroelastic responses are also in excellent agreement. The only difference arises at
t ~ 3.5s (see Fig. 6.14), when the single-shooting solution changes sign. While this
control diminishes the time required for the wing to settle around its steady-state roll
attitude, the reduction of the cost function in eq. (6.12) is minimal (below 0.1 %) and, in

fact, no relevant impact on the lateral dynamics is observed (see Fig. 6.15). As expected,
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Figure 6.13: Details of the o = 1.1 wing full aeroelastic response to the ailerons input
in Fig. 6.14.

“elastification” of the stability derivatives is an adequate, and computationally cheap,
approximation for the dynamics of stiff wings.

As no feedback regulator is employed in this model, in order to avoid structural
vibrations the maximum actuation frequency of the o = 1.1 reference input needed to
be reduced from 1Hz to 0.5 Hz (refer to both Fig. 6.12 and Fig. 6.13), thus cutting the
maximum 8 and J rates of 50 % and 75 %, respectively. This, however, was not required
for the control input derived via a full aeroelastic solution, which, therefore, reaches
the target lateral force, Fr, considerably faster — the time required to produce 95 % Fr
is, for instance, reduced of 16.4%. Lateral force and roll attitude are also stabilised
with great accuracy (Fig. 6.15): in this case, in fact, the wing structural dynamics is
well captured and during the optimisation the aileron input frequency content can be
adjusted accordingly (Fig. 6.14). As a result, the bending and torsional oscillations
arising on the left (moving upward) wing are reduced without having to impose rate
limits (Fig. 6.13). Interestingly, as the ailerons movement is constrained to be anti-
symmetric, a small level of vibration is generated on the right wing. This, however,
can be further damped allowing the control surfaces to move independently, as done in
Sec. 6.3.3.

Overall, optimisation on the full aeroelastic description managed to overcome the
limitations of the elastified flight-dynamics model. In first place, this is higher fidelity
and accounts for geometrical changes occurring during the manoeuvre: while negligible
for stiff wings — where, in fact, the EFDM approximation is excellent — these have been
shown to be relevant for very flexible ones. Most importantly, building the open-loop
control upon a full aeroelastic description allows to consider more aggressive, and better
performing, actuation input. The EFDM model, in fact, can not account for the wing
elastic dynamics and how this interacts with the rigid dynamics. As a result, for o0 = 1.1
the ailerons input based on this description can lead to wing vibrations, strong enough
to be observed in the Fy time history. When using a purely flight-dynamics description,

therefore, the actuation frequency must be bounded in the frequency domain, so as not

139



Chapter 6. Optimal manoeuvres with very flexible wings

12

10
8
g
g6
& 4 .
= AL N SO PIIE BLIC I SLITUNE PRI ST
§ 2
=
3o
-2
° Optimal o =1.1 —— Optimal =50
-4 ---e--- Reference ¢=1.1 ---»--- Reference o=50
0.0 25 5.0 75 10.0 125 15.0
time [s]
Figure 6.14: Optimal anti-symmetric actuations 5, = —fg for wings of different stiffness

obtained via single-shooting (using a full aeroelastic model) against the reference cases
(based on the EFDM description).

35
0.5]
30 — @00 0= O ® - -0
04 IS TSNS,
525 4.?—17
3 e
=20 o 03 el 0.42
2 > 3 o-e
()] Cad @ ‘-ﬂ'
S 15 =02 d ¢ 0.40 -~ s
= g : s o~ &°
o \ g
=10 0.1 A I
3 4 5 6
5 ¢ —o— Optimalc=11  —+— Optimal 0 =50 0.0 e o— Optimal s=1.1 —— Optimal 0 =50
8" ---e--- Reference g=1.1 ---»--- Reference ¢ =50 ’ ---e--- Reference oc=1.1 ---»--- Reference o=50
8.0 2.5 5.0 7.5 10.0 125 15.0 0.0 2.5 5.0 7.5 10.0 125 15.0
time [s] time [s]
(a) Roll attitude (b) Side force normalised with respect to the

total lift at t = 0s

Figure 6.15: Wings response, computed through a full aeroelastic analysis, to the ailerons
input in Fig. 6.14.

to excite lowly damped structural modes. This limitation becomes even more strict as
the original wing shape is altered during manoeuvring and the natural frequencies of its
structural modes change. While structural vibrations could also be addressed through
feedback control, from a MDO perspective it is clear that even this solution is not likely
to be optimal, as manoeuvre identification and vibrations control should be addressed
contemporary [123]. Instead, optimal control based on a nonlinear aeroelastic description
can explore scenarios in which structural vibrations may occur during manoeuvring,

which is a realistic hypothesis for novel, lighter and lighter, airframes [182].

6.3.2 Trade-off between fast and smooth wing response

In the previous section, a segmented formulation has been chosen for defining the cost
associated to the rolling manoeuvre, eq. (6.12). During the second segment, the actuation
is penalised (wp # 0) and a larger weight, wg = 103w, is associated to the lateral force

error E = Fy — Fr (segmentation). This cost function ultimately reflects a trade-off
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between having a fast response during the first stage of the manoeuvre and an accurate
lateral force tracking in the second phase. This concept is further investigated now for a
very flexible wing (o = 1.1). To this aim, the optimal time histories of aileron commands
have been computed when, respectively, removing the actuation penalty — i.e. setting
wp = 0 while keeping ws = 103wy in eq. (6.12) — and dropping the segmentation
hypothesis — i.e. assuming wg = wr as wp # 0. The resulting aileron input, and
the associated wing responses, are compared to those obtained employing a segmented
formulation with penalty in Fig. 6.16.

When equal weights are applied to the transient and final stages of the manoeuvre
(no segmentation, wg = wr), the most aggressive control is generated. The ailerons,
in fact, are deflected to their maximum for a longer period (Fig. 6.16a), leading to a
On the other hand, however, Fy

overshoots and oscillates around the target lateral force value, Frr, as the wing vibrates

faster increase of the lateral force, Fy (Fig. 6.16b).

during the second segment of the manoeuvre. The zoom-in in Fig. 6.16b, in particular,
highlights the small-scale effects associated to the structural dynamics from the large-
scale flight mechanics response: while small amplitude, oscillations are not-negligible.
This behaviour occurs as the optimiser minimises the only relevant contribution to the
cost associated to the manoeuvre, namely the error accumulated during the transient
stage (t < Ts = 5s). This reduction can be observed in Fig. 6.17a, where the kernel of
the cost integral in eq. (6.12)

wr (Fy (t) — Fr)? t<T,

k(t) = .
W wr (Fy (t) — Fr)® + wPB(t)Q

(6.13)
t>T,

is compared against the one associated to aileron input and wing response obtained
through a segmented formulation. From the same figure it can be observed that, as a
low weight is associated to the error £ = Fy — Fp, the small amplitude oscillations of Fy

for t > 5s do not produce relevant increases to the integral kernel. At the optimiser level,
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manoeuvre.

therefore, no advantage is seen in damping the wing vibrations. As shown in Fig. 6.17b,
on the other hand, a non-negligible error would be produced if a segmented formulation
was used, hence explaining why a segmented formulation allows to maintain the lateral
force, Fr.

So far it has been shown that, if the weight associated to the lateral force error
accumulated during the second phase of the manoeuvre (wg) is large enough, wing
vibrations are controlled whether the actuation is penalised or not (Fig. 6.16b). However,
the control surfaces time histories in Fig. 6.16a show that only when a penalty is also
enforced on the actuation the system also tends to a steady state. In this case, in fact,
not only Fy but also the aileron commands reach a constant value, settling around
61, = —PBr = 2.6 deg. Otherwise, undamped, small amplitude, oscillations appear. This,
in particular, reveals that multiple solutions exist and that the penalty term enforced on
the rate of actuation allows to select, amongst them, the one compatible with a steady

state.

6.3.3 Unconventional manoeuvres - combining lateral and vertical dy-

namics

The versatility of the optimal control approach allows us to investigate also unconven-
tional actuation strategies and gain a better understanding of the limit performance of
very flexible wings. In order to illustrate this, the rolling manoeuvre is reformulated
for exploring the trade-off between achieving a target lateral force and limiting the lift
loss associated to rolling. This could also be obtained by increasing the flying speed or

the vehicle pitch attitude, but here ailerons, and asymmetric wing deflections, will be
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exploited to produce additional lift. This leads to the following cost function

T
I= / [wy (Fy (t) — Fr)? +wy (Fz(t) — L)ﬂ dt (6.14)
0

where the objective is to minimise the gap in lateral and vertical force. Their relative
importance is weighted through wy = 1074 N~2s7! and wz = 0.5wy; no other term (e.g.
actuation penalty and/or segmentation) has been added in order to keep the problem
simple. The manoeuvre is initially defined and analysed for a wing of intermediate
stiffness (o = 1.5): in a first case, anti-symmetric aileron deflections are enforced, while
in second one these are allowed to move independently. The optimal ailerons input
obtained, and the corresponding time histories of lateral and vertical aerodynamic forces,

are shown in Fig. 6.18.
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Figure 6.18: Optimal aileron inputs, and wing response, associated to the lift-constrained
rolling manoeuvre of a ¢ = 1.5 wing for anti-symmetric and independent actuation.

During the initial part of the manoeuvre (¢ < 2.5s), the cost in eq. (6.14) is dominated
by the lateral force error, Fy — Fp: even when ailerons are allowed to move independently,
therefore, these are deflected in opposite directions and to their maximum amplitude,
so as to produce the largest achievable rolling moment (Fig. 6.18a). As a steady state
is approached, however, two considerably different configurations are reached. When
control surfaces deflections are enforced to be anti-symmetric, their amplitude at the
end of the manoeuvre is uniquely determined: in fact, for a given roll attitude, there
exist only one amplitude 8, = —fr capable of stabilising the wing — i.e. to counteract
the rolling moment associated to the wing dihedral (Sec. 6.1.3). As a result, the trade-
off in eq. (6.14) is achieved by reducing the roll angle — and the lateral force, Fy —
so as to increase the lift force (Fig. 6.18b): at the steady state these are Fy = 93 %L
and Fz = 88 %L. It is worth noticing that these values directly depend on the relative
weights between wy and wy.

If the control surfaces can be moved independently, instead, once the wing has been
rolled (and, hence, the error term associated to the lateral force minimised), both ailerons

are deflected downwards, so as to increase the local aerodynamic force. As a result, a
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larger wing dihedral is produced. This is shown in Fig. 6.19b by comparing the wing
deformed reference line at the end of the manoeuvre — and the corresponding aerody-
namic load distribution — to the one obtained with anti-symmetric aileron deflections.
In this configuration, the lateral loads associated to the wing curvature can be exploited
efficiently. The left wing, which is almost aligned with the horizontal direction, provides
a major contribution to the total vertical force, while the right wing — whose tip has
an angle of 56 deg with respect to the horizontal line — mainly generates lateral force.
As a result, from ¢ ~ 6 the full target lateral force Frp is achieved without any lift loss.

It is worth remarking that the, due to their large surface area, ailerons not only
increase the wing curvature, but they also provide an important contribution to the
total aerodynamic force (Fig. 6.19b) and maintain the wing attitude. At the end of the
manoeuvre, in fact, left and right control surfaces have a different deflection (Fig. 6.18a),
so as to counteract the stabilising moment associated to the wing dihedral. While the
key feature of this manoeuvre is that the wing shape is morphed, the deflections time
histories are also optimised: from Fig. 6.18a, for instance, it can be observed that the
right aileron is deflected to the maximum amplitude for a shorter time than the left
one, as a large change of incidence is required to reach its final position (at an angle of
approximately 5 deg).

The impact of the wing stiffness on the lift-constrained manoeuvre is finally inves-
tigated. To this aim, the performance, measured in terms of steady state lateral and
vertical force, of wings of different stiffness is compared in Tab. 6.3 for cases where

the control surfaces can be moved independently or anti-symmetrically. When enforc-

Wing stiffness | Anti-symmetric ~ Independent
Fy/Fr Fz/L | Fy/Fr Fz/L

oc=1.1 0.93 0.88 0.93 0.90
c=1.5 0.93 0.86 1.00 1.00
o =250 0.90 0.85 1.00 1.00

Table 6.3: Steady state performance of wings of different stiffness ¢ when allowing, or
not, the control surfaces to move independently. Note that Fp = 0.4L.

ing anti-symmetric commands, performance directly improves with the wing flexibility.
Here, a flexible wing (o = 1.1) shows increases above 3% of both lateral and vertical
force with respect to the stiff wing (0 = 50). Flexible wings can, in fact, exploit the
aerodynamic side loads associated to the large curvature (as shown in Fig. 6.1c) to limit
the lift losses associated to roll while still producing high lateral forces.

For ¢ = 1.5, it has already been shown that the target lateral and vertical forces
can be fully maintained with independent aileron commands. In this case, in fact, the
control can adjust not only the steady state roll attitude, but also the wing shape and the
aileron deflections. A similar result is obtained also when the wing is stiffer (o = 50):

as shown by the loads distribution in Fig. 6.19c, however, in this case the wing has
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Figure 6.19: Front view of the aerodynamic loads acting on a wings of different stiffness
parameter, o, at the end of a rolling manoeuvre performed using both anti-symmetric
and independent aileron commands.

no dihedral, hence only the (large) ailerons are used to compensate for the lift losses.
Results in Tab. 6.3 for ¢ = 1.1 underline, however, the existence of a critical value
of stiffness below which, regardless of the actuation strategy adopted (independent vs.
anti-symmetric deflections) the wing rolling performance is bounded and both lateral

and vertical forces are largely below the respective target values.

This phenomenon is associated to the fact that the control surfaces can not be de-
flected enough to compensate the deficit in vertical and lateral force without producing
an excessively large dihedral. To assess this, the roll attitude and steady-state forces
produced for o = 1.1 (tip displacement in steady flight over 40%) have been sampled in
Fig. 6.20a for different amplitudes of the deflections on left and right ailerons, 8; and
Br. In order to provide a term of comparison, the same has been done in Fig. 6.20b for
o = 1.5 (level-flight tip displacement just below 30%). In both figures, points A corre-
sponds to aileron deflections obtained at the steady state by solving the optimal control
problem in eq. (6.14). It is worth noticing that the space has been conveniently sampled
in terms of B, + Br and Br, — Br: the first term, in fact, is proportional the amount of lift
produced by the ailerons, while the second is linked to the lateral dynamics. This can
be more clearly observed in Fig. 6.21, where the 0 = 1.1 wing deformed configuration,
and the associated aerodynamic loads, corresponding to the points A, B, C' and D of

Fig. 6.20a have been compared to each other.
In both Fig. 6.20a and 6.20b the contour lines of the lateral force, Fy, are roughly

parallel to the 8 — Bg isolines, as roll attitude and lateral force are correlated. For the
o = 1.1 wing, however, also the lines of constant vertical force, Fz, are aligned along
the same direction. Starting from point A, therefore, a change in roll attitude (i.e. of
Br — Br) always leads to a decrease in either lateral (point B) or vertical (point C') force
(see also Fig. 6.21a and 6.21b). On the other hand, increasing the overall load acting
on the wing by deflecting the ailerons further down is also counter-productive (point D)
and an even larger effective dihedral is produced, such that the small lift gain on the
right wing is cancelled by the reduction of vertical force on the left wing (Fig. 6.21c).

Due to its similitude to ailerons reversal, this aeroelastic effect is here referred to as
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Figure 6.21: Comparison of the aerodynamic loads and wing deformed configuration of
representative points of the space (8, Sr) shown in Fig. 6.20a.

bending reversal: in the first case, in fact, a deflection of the control surfaces produces
unfavourable bending, while in the second one adverse twist. Bending-induced static
instabilities have also been reported, with respect to the forward-flight speed, on very
flexible flying wings [69].

As it has been seen, for very low wing flexibility deflecting the control surfaces pro-
duces an excessively large effective dihedral. Furthermore, lift increases are limited
by the adverse twist occurring along the wing span. A slightly higher wing stiffness
(o0 = 1.5), instead, allows to exploit the ailerons for compensating the lift gap: in
Fig. 6.20b, in fact, the vertical force, F, always increases with S; + Br and, as ex-
pected, the steady-state aileron commands predicted via single shooting (see also the
time histories in Fig. 6.18a) correspond to the intersection between the Fy = Fp and
Fz = L lines (point A in Fig. 6.20b). Therefore, there is a minimum level of bending
stiffness which is necessary to avoid bending reversal and achieve a given steady-state

rolling manoeuvre on a very flexible vehicle.
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Conclusions

This chapter will outline the main contributions of this dissertation. A critical summary
of this work is first reported in Sec. 7.1, while its key contributions are discussed in
Sec. 7.2. With respect to other works in nonlinear aeroelasticity, this research has been
highly exploratory, as it required a detour through optimisation and optimal control
theory. Its multidisciplinary nature can be viewed not only as its main point of strength,
but also as a potential source of weakness. While, in fact, this work may stimulate several
research questions, a large room for improving framework and methodology is left for

future researchers. Some recommendations on this point are, therefore, listed in Sec. 7.3.

7.1 Summary

A methodology to identify optimal manoeuvres with very flexible wings has been pro-
posed. To model their flight-dynamics a nonlinear aeroelastic description has been re-
quired. This has been obtained coupling a geometrically-exact beam model of the wing
with an unsteady vortex lattice description of its low-speed aerodynamics. To robus-
tify the time-integration process while containing its computational cost, a loosely cou-
pled scheme, in which the aerodynamic loads are based on an explicit prediction of the
structural displacements, rotations and velocities, is used for the aeroelastic solution.
Embedding this into an optimal control framework allows to obtain the control inputs
time-histories required to perform a desired manoeuvre from an optimisation problem.
This has been solved upon parametrisation of the control input and using a gradient-
based algorithm.

In the first part of the work, this implementation has been assessed for the control
of a very flexible actuated pendulum in vacuum and used to explore the co-design of
open-loop control and structural properties of this system. Due to the little amount of
literature available on the topic, exploratory studies aimed to identify key aspects of
the methodology. These addressed the impact on the process outcome of geometrically-

nonlinearities, the problem definition (i.e. the level of control authority) and the time-
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frequency resolution of the control action parametrisation. This latter, in particular,
was found to be the most relevant factor driving the design for both optimal control and

co-design.

This assessment has been carried out comparing optimal control actions of different
bandwidth, parametrised with both local (B-splines) and global (DSS) set of basis func-
tions. A transition region, in which the different reconstruction properties of splines and
DSS leads to a gap in the final achievable performance, was identified. Elsewhere a good
consistency across parametrisations has been found, particularly for low-medium levels
of actuation (and, thus, moderate nonlinear effects) while increasing the authority of the
control leads to multiple local peaks of resonance. A multi-resolution strategy has also
been proposed to speed-up the optimisation convergence in these non-smooth regions.
The effect of an increasing rigid-flexible body dynamics coupling and large amplitude
deflections have also been investigated. Overall, optimal control has been demonstrated
to capture and exploit the structural resonances, regardless of the level of nonlinear-
ity shown by the system — note, for instance, that as the pendulum undergoes large

deflections, its bending mode natural frequency decays.

In the co-design studies, the pendulum flexibility was allowed to vary while defining
the actuation law itself. We have shown that locking between structure and control
around the same resonance/excitation frequency prevents the exploration of large por-
tions of the design space during sequential design or when high bandwidth actuations
are employed. Lower bandwidth control actions, instead, allow exploring larger por-
tions of the design space, driving the structural design in regions where the control can
exploit the coupled rigid-flexible dynamics. While the portability of the approach to
more complex structural systems — e.g. whose dynamics is driven by more modes of
vibration — still requires a further assessment, these results have demonstrated the po-
tential of gradient based co-design in vibrations control and structural dynamics, even

for highly nonlinear problems.

Finally, the methodology has been used to identify optimal rolling manoeuvres for
a set of representative HALE aircraft wings in hinged configuration. The key features
of their rolling dynamics have been first investigated as a function of their structural
stiffness. When their flexibility is very high, adverse twist deformations — which are
a linear aeroelastic effect — appear as the ailerons deflect, thus reducing the control
authority. In addition to that, the wing dihedral associated to bending, as well as
the asymmetric displacements between starboard and port wing, produce geometrical
nonlinearities that diminish the damping associated to the roll rate while increasing
the wing stability. In all the studies the wings are aeroelastically stable but relevant
structural vibrations occur during manoeuvring. In particular, these were always found

to be asymmetric, with higher intensity on the wing with larger bending.

Using the single-shooting method, the trade-off between a number of performance

indices associated to the wing roll dynamics can be investigated. This has been made
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possible by identifying the manoeuvre in a multi-objective optimisation problem. Di-
viding these into segments allows to compromise a fast wing response with a low level
of subsequent structural vibrations (although not necessarily during the initial transient
dynamics, where they can contribute to increase performance). Independent ailerons
deflections and geometrical nonlinearities, instead, could be exploited to define uncon-
ventional manoeuvre objectives, hence leading to lateral force gains while limiting the
lift losses. Importantly, these investigations also pointed out specific handling quality
limitations of very flexible wings, such as bending reversal, which could otherwise be
identified only through an extensive sampling of different actuation scheduling strategies.

Overall, through relatively simple examples, it has been shown that optimal control,
based upon a nonlinear description of the flexible vehicle dynamics, can deal with the
complexity of these systems and also exploit very specific features of their dynamics.
Studies on the control of slender structures assessed the robustness of the approach,
which could successfully exploit geometrically-nonlinear effects (inertial coupling and
resonance under large amplitude vibrations) to improve performance. Under limited
structural dynamics, co-design can also enhance the active system and explore efficiently
the design space.

The numerical investigations on rolling manoeuvres, on the other hand, underlined
the advantages of a nonlinear aeroelastic description. As opposed to conventional flight-
dynamics models, scheduling is not required to account for geometrical changes, which
can instead be exploited to enhance performance. Optimal control, furthermore, also
addresses structural vibrations. Aggressive control strategies can, thus, be accounted
for from the earliest stages of the design process, even when feedback laws are not
available. This may benefit the design of novel solar powered aircraft by allowing for
smaller control surfaces or lighter airframes while still guaranteeing manoeuvrability. In
conclusion, the approach provides a valuable alternative not only for exploring novel
actuation strategies, but also to assess and quantify the limit performance of light and

very flexible wings.

7.2 Key contributions

1. A Python-based environment for optimal aeroelastic control

As introduced in Chap. 1, the SHARPy framework is based on a previous Matlab imple-
mentation, SHARP, which the author contributed to transfer to a Python environment

and augmented with new features. The main contributions involved:

e the geometrically-exact structural solution, with improvements of the time inte-

gration scheme and the addition of methods for enforcing kinematic constraints;

e the flight-dynamics solution, where the GEBM and UVLM solvers have been cou-

pled allowing for arbitrary kinematics. The aeroelastic coupling scheme imple-
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mentation has been, furthermore, generalised to allow for an easy switch between

different schemes (e.g. from loose to strong coupling);

e the generalisation of the interface defining the aeroelastic problem (e.g. to the

wing flying conditions and the allowed kinematics, the position and behaviour of

its control surfaces and the time-integration/coupling options);

e the inclusion of several methods for post-processing, which were required, for in-

stance, to evaluate cost and constraints during the optimisation;

In order to perform the optimal control and co-design studies presented in this work,

furthermore, the following additions to the code (mainly included in the PyOpt package)

were also required:

e specific libraries for optimal control, which mainly included methods for control

vector parametrisation and constraints enforcement.

e the inclusion of efficient — within the limits of a finite-differences-based approach —

parallelised tools for optimisation which could exploit HPC.

The version of SHARPy including these updates is available open-source on GitHub

at the URL: https://github.com/SalvatoreMaraniello/SHARPy.

2. A methodology for optimising the dynamic performance of flexible

structures under large deflections

Focusing on the vibrational dynamics of slender structures in vacuum, optimal control

allowed to capture, and exploit, the vibrational dynamics under large, geometrically

nonlinear deflection. The studies presented outlined that:
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e The most relevant parameter impacting the quality of the actuation input is its

time/frequency resolution, measured with respect to the reference natural frequen-
cies of the structure. Importantly, while under large deflections these vary, optimal

control allowed to capture this effect.

While these problems are inherently characterised by multiple minima, an adequate
characterisation of objective and constraints allows to remove/reduce the path
dependency of the results, i.e. to obtain a smoother design space suitable to
gradient-based optimisation. For instance, it has been observed in Chap. 4 that
consistency across parametrisation can be increased by regulating the actuation
effort.

Under these circumstances, gradient-based approaches provide an effective way to
drive the optimisation as large design spaces, i.e. with the vibration dynamics
ranging from small linear displacements to large oscillations with coupled rigid-

flexible body dynamics, can be explored.


https://github.com/SalvatoreMaraniello/SHARPy
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3. Guidelines for the co-design of systems under structural dynamics

Studies on optimal dynamic performance for structures in vacuum were extended for
analysing the advantages of a combined structural/control optimisation, so as to high-
light under which circumstances this approach may benefit the design of system charac-

terised by nonlinear vibrations. It was observed that:

e Co-design attempts starting from a previously computed optimal control solution
do not result in relevant changes to structure size and control law. Once tuned on
the same resonance/excitation frequency, structure and control lock in the initial
design. The approach, in summary, becomes equivalent to sequential design, thus

inheriting its limitations.

e High bandwidth actuations can drive the structural design towards local minima
(associated to the nearest peaks of resonance in the problems considered), thus

defeating the purpose of co-design.

e Under low bandwidth control input requirements, instead, the co-design will drive
the structural natural frequencies in the region of authority of the control, despite
large geometrical nonlinearities. This, in particular, suggests that when the system
performance do not depend on resonance conditions, co-design may explore wider

portion of the design space.

Overall, in systems undergoing structural vibrations, co-design should be used to explore
the design space locally. When structural dynamics is limited, instead, larger changes in
structural design/actuation may be allowed. To the knowledge of the author, this has

not been attempted before.

4. A computationally-tractable optimal control approach to identify
manoeuvres with very flexible wings

The understanding gained applying optimal vibrations control and co-design to very
flexible slender beams has been finally exploited in the definition of rolling manoeuvres
for very flexible hinged wings. The quest for a smooth design space or, alternatively,
for an adequate problem definition translated into specifying multiple objectives for
the optimal control. Overall, defining this around a nonlinear description of the wing
aeroelastic behaviour allows to exploit the richness of this formulation and remove, this
way, some of the conservatism associated to standard approaches used for identifying

vehicle manoeuvres. Numerical studies evidenced that:

e More aggressive control strategies can be explored even at an early development
stage, when feedback laws for controlling the structural dynamics may not be
available. If possible, and regardless how much large deflections change the nat-
ural frequencies of the wing, the optimal input will, in fact, address vibrations.

Importantly, this implies that:
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— better flight-performance may be obtained;

— if aggressive actuation input are used, solar-powered HALE aircraft may em-

ploy smaller control surfaces without losing manoeuvrability.

e As the manoeuvres is defined only through the specification of a final state to reach,
and while path constraints are imposed, the trajectory is not prescribed, hence
unconventional actuation strategies are possible. This is important when dealing
with systems whose dynamics, both due to large geometrical changes and rigid-

flexible dynamics coupling, departs from that of conventional, stiffer airframes.

From these points it also emerges that optimal control can be an useful tool for explor-
ing the limit performance of new generation wings exhibiting large deflections. Further-
more, optimal actuations can define an upper-bound for the expected performance of
feedback control laws, especially when time-domain aeroelastic effects are outside the

linear regime.

5. A detailed analysis of geometrically nonlinear aeroelastic effects as-

sociated to rolling of very flexible wings

Studies on rolling manoeuvring with very flexible wings underlined some key dynamical
features of these systems. The stiffness reduction has been observed to be linked to
both linear (adverse twist) and nonlinear (large asymmetric bending deflections) aeroe-
lastic effects, which overall decrease the wing authority and augment its stability. For
the manoeuvres considered the aerodynamics was quasi-steady, hence the roll dynamics
could be described accordingly also through a flight-dynamics description accounting
for static aeroelastic corrections. Aside from neglecting the structural dynamics, how-
ever, this formulation also depends on the wing deformed configuration at trim, hence
extensive scheduling of the stability derivatives would be required to cover the full flight-

envelope.

The trim-dependency of the flight-dynamics approximation also makes it inadequate
when large geometrical changes occur within a single manoeuvre: this has been shown
in Chap. 6, were the full nonlinear aeroelastic description has been required for defining
lift-constrained rolling manoeuvres. In this case, the dynamics under optimal actua-
tion highlighted the presence of static instabilities (bending reversal) associated to very
flexible wings. This nonlinear effect is analogous to ailerons reversal, hence deflecting
the control surfaces produces unfavourable bending, rather than torsional, deflections.
This, in particular, shows that the proposed approach can be an efficient tool to explore

controllability and manoeuvrability of novel wings with unconventional dynamics.
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7.3 Recommendations for future work

This conclusive section will discuss some of the points which, in the author’s opinion,
could further improve the methodology and the current framework. This list is not
meant to be complete but will hopefully provide valuable points for inspiring future

research on the topic.

Upscaling the optimal control framework

The current formulation has dealt with constrained vehicle kinematics and a limited
number of actuators. For larger problems, the development of a more computationally
efficient sensitivity analysis would be required. An adjoint model, in particular, may
reduce the computational cost of problems with a large number of design variables (i.e.
high-frequency control vector parametrisations or large co-design problems). However,
this implementation would require also developing a framework for algorithmic differen-
tiation and a lagged adjoint solver, as the coupling terms of the aeroelastic system are
not currently available [183]. For such method to be computationally-efficient, however,
the number of constraints needs to be reduced. This is especially true for bound and
path constraints, which in this framework have been implemented through grid enforce-
ment. Differentiable condensation techniques are available in literature [105, 169], but
their robustness may require a careful assessment — which could, however, be carried
out using the current framework.

Before considering very fine time-discretisations, furthermore, the employment of
gradient smoothing techniques [171], similarly to what is done in shape optimisation
[184], should be considered for avoiding spurious high-frequency oscillations. Finally, for
very large optimisation problems, the framework should be interfaced with a large-scale
optimisation algorithm, such as SNOPT [149] or IPOPT [150].

Co-design of complex flexible structures

Studies on co-design of very flexible structures in vacuum demonstrated the potential
gains of co-design and its limitations. As seen in Chap. 5, resonance dynamics can lead to
unfavourable interactions between control input and structural design, thus limiting the
effectiveness of co-design under high bandwidth actuations. In this case, an integrated
design should be applied only locally. Contrarily, the process was shown to be effective
when resonance is limited. These investigations, however, focused on systems with con-
strained kinematic and limited size control/structural design variables. An assessment
on the effectiveness of co-design for structural systems exhibiting a larger number of
degrees of freedom and several natural modes, in which the control/structural dynamics
interaction may be particularly involved, is, therefore, required. Further developments

may lead to large scale aeroelastic co-design studies.
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Co-design of aeroelastic systems

As outlined in Chap. 1, few attempts of structure/actuator/control aeroservoelastic op-
timization of flying vehicles are found in literature [134, 135]. In both the works from
Haghighat et al. [134] and Jackson and Livne [135], in particular, reduced-order models
and linearised formulations have been used. These do not apply to the modelling of very
flexible systems, such as HALE aircraft and HAWT blades, where co-design could lead
to considerable design improvements. Using a full aeroelastic description, however, the
co-design of these systems could also be considered.

Results for slender structures under vibrational dynamics showed that the improve-
ments of the active system performance can be quite limited if structural design and
control input lock around specific frequencies of vibrations. This unfavourable condi-
tion may be reverted — or, at least, limited — when dealing with aeroelastic systems:
in these cases, in fact, reducing vibrations typically improves the systems performance
and locking may, therefore, not occur. While for this reason co-design may be found to
be more effective, other phenomena associated to the presence of local minima in the

extended control/structural space could occur.

Design with feedback control systems

Studies included in this work did not consider dynamics under disturbances, hence the
implementation of feedback control laws for regulating the wing structural dynamics
was not required. When arising, in fact, structural vibrations would be addressed by the
optimal control (e.g. through segmentation of the cost function, Sec. 6.3.2).

To provide more realist design conditions, optimal manoeuvre could be defined us-
ing aeroelastic models with embedded feedback control. Such studies could highlight
how the open-loop control input interacts with the stabilisation action of the feedback
control. For example, in Sec. 6.3.1 it was observed that during the transient dynamics
optimal control adjusts so as to excite as little as possible the wing vibrational modes.
Similarly, it can be inferred that optimal control could facilitate/compensate the feed-
back control action, so as to better stabilise the system. These studies could also assume
dynamics under disturbance. Finally, regarding the open-loop and feedback control as
independent systems to be optimised, defining optimal actuations and feedback regula-
tor gains/sensors placement simultaneously may lead to considerable enhancements of

the active aeroelastic wing dynamic performance.
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Appendix A

Numerical methods for quadratic

programming

Sequential quadratic programming algorithms approximate the cost function of the non-
linear optimisation problem introduced in (3.41) through a series of quadratic expansion,
as shown in eq. (3.48). To complement the discussion in Sec. 3.5.2, therefore, this ap-

pendix will focus on the solution of quadratic problems of the form:

. 1
min. §chHcc +axlg
w.r.t. x
s.t. a%m:bk, ke &
a;‘gw >b,, kel

(A1)

These problems can always be solved, or shown to be infeasible, in a finite number
of computations [138]. Methods for the solution of problem (A.1) can, in particular, be
classified according to the properties of the Hessian matrix H [145]. In the following,
this will be assumed to be positive semi-definite, meaning that the resulting QP problem
is convex. In this case, a local solution — if any exists — will also be a global minimiser;
based on eq. (3.45), however, its uniqueness can only be guaranteed for strictly convex

problems, hence if H is positive definite.

A.1 Primal active set strategy

At first, the case in which Z is an empty set will be discussed. Under this assumption,

the KKT conditions (3.44) translate into the following system
H AT -
Tl_J) 79 (A.2)
A O A b
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where the A matrix is defined such that its k-th row is equal to ay, i.e. AT = [az], k € £.
While a solution to the equality-constrained problem can be found directly through
eq. (A.2), as a preparation for the most general inequality constrains problem, it is
convenient to express this in incremental form. Setting ;41 = x; + Az and A\j41 =

Aj + AX, where j is an iteration counter, eq. (A.2) becomes:

(H —AT>{A:B}_{H:B]~+Q} (A3)
A 0 A Az; — b

The left hand side matrix is also referred to as KKT matrix. If this is invertible, the
solution of eq. (A.3) will also be associated to a global minimiser, *, of problem (A.1)
as eq. (3.45) is also satisfied [138].

When inequality constraints are present, the KKT condition in eq. (A.3) can still
be exploited. In this case, however, the A matrix will need to include all the active
constraints at the optimum, i.e. AT = [ay] for k € A(x*). The solution process revolves,
therefore, around determining the active set A. An iterative strategy can be used to
address this point: a working set, W;, will be used to approximate the active set A, at

the j-th iteration. This allows to formulate the incremental problem

min. sAzTHAz + AzT(Hzj + g)
w.rt. Az (A.4)
s.t. a;gAar; =0, keW

which can be solved for Az through eq. (A.3). Importantly, the increment Az will be
feasible with respect to all the constraints belonging to the current working set W;. As
those not belonging to YW, may be violated, however, Az is scaled through the parameter
[146]

by — alx;

aj =min« 1, min % (A.5)
k%Wj,agAwk<0 a; Amk

If a; < 1, at the following design point j+1, ;41 = x; +a;Az, a new constraint will be

activated. This is therefore included in the working set and a new solution to problem

(A.4) is found.

This loop is repeated until & converges, i.e. until a null increment Az is obtained
from problem (A.4). Based on the KKT conditions in eq. (3.44), however, for x to be
a minimiser the Lagrangian multipliers obtained from eq. (A.3) have to be negative. If
this does not hold, the constraint associated to the most negative Lagrangian multiplier

is dropped from the working set, and a new solution to problem (A.4) is found [138].
The approach described, also referred to as primal active set method [138, 145], is

summarised by algorithm (2). It involves two loops: an external one, in which a check
of the Lagrangian multipliers verifies the feasibility of the solution, and an internal one,

in which the cost is minimised along feasible directions. Other strategies for the solution

164



A.2. Least-squares method of Lawson and Henson

of the QP problems [138, 144-146] lead, instead, to the analysis of its dual form, which

is discussed in the next section.

Algorithm 2 Active set method
Requires:
arrays defining problem (A.1)
Initialisation:

assume a working set W
solve KKT system (A.2) for  and A

while I ke W | A, <0: > check condition (3.44d)
remove k from working set: W — {k} - W
while Ax # 0 and A\ # 0: > check convergence sub-problem

solve KKT system, eq. (A.3)
compute scaling parameter «a, eq. (A.5)
if a < 1:
select activated constraint: k ¢ W | =7
a; Az
add k to working set: W+ {k} =W

update: * + Ax — x
return x

bkfagw

A.2 Least-squares method of Lawson and Henson

Starting from the KKT condition in eq. (3.44), it can be derived that problem (3.41),

which will be referred to as primal, is equivalent to the dual problem [146]

max. L(x,A)
w.r.t. x, A
st. V.L(x,A)=0
A>0

(A.6)

and that at its solution point L£(x*, A*) = I(x*). The concept of duality can be used
to explain Lawson and Henson’s method for the QP which is developed in the SLSQP
algorithm.

The dual form of the QP problem (A.1), in particular, is derived from eq. (A.6) using

the equality constraint
V.L(x,A) =0 = =xz=H"'(ATA-g) (A7)
to eliminate the dependency on the design vector @. This leads to

min. AT (AHTAT) A= AT (b+ AH g)
w.rt. A (A.8)
st. A\g>0, kel
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in which the matrix inversion is possible only if H is positive definite, thus limiting the

applicability of these methods to strictly convex QP problems [146].

In the constraint least-squares method of Lawson and Henson [147], problem (A.1)
is defined in a least-squares form, i.e. using the cost function |[Ex — f |2. This is possible

whenever the Hessian can be factorised through a symmetric indefinite factorisation [174]

H=1LDL" (A.9)

where L and D being lower triangular and a diagonal matrix — note that if the H
is positive definite, a Cholesky factorisation is retrieved (D = I). The equivalence
with the cost function defined in problem (A.1) is obtained setting E = DY2L"” and
f =D Y2L7'g [174]. In the method proposed by Lawson and Henson [147], the primal
problem (A.1) is recast into the dual form (A.8), which is solved through the active set
approach described in algorithm (2) [174]. As it will be now explained, however, this

process is made more effective by exploiting the special form of the dual problem (A.8).

For a given working set, W C Z, in fact, the KKT system associated to the dual

form (A.8) is
mor AL_) g A.10
I 0 w [ 0 (8.10)

where H = AH AT, g = b+ AH 'g. The vector w has values equal to the the
active inequality constrains of the primal problem, i.e. ITw = Az +b. Importantly, the

rectangular matrix associated to the active constraints gradient, I (W), is such that
IWA =2y =0 (A.11)

where Ay contains only the Lagrangian multipliers of the constraints included in the
working set, W. This is a null vector. The incremental form of the KKT equation is

also reported for completeness:

(H fT>{A>\}:{H>\j+g} (A12)
I O Aw )\j

With reference to the general active set algorithm (2), the following simplifications
are, therefore, possible. During the internal loop, the solution of the KKT system in
eq. (A.12) can be limited to the degrees of freedom associated to non-active constraints
as, from eq. (A.11), the Lagrangian multipliers of the active constraints are known to be
zero. Furthermore, this solution does not require solving for w, as {IT Aw} = 0, Vk ¢
W, thus reducing the size of the matrix to be inverted. The efficiency of the process
is improved further using a QR decomposition of the system and, as constraints are
activated or removed, updating directly the factorising matrices [147]. Finally, during

the external loop, the check of the w elements signs can be done by evaluating the
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residual: 7w = HX + g, which can be non-zero only for k € W.

The process described leads to algorithm (3). Note that the main structure is iden-
tical to algorithm (2), but the KKT system solutions and the convergence/feasibility
checks are changed. Once the Lagrangian vector is found, the design x is retrieved
through eq. (A.7). While this requires inverting the Hessian matrix, in a SQP im-
plementation this operation is not required, as the inverse of the Hessian is typically
obtained directly through the BEGS approximation (App. B.2).

Algorithm 3 QP solution of Lawson and Henson [147]

Requires:
arrays defining problem (A.1)
Initialisation:
compute H and g > from primal (A.1) to dual (A.8) problem
assume all constraint active, W =7
A=0
while 3 ke W | {HA+g}r <0: > check condition (3.44d)

remove k from working set: W — {k} —» W
update QR factorisation (sub-system k& ¢ W)
while AX £ 0 : > check convergence sub-problem
solve KKT system for k ¢ W, eq. (A.12)
compute scaling parameter «a, eq. (A.5)
if a<1:
select activated constraint: k ¢ W | —A/AX; = «
add k to working set: W + {k} — W
update QR factorisation (sub-system k ¢ W)
update: A+ A\ — A
Retrieve x using eq. (A.7) > speed up if H~! is available
return x
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Appendix B

Details of the SLSQP algorithm

In this appendix, details of the SLSQP implementation (algorithm 1, [111]) introduced
in Sec. 3.5 are discussed. These are the criterion of the line search ¢; test function used
to determine the step-length between the design points of two consecutive iterations
of the optimisation process (Sec. B.1), and the BFGS method for approximating the
system Hessian (Sec. B.2). The narration follows closely the textbooks from Nocedal
and Wright [138] and Sun and Yuan [146], to which the reader is remanded for further
details on the topic.

B.1 £, test function

The descending direction determined through the QP approximation of problem (3.41),
will generally violate the nonlinear constraints of the original problem [108, 138]. In line
search methods, in particular, the search direction determined by the QP solution is
not modified but the step size can be reduced: in any case, however, exploring infeasible
points of the design space may be unavoidable. This, on the other hand, is not necessarily
an issue as a faster path to the optimal design point may be achieved [138].

In order to determine whether a step reduction is required, merit functions can be
used. These are generally built combining a term measuring the cost reduction with a
penalty term, whose value increases as constraints are violated. The SLSQP algorithm,

in particular, adopts an ¢; penalty function of the form [138, 146]:

m(a, pu) = I(x) + <Z i lex(x)| + Z py max {0, —ck(a:)}> (B.1)

ke& kel

where p is an array of penalty factors. In the original algorithm of proposed by Han
[142], the coefficients of p are all assumed to be equal. Under this assumption, in fact,
it can be proven that the series of design points produced by the SQP algorithm would
accumulate around a KKT point of problem (3.41) [142, 146]. Better scaling and a faster

convergence are, however, obtained allowing the coefficients p; to vary. In particular,
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Powell related their magnitude to the corresponding Lagrangian multipliers, which are
available from the QP sub-problem solution. More details on the method can be found
in the original paper by Powell [143] or in Sun and Yuan textbook [146]. Here it is worth
remarking that, while this test function leads to a computationally faster algorithm, its
robustness is reduced because cycling can occur [146].

The merit function m(x,, +aAx, @) is minimised with respect to the normalised step
a € (0,1] using a modified version of Brent’s method [177], which is obtained combining
a Golden section search with successive quadratic minimisations [111]. In order to keep
the number of analysis down, a mild criterion is used for convergence and « is accepted
as long as the decrease in merit function m is large enough. This is verified through the
Armijo-like condition [138]

0
m(@, + alw, w) < m(e,p) + 0 (@@ o, ne0.1) (B.2)

where %—2 is the directional derivative of m along the direction Az, which can be cheaply

computed starting from the gradients of cost and constraints, g and A, at point x,.

B.2 Approximation of Hessian matrix

Finally, the Broyden, Fletcher, Goldfarb and Shanno (BFGS) approximation, used for
estimating the Hessian V2, L(z,) appearing in the quadratic sub-problem (3.48), is
discussed. This approach is used in a wide range of optimisation algorithms, based on
both line search and trust region methods, as it can achieve super-linear convergence
using a model of £(x) which solely uses informations about its gradient.

The starting point for deriving this approximation is the assumption that Lagrangian

L is quadratic with respect to the design vector x, i.e.
1
Ly + Az, A) = L(xn, An) + VTE(a:n, An)Ax + 5AwTBn Az (B.3)

where the approximation of the Hessian, B, ~ V2 _L(x,,A,), has been introduced.
Enforcing that this approximation estimates exactly the gradient at the points x, and

Tpt1 = T, + Az implies that B, has to verify the secant equation [138]
ByAz =Y (B.4)

where Y = VL(xpt1,A\n) — VL(xp, Ap). It can be shown that such a matrix exists

only if the curvature condition,
AzTY >0 (B.5)

is true [146]. If this does not hold, Y can be modified according to Powell correction

[143, 146], which is based on geometrical considerations.
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Other conditions can be imposed to define B,,. Therefore, this is assumed to be
symmetric and, based on the optimality condition in eq. (3.45), positive definite. Note,
however, that this condition does not necessary apply to the Hessian of the Lagrangian
unless the problem is unconstrained [138]; while this makes the BFGS update less effec-
tive for constrained problems, the technique still performs adequately in practice. These
relations, however, are still not sufficient for uniquely defining B,,. Therefore, this must
be obtained from an optimisation problem that selects, amongst all the possible choices
for B,,, the one which minimises the difference with respect to the Hessian at the previ-
ous time-step (Davidon-Fletcher-Powell scheme [138]). Another option consists, instead,
in solving this problem for the inverse of B, R = B~!. This idea originated from uncon-
strained optimisation theory, where the B matrix coincides with the KK'T matrix to be

inverted — see eq. (3.47), and leads to the following problem

min. ||R, — Rp—1]|

rt. Ry
W . (B.6)
st. R,=R,
R)YY = Ax
where || - || indicated the Frobenius norm [138]. The solution to problem (B.6) provides
the BFGS update formula:
Roy1 =Ry + (I — pAzYT) R, (I — pY Az") + pAzAz” (B.7)

where p = (YT Azx)™! and Y is corrected according to Powell formula if the curvature
condition, eq. (B.5), is not verified [143, 174]. Note that this problem does not explicitly
required R to be positive-definite; however, it can be shown that this property is verified
as long as the first term of the series, Ry, does it [138]. No preferred criterion exists,
however, for approximating Rp; a common, computationally cheap, strategy — also
adopted in this numerical implementation, consists in initialising it as an identity matrix
[111, 138, 174]. An advantage of the BFGS method is that it allows to only store and
update the LDL factorisation of R [185].

An analogous update formula can be obtained for the Hessian approximation B =
R~!. In the SLSQP algorithm, however, this is not necessary as only R is required for
setting up the dual problem (A.8) and converting, through eq. (A.7), the dual solution

into updates of the design vector, Ax.
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Appendix C

Gradient convergence test

The gradient of the cost and constraints functions of the optimal control problems pro-
posed in Chap. 4, 5 and 6 are all computed by forward finite-differences:
%Iizw . i=1...N, (C.1)
where V1 is numerical gradient of the generic function I, Az the FD step-size and e; the
i-th unit vector in the N, -dimensional space where the design parameters vector, x, is de-
fined. The choice of the step-size is not trivial as eq. (C.1) is subjected to both truncation
(Az too large) and subtractive cancellation (Az too small) errors [170]. If a closed-form
expression of I is available, the optimal choice of Az will typically only depend on the
machine precision, which drives the cancellation error [186]. Determining the state of
the aeroelastic system described in Chap. 2 however, requires solving a Newton-Raphson
iteration at each time-step of the numerical integration process (Sec. 2.1.7). Therefore,
the accuracy of eq. (C.1) also depends on the relative tolerance used to establish the
convergence of this process.
As a reference value is not available, the accuracy of the FD-computed gradient \J

is estimated through the second-order Taylor reminder [187]:
T = |I(z + hdz) — I(x) — h 6z - VI(z)| = O(h?) (C.2)

which is obtained from the first order Taylor expansion of I around point @ in the
direction dx; h measures the size of the perturbation. If the FD-gradient is accurate, in
particular, the Taylor reminder 7 should be of order O(h?), eq. (C.2). The FD step-size
Ax used for evaluating the gradient can, therefore, be optimised so as to minimise 7.
This approach has been used to adjust the step-size Az used to compute the gradients
associated to the optimisation studies in Chap. 4 and 5. To this aim, the residual T
associated to the cost function of problem (4.8) has been considered. Its convergence with
respect to the perturbation size h has been studied for pendula of different flexibilities

and for both DSS and B-spline parametrisation. Typical trends are shown in Fig. C.1
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for the case of a stiff pendulum /3 = 0.1 m actuated using both a DSS (Fig. C.1a) and
a B-splines (Fig. C.1b) parametrised torque — in both cases, the maximum excitation
frequency is set to 2 Hz. The FD gradient VI has been computed according to eq. (C.1)

assuming different normalised step-sizes, Az, and for each a different 7 = T (h) trend is

obtained.
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Figure C.1: Second-order Taylor reminder, 7, as a function of the perturbation size, h.
The FD gradient is computed for different steps, Ax.

A observed in the region h > 1072 of both Fig. C.1a and Fig. C.1b, the steepest
convergence rates are obtained when Az ~ 107* = 1076, This is, in fact, the case
in which the order of magnitude of Ax approaches the tolerance used for determining
the convergence of the Newton-Raphson iteration, and the truncation error is of the
same magnitude of the cancellation error. As h tends to zero, all curves flatten as
the evaluation of 7 according to eq. (C.2) becomes inaccurate. The Taylor reminder,
in particular, becomes of the order of the tolerance used during the Newton-Raphson
iteration.

It is finally worth noticing that, as nonlinearities are introduced by the structural
solution (the UVLM is otherwise linear, 2), the convergence of the Taylor residual for the
problems considered in Chap. 6 follows very similar trends to the one shown in Fig. C.1.
Even in this case, optimal FD step-size were found to be of the order of the tolerance

used in the time-marching scheme.
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