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H,, Control for a Class of Singularly Perturbed Nonlinear Systems
via Successive Galerkin Approximation

Young-Joong Kim and Myo-Taeg Lim*

Abstract: This paper presents a new algorithm for the closed-loop H, control of a class of
singularly perturbed nonlinear systems with an exogenous disturbance, using the successive
Galerkin approximation (SGA). The singularly perturbed nonlinear system is decomposed into
two subsystems of a slow-time scale and a fast-time scale in the spirit of the general theory of
singular perturbation. Two H,, control laws are obtained to each subsystem by using the SGA
method. The composite control law that consists of two H,, control laws of each subsystem is
designed. One of the purposes of this paper is to design the closed-loop H, composite control
law for the singularly perturbed nonlinear systems via the SGA method. The other is to reduce
the computational complexity when the SGA method is applied to the high order systems.

Keywords: Composite control, H,, control, nonlinear system, singular perturbation, successive

Galerkin approximation.

1. INTRODUCTION

Many real physical systems are described by
singularly perturbed nonlinear systems. Singularly
perturbed systems include two or multi time scales
and have been studied by many researchers [1-3]. In
the class of optimal control [4], design of the control
law for the singularly perturbed systems has ill-
defined numerical problems [2,3]. To avoid these
problems, the full order system is decomposed into
reduced slow and fast subsystems, and then optimal
control laws are designed for each subsystem. Thus,
the near-optimal composite control law consists of
two optimal sub-control laws.

Recently, robust control is issued and developed by
many researchers for linear systems [5-7]. But in the
class of nonlinear systems, because conditions for the
solvability of the robust H_ control design problem

are hard, still there are a lot of problems to be
developed [8,9]. For nonlinear systems, the H_

optimal control problem is reduced to the solution of
the Hamilton-Jacobi-Isaac (HJI) equation, which is a
nonlinear partial differential equation (PDE) [10].
These equations may be solved analytically for some,
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but not for all cases of interest. On the other hand, the
solution of a nonlinear PDE is extremely difficult to
solve and so some researchers have searched for
methods of obtaining its approximate solution. In this
paper, the approximated solutions are obtained via the
SGA method developed in [11,12].

However, the SGA method has the difficulty that
the complexity of computations increases according to
the system order. Therefore, the full order system is
decomposed into the reduced order subsystems via
singular perturbation theory and then two robust H_,
sub-control laws are designed for the corresponding

slow and fast nonlinear systems using the SGA
method, respectively. Then, the obtained closed-loop
H_ composite control law is represented by a linear
combination of the slow and fast variables. The
purpose of this paper is to design the closed-loop H_,
composite control laws for singularly perturbed
nonlinear systems using the SGA method. In order to
obtain the closed-loop H, control law for n-th order
systems using the SGA method, one must compute n-
tuple integrals, and the number of computations
increases according to n. Singularly perturbed systems
can be decomposed into two subsystems, and we can
obtain two sub-control laws for each subsystem
through the SGA method. Therefore, n; and n,-tuple
integrals are computed and the number of
computations are decreased, where n =n; +n,. Thus,
the near-optimal H_, composite control law consists

of two optimal H_, sub-control laws.

The contents of this paper are as follows. In Section
2, singularly perturbed nonlinear systems with respect
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to performance criteria are studied. We define the
Generalized-Hamilton-Jacobi-Isaac (GHJI) equations
for each subsystem. The solutions of GHJI equations
are obtained using the SGA method and the composite
H, control law is designed. We present the new
algorithm for H, composite control of singularly
perturbed nonlinear systems using the SGA method.
Section 3 gives our conclusion.

2. MAIN RESULTS

In this section, the H, sub-control laws are
designed for each subsystem using the SGA method,
and the closed-loop H.,, composite control law consists
of two optimal control laws for each subsystem.

2.1. H, composite control for singularly perturbed
nonlinear systems

The infinite-time H,, control problem considers a class

of singularly perturbed nonlinear systems described

by the following differential equations:

a = fi(a)+ F(e)f+ g (a)u+h(a@)o, (1)
&= fr(@)+ Fy(@)B+gy(au+h(Bo,  (2)
()
z=|L@)B |,
D (3)

alty)=a’, pty)=p°

with respect to the performance criterion:
©( T 2T
J=|, (z 27w a))dt, &)

where aeR™ and BeR™ are state variables,

ueR" is a control input, @ € R is an exogenous
disturbance, ¢ is a small positive parameter, and y

is a positive design parameter. We assume that
n n mxn Ny Xn

HeRT, LeR2, ReRT2, F,eR?72, ge

RN gy e Ry e R and by e R"7P are

Lipschitz continuous on a compact set Q > B(0),

T
and Bis a ball around the states [aT ﬂT} . We

also assume that fi(1)=0 and f,(¢)=0. In

addition, for simplification of development we assume
that 7,(f)=0.
The performance criterion (4) can be written in the

equivalent form:

J=] ;"(;T I+ 1T LA+u" D" Du— 72wTa))dt, (5)

where y 1is a positive design parameter. In the

following, we solve slow and fast robust optimal
control problems and combine their solutions to form
a composite control:

u, =u:+u;, (6)

where u: and u} are the optimal control for slow

and fast time scale problems, respectively. A subscript
s denotes slow time scale and f denotes fast time scale.
The near-optimality of the composite control law (6)
is stated in the following theorem.

Theorem 1:
u' () =u, () +0(e), 121, (7)
at)=a,(t)+0(s), =1, (8)

BW)= PO+ B () +0(s), 124 (€)]

Proof: The proof of this theorem can be drawn
from [3]. O
Let us assume that the open-loop system (1)-(2) is a
standard singularly perturbed system for every

ueBu)c R™, thatis, the equation

By =—F; (a){ frla,)+ gy (ayu,) (10)

has a unique solution.
The slow time scale problem of order n; is

defined by eliminating S, and u, from (1)-(3)

and (5) using (6)-(10). Then the resulting slow time
scale problem becomes optimal control of the slow
subsystem

a, = folay) + g (@,  ay(ty)=a’ (11)

with respect to the performance criterion:
Ty = [ lote) + 21, (e s+ Dy (e s f, (12)

where
fo=h=EF'f.
g =& -FF g,
ly=1"1+ BT LR f,,
Ly = szinTLTLinlgza
D, =D'D+ g BT L'LF g,
From robust H, control theory [5,6], it is well

known that if J:(as) is a unique positive-definite
solution of the HJI equation:

« T « T *
oJ 1aJ N r o op 8
I+ fy———% (g,D;'gl —y 2 mh )=5-=0
s aaS fs 4 aas (gs s &s Y 11 ) aas

(13)
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with the boundary condition:
J,(0)=0. (14)

Then the H,, control of the slow time scale problem is
given by

. _ 1 7,
u, =—D;'| LI += 15
$ § [ 2g aasJ (15)

and the exogenous disturbance of the worst case is
given by

* T 6J

o, =—h —, 16
y 2 ! Oa, (16)
where
1,7
f fO gs S Ls>
I, =1y —L,D;'LT.

The fast time scale problem of order #, is defined

and shifting the
equilibrium of the fast subsystem to the origin.

by freezing the slow variable o,

B =Fy(a) By +gs(auy,
Brig)= B+ B (@] @)+ g2 (@, ().
17)

where S, The performance criterion of

:ﬂ_ﬂs'

the fast time scale problem is given by
Ir= {ﬁ}LT(aS)L(aS)ﬂf +ufDTDuf}dt (18)

where o, € B is fixed parameter.

If J} (By) is aunique positive-definite solution of
the HJI equation:

x T
L +—L BB,
TUAN S
_Z% g,(D" D)™’ aﬂf =0
with the boundary condition:
J7(0)=0. (20)

Then the H,, control of the fast time scale problem is
given by

* Lo 17 ¥y
up=——(D"D) g . 21
2 By
It is appropriate to consider the following

decomposition of feedback controls where u: =
Gy(ag) and u; =G, () are separately designed

for the slow system (11) and fast system (17). A
composite control (6) for the full system (1)-(3) might
then plausibly be taking as

u. = Gylay) + Gy (By). (22)
However, a realizable composite control requires that
the system states o, and f, be expressed in terms
of the actual system states « and f. This can be
achieved by replacing a, by a and B, by p
so that

u. = G(a)+ G (p), (23)
where

-1 -1
G =Gy + Gy by 2,6y + Gy /.

2.2. Generalized-Hamilton-Jacobi-Isaac equation
In order to obtain the H, composite control law

u., we need to find the solutions, 8]:/ Oay and

co
oJ; 10f, using the SGA method.

Assumption 1: Q is a compact set of R”, and
all states are bounded on [to, t f] xQ. O

Under Assumption 1, we can define the GHIJI
equation for singular perturbed nonlinear systems
which is defined in the following.

Definition 1: If initial control laws u(® : R™ xQ,
— R" and uj(fo) R xQ ;> R" are admissible, and
functions J{:R" xQ, —R" and Jff) R xQ,

— R satisfy the following GHJI equations, written
by GHJI (J‘g"),u‘gi)) =0, namely

8J§i) 16J(’ n’ 1T 2 GJ(’ D
S+ D5 g hyhi
aas S S ( N} S ) aas
1aJ§") T2 aJh
S D hih +I.=0
) aas (gs s 85 1 ) aas s
(24)
with boundary condition:
JO0)=0, (25)
then i-th slow control law is
: _ 1 pasi D
uld :—DSI{L§+—gSTaS— , (26)
aS



504 Young-Joong Kim and Myo-Taeg Lim

and GHJI(J,u})=0, namely

oK @-nT (i-1)
oJy F 10/ pTpyl o7 oJy
8. 2By +Z—6 8a( ) & 5
By By By
ot (i-1)
1 an T -1 T an T T
L @Dy e L1 T LB, =0
2 0By op, T
(27)
with boundary condition:
TP =0, (28)
then i-th fast control law is
. J({'—l)
o_ 1 1 -1 7Y
f 2
2 op 5
where i is an iteration number. 0
2.3. Galerkin projections of the Generalized-

Hamilton-Jacobi-Isaac equations

Given an initial control ugo), we compute an
approximation to its cost Jig,) :CE?\?TCDSN, where
Cg?\; is the solution of Galerkin approximation of
GHJB equation (24), i.e.,

A9 + 50 =0, (30)
where

A§0) = <vq)sts >(DSN >Q

0 0
+<V(DSN(gsu§ )+h160( )’(DSN>Q ’

s

S

p(® =<1S,®SN)QS

DA T,

We can compute the updated control law and the
exogenous disturbance which are based on the

approximated solution, J S\;l).

. Y - -
2 oa 2

N

, -2 (i-1) -2
PO ARY ol S Syt £
2 oa

N

T @1
SNcsN .

Then we can obtain the approximation

JO = oy, 31)

where ngjgl is the solution of

AV 1+ b =0, (32)

where
. 1 -1.T
A‘gl) = <Vq)stsachN >Qs _E<V(DSN (gSDS 8s

2 i1
-7 hlth)v(DsTNCg[N )’CDSN>Q )

A

' 1/ -nr 1.7
b,gl) :<ZS’CDSN>QS +Z<C(€[N) vq)SN(gSDS 8

N
— 2 mh v lcly )aq)sN>Q ;

S

and 7 is an iteration number.

Similarly, given an initial control ugf)), we can

JO _

compute an approximation to its cost =

CSf(])\}Tq) o where Cﬁg\; is the solution of Galerkin

approximation of GHJB equation for the fast-time
case. A detailed description of Galerkin approximation
can be founded in [12-15].

2.4. A new SGA method for H,, composite control

The following algorithm shows that the H,
composite control can be designed by two closed-loop
control laws of fast-and slow-subsystems using the
SGA method for singularly perturbed nonlinear
systems.

Algorithm 1:
Initial Step
Compute

ASO) = <V(Dsts aq)sN >Qs

+ <Vq)sN (gsuAgO) + hw(O) )’q)sN >Q ’

S

bS(O) = <ls >CDSN >Qs

+ <M§O)TDSM§O) - ]/20)(0)Ta)(0) , CDSN >Q ,

A

and
AY = <vq> WEBLD >Q,»
- <V(DfN gat @ >Q r
-1 A ),

()T AT 1. (0)
+<uf D Duf ,CDfN>Qf.

Find Cg?\; and CS((])@ satisfying the following linear
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equations:
A0 1+ =0,

(0)~(0) 0) _
Af c/N+bf =0.

Set i=1.
Iterative Step
Improved controllers are given by

~(i | N (|
ug;\} :—EDS gS VCDSNCEl]V ),
. 1 B 1
' :—E(DTD) 'el vl cih.
Compute

' 1 1T
Ahgl) :<V(D5NfschsN>Q _E<v¢)SN(gSDS 85

S

2 TvomT (-1
-y hhy )VCDSNCSN)’CDSN>Q )

S

. 1/ d-nr -1 T
bAgl) = <ls’(DsN >QS +Z<C§lN ) VO (gsDs g

- i1
-7 2hlth)Vq)sTNCg]\f )’q)sN>Q ,

A

and

D =(vour0p),

1 T -1 Torl (i-1) >
——(VD D' D Vb, C ()
2< W& (D" D) gy VO Con @ gy o,
PO =Bl LB, @
7 <ﬂ.f Br ﬂv>Q ,

) WEN

Find C(Y’K, and C(f?, satisfying the following linear
equations:
AP 410 =0,

APSE, +bP =0,

Set i=i+1.
Final Step
The realizable H,, composite control law is

_ 1 1 _
U, = _DS ! (Lf +Eg?Géaj —E(DTD) lgng
x {ﬂ +Fy fy—F; gDy (L{ + %gSTGsaﬂ,
where VCI)STNCSN =G,a, and ®§Ncﬁv =GBy U

The following theorem demonstrates that the
approximate H, composite control law, u.y,

1/ G-nr - i1
+—<c§fN) VO gy (DT D) g vl ),cbe>Q ,

designed by the proposed algorithm, converges to the

H,, optimal control law, u*.
Theorem 2: For any small positive constant o,

we can choose N for a sufficiently large i to
satisfy that:

v -l <o (33)

Proof: It was proved that u converges to uy
pointwise on Q for finite Nin [11], where uy is

a control law designed using the SGA. It implies that
for a sufficiently large i, we can choose N

satisfying

i ~ : .
u, —uél\), “ <&, where u,. is the composite

control law obtained by the reduced order scheme for
singularly perturbed nonlinear systems and & is a
small positive constant. By the help of singular

perturbation theory, uc:u*+0(£). This implies
that for any small positive constant o, we can
choose N for a sufficiently large i satisfying (33). [

3. ANUMERICAL EXAMPLE

Now, we apply the proposed algorithm to a
numerical example. Consider the fifth-order numerical
example which is the standard singularly perturbed
nonlinear system (1)-(3). The states variables are
a:[xl X, x3]T and,ﬁ’z[x4 xS]T,and the control
variable is u =[u uz]T. The problem matrices

have the following values:

—0.04611x;
fila)=|-2.149x —x1x3 |,
X%y —2.146x3

0.146x, +0.068x, 35
f2 (0{) = ’
~0.068x,x, +0.146x;
~16.6x; 16.6x,
F(a)=| 0146 0 |,
0 0.146
—0.00225 0
F2 (a) = 5
0 —-0.00225

g1(a)=0, g,(a)=0.03991,,

hl(a)z[l 0 O}T, £=0.00262.

In this example, we assume that the exogenous

disturbance @ =130sin(148x¢). The simulation results
are presented in Figs. 1-6 with initial states

xo=[10 —0.07 0.04 15 47]T. The dashed lines
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Fig. 1. Trajectories of x;.
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Fig. 3. Trajectories of x;.

(- -) are the trajectories obtained from the full-order
SGA method and the sold lines (—) are the

trajectories obtained from the proposed algorithm. Fig.

6 indicates that the performance criterion trajectory of
the proposed algorithm is better than that of the full-
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Fig. 4. Trajectories of x4.
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Fig. 6. Trajectories of the performance criterion.

order SGA method, because errors of the full-order
SGA method are greater than those of the proposed
algorithm. In the full-order SGA method, ten-

dimensional basis @, = {xlz,xlxz,xzz,x2x3,x32,x3x4,
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xf ,x4x5,x§,x1x5} are used and five-dimensional

10x(1+10+100)=1110 times are
performed. However, in the proposed algorithm, we

integrals of

can use only six-dimensional basis d>6={x12,

XXy, x% , X0 X3, x32 ,X;x3} computing three-dimensional
integrals of 6x(1+6+36)=248 times for slow-

time scale subsystems, and two-dimensional integrals
of 3x(1+3+9)=39 times based on three-

dimensional basis @, ={x§ ,x4x5,x52} for fast-time

scale subsystems in parallel. Therefore, the
computational complexity is greatly reduced.

4. CONCLUSION

In this paper, we have presented the closed-loop H.,
composite control scheme for a class of singularly
perturbed nonlinear systems using the SGA method.
The difficulty of the SGA method is a computational
complexity, but in the proposed algorithm, n-tuple
integrals are reduced to n;- and n,-tuple integrals in
parallel. Moreover, the computational complexity
according to n state variables is decreased to n; and n,
state variables. The presented simulation results show
that the performance of the proposed algorithm is
better than those of the full order SGA method.
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