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Optimal Large-Angie Single-Axis Rotational
- Maneuvers of Flexible Spacecraft

* James D. Turner* and John L. Junkinst
Virginia Polytechnic Institute and State University, Blacksburg, Va.

The necessary conditions formulated from Pontryagin’s principle for optimal single-axis reorientations of a
flexible vehicle having a control system capable of generating a continuous torque (on a *‘rigid part’’ of the
structure) are discussed in this paper. The flexural deformations are modeled using the ‘‘assumed modes’’
method and only small (linear) flexural displacements are considered. A single-stage relaxation process is
proposed for solution of the two-point boundary-value problem. Starting iteratives for initial costate variables
are obtained by zeroing the kinematic nonlinearity in the state equation, leading to'a closed-form solution
algorithm. The relaxation process increases the participation of the nonlinearity in a sequence of neighboring
optimal solutions, converging finally to the solution of the nonlinear problem.

I. Introduction

PROBLEM of current interest is the rotational -and
configuration control of flexible spacecraft. In

particular, we consider here optimal large-angle rotational .

maneuvers with simultaneous vibration suppression. The
motion is described by a system of hybrid coordinates, using a
combination of discrete coordinates for translations and
rotations of rigid bodies, and distributed or modal coor-
dinates for the deformations of elastic bodies. 12

In a recent paper by Junkins and Turner,? nonsmgular,
necessary conditions for optimal large-angle rotational
maneuvers of rigid asymmetric vehicles were presented, and a
relaxation procedure was demonstrated, which reliably solves
the  resulting two-point boundary-value problem. Also,
prepared independently and in parallel with the present work,
Breakwell4 developed results which are essentially identical to
the linearized version of the resuits herein. As a natural
continuation of Ref. 3, the authors present here certain
nonlinear extensions for the flexible body case.

The specific model considered in this paper (see Fig. 1)
consists of a rigid hub with four identical elastic appendages
attached symmetrically about the central hub. We consider
only the case of a single-axis maneuver, with the flexible
members restricted to displacements in the plane normal to
the axis of rotation. We make the further assumption that the

body, as a whole, experiences only antisymmetric modes of -

deformation (see Fig. 2).

The procedure used for analyzing the hybrid system is a
discretization, whereby the displacement of the continuous
elastic members is replaced by a finite series of known (ad-
missible) space-dependent functions muiltiplied by time-
dependent (to be determined) modal amplitudes.?

The necessary conditions for the optimal single-axis
maneuver are presented in two parts. The first part (Secs. II-
V) consnsts of the formulation and solution of the linearized
equations, while ignoring a to be specified kinematic
nonlinearity (in order to obtain a closed-form solution
algorithm for the unknown initial costates). The second part
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. (Secs. V and VI) consists of presenting the general equations,

including the effect of the kinematic nonlinearity. We also
propose in Sec. VI a relaxation procedure (motivated by the
success of the related process employed in Ref. 3) for solving
the nonlinear two-point boundary-value, problem which
makes use of the initial costates determined in Sec. IV.A of

. this paper. In Sec. VII, we provide numerical results which

support the validity and utility of these formulations.

II. Equations of Motion

For the body being considered, the equations of motion can
be obtained by Hamilton’s extended principle. *

S:’ (8L +06W)dt=0 )
, |

.subject to

N 60=8u=0 at tl,t2

where £ =3 -7V is the system Lagrangian, 6W represents the
virtual work, 80 represents a virtual rotation, and &u
represents a virtual elastic displacement.

The kinetic and potential energy expressions for the body
(see Fig. 1) can be shown to be

3= 162 [ﬂ+4L (u? —p’)dm] +2L d’dm+49L xudm

)
'V=2S El[zzz] dx (')sd%( ) @)

where 9 denotes the moment of inertia of the body about the
spin axis in the undeformed state, the subscript A denotes that
the integration is to be over one of the elastic appendages, and
u denotes an elastic displacement. In Eqgs. (2) and (3), we are
only considering the elastic potential energy. We restrict
attention to only these most dominant kinetic energy terms;
all higher-order terms are neglected at the onset.

The virtual work in this example will just consist of the
control torque generated to bring about the maneuver and
hence §°W has the form

SW=Ur 60 (Uy=control torque) @
Before applying Hamilton’s extended principle, we express,
by the assumed modes method, the elastic displacements as
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Fig.1 Undeformed structure.

Fig.2 Antisymmetric deformation.

the following series:
n
u(1) = Y 0 ()6 (%) ©)
k=1

where 7, (¢) represents the time-varying amplitudes, ¢, (x)
represents an admissible assumed mode shape, and »n
represents the number of terms to be used in the ap-
proximation.

On introducing Eq. (5) into Eqgs. (2) and (3), we obtain for
the system Lagrangian

g
£= 3 62 + Vzi;Tanﬁ+9MZ;,il+ Va7 [62 (M, —M,,) —K,,,,(]g;

where
1= [0020.051,) T

(M1 =4], $edidm (nxn)
[M,,],,,=4SA V(L2 -x?)di/dm  (nxn)
[Kplu=4|, Elofofx (nxn)
[M,,‘,,]v,,=4SA xé, dm (nx1)

L =appendage length

( )’!%( )

\
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Substituting Eqs. (4) and (6) into Eq. (l) yields Lagrange’s

- equations
48y s, :
ar\ag) a8 =T ™
a8y o8, .
a\aq) o ®

From which the equajtions of motion follow as

= (3+9™M,n) ~ (Ur—-M75 -203"M, q] (9

M, i+ [K,, +6?M]n=—b6M,, M=M,-M,, (10

III. State Space Formulation

Since we have made the small deformation assumption, we
can delete the quadratic deflection terms in Eq. (9). Since we
are further ignoring the 62 term in Eq. (10) (for this part of
the paper), Eqs. (9) and (10) can be cast in the linear matrix
form

M{+Ke=Ug[1 07T)T an
where
SR PR
t= 4---- M= K=
7 My, M, 0 X,
and

M=MT, apositive definite matrix
K=KT, a positive semidefinite matrix (the null subspace
corresponds to the rigid body mode)
In order to uncouple the equations in Eq. (11), we first solve
the eigenvalue problem
NM¢, =K¢, (N?=eigenvalue, ¢{, =eigenvector) (12)

to obtain the modal matrix E=[{;, {,...,{,] subject to the
normalizations

ETME= (1] (13a)
with the consequence that
ETKE=[A?] =diag(A,N\,...,A\2) (13b)

On premuiltiplying Eq. (11) by E7 and introducing the
coordinate transformation

t=Et 14)

and taking note of Eq. (13), the uncoupled matrix equation
becomes

t+[A2)t=U, ¥ (15)
where
V=ET[1 0T}T=[E,;,E},...E;x1T (N=n+1)
Defining the state variable subsets
s; =t 5=t - (1)

leads to the first-order differential equations
S‘l =SZ S.2=_[A2]SI+UTV (17)

Letting s=[s]s]]7, the state form of the differential
equations becomes

s§=As+BUy (18)
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where

[ [0l i ] 0’
A= N =
‘ —-[a?) [0} 14
IV. Optimal Control Problem
A. Derivation of the Necessary Conditions

from Pontryagin’s Principle

Consider the rotational dynamics of a flexible space vehicle
restricted to a single-axis maneuver where the dynamics are
governed by Eq. (18). We seek a solution satisfying the
prescribed terminal states

$o= [00

-}

3TO1T  fH=06, #7117 (19)

and

§ = [of § = [éf
‘where we impose the requirement that » (tf) =14 (t;) =0onthe
right-hand side of Eq. (19b) for the final time. In particular,
- we seek the torque history U,(#) generating an optimal
solution of Eq. (18), initiating at Eq. (19a) and terminating at
Eq. (19b) which minimizes the performance index

27 ()17 77(4)17 (19b)

‘ |
J="1; So (U W, Up+sTW,s]dt 0)

where W, is a scalar weight on the control and W is a
weight matrix for the state variables. We restrict attentl_on toa
piecewise continuous torque history. Uy (¢). The selection of
the quadratic index, Eq. (20), has been made for convenience,
recognizing that many other reasonable indices are
possible, 10 and also recognizing that the choice of other than
Eq. (20) may have significant impact, both on the com-
putational problems and the resulting maneuvers.

In preparing to make use of Pontryagin’s necessary con-
ditions, we introduce the Hamiltonian function

=Y (U W, Ur+sTW,s) + AT (As+BUy) 1)

where the N’s are Lagrange multipliers (also known as costate
or adjoint vanables) In addition to Eq. (18), Pontryagin’s
principle requires as necessary conditions that A satlsfy costate
differential equation derivable from

. a3C
=-— 22
P (22
and that U;(¢#) must be chosen at every instant so that the
Hamiltonian of Eq (21) is minimized; thus for Uy (¢t) con-
tinuous, we require

a%e
Pl W, Ur+BT\ 23)

from which the optimal torque is determined as a function of
the costate variables as

Ur=—-W;IBT)\ 29

The state and costate differential equations are ‘s'ummarized

as:

. State Equations (from substituting Eq. (24) into (18))
S=As—BW ;BT\ (252)

Costate Equatlons (obtamed by carrying out 1mphed
. operations in Eq. (22))

=—Ws—ATA (25b)
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B. Solution for the Initial Costates

Thus, application of Pontryagin’s principle has led, as
usual, to a two-point boundary-value problem. The boundary
conditions are known initially and finally for s, but not for A.
Observe, writing the' merged state vector

X=[sT AT]T (26)

that Eq. (25) becomes

X=9Xx 27
where
| A —BWBT
Q= = constant coefficient matrix
-W, —AT

Since Q is constant, it is well-known that Eq. (27) possesses the
solution
X(t)=®(1,0)X(0) (28)
where -
&(1,0) =02 (1,0), ®(0,0)=[1] (29
and & is the 4N x 4N state transition matrix.
Expanding Eq. (28), we obtain

A(ty) &, @, s(0)
and upon carrying out the partitioned matrix multiplication,
we find for s(¢,)

5(t;) =2.,5(0) + 5N (0) 31
which can be solved for A(0) as
NO)Y =33 [s(t;) —Ps(0)] - (3

Equations (32) and (28) allow complete solution of Eq.
(25). We are now interested in solving a problem of the same
structure, but including the kinematic nonlinearity and using
Eq. (32) as starting iteratives for a relaxation procedure, to be
described, which will solve this related nonlinear problem.

V. Optimal Control Problem Including
, Kinematic Nonlinearities
Because of the similarity in structure and in the interest of
space conservation, only the key equations will be presented,
since this development is analogous to Sec. IV.

The transformed matrix equation of motion (corresponding
to Eq. (15)) is

{4+ [A2Jt=UV-a(VTH 2 [L]t (33)

0 or
6=vTf [L)=ET [ ] E
. 0 o

and « is a relaxation parameter which controls the par-
ticipation of the kinematic nonlinearity (centrifugal stif-
fening) in the differential equation (a=0, linear problem of
Sec. IV; a=1, actual physical value). Defining the state
vector, as in Eq (18), leads to the state equation

where

§=A(s)s+BU; (34)
where

[0} (1
Afs) = Ay (s)=—a(VTs,)2 (L] - [A2]
(A5 (s)] [0] '
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Given: !‘0. ?0’ rp fj— 939
<
Approximate X,(¢,),A,(t,) Eq. (36) ?“:
O i
h W o
gg
N £l
Increment « H
9
-]
t:)
I 0 t
- 0 8 16
Solve the differential equation (35) to determine Time (s)
- - : =t
3‘=3‘(x,,>\;,t,) = 51 )
£= Gy h0tp) 3 L/
and determine (using method of the Appendix) the B
partial derivatives of Eq. (38) 3
g
. Calculate the residual vectors é
If small and a(ffl— D and &9 < 0o ¢
=1~ .8
Time (s) 16
1f small and a1 A u
If large, continue E
Calculate AX; and A), from Eq. (40a) or (40b) g
o
M
f (= Ts t
Apply corrections &
n N o
Ai(tg)=2;(tp)+ AN S

() =R, (tp) + AN,

Fig. 3 Differential correction algorithm for determination of initial
costate variables.

Defining the optimal control problem as in Sec. IV.A leads to
state and costate differential equations which are summarized
as:

State Equations -
' §=A(s)s—BW_ IBT\ (35a)
Costate Equations
A=—W, s—C(s)A (35b)
where
" [0] AL ()
C(s)=
(1] —2a(¥Ts,)VsT,[L]T

VI. Relaxation Process for the Solution
of the Two-Point Boundary-Value Problem

The relaxation parameter « present in Eq. (35) multiplies
those terms in which the nonlinearity arises. During the
relaxation process o is varied between 0 and 1, with =0
corresponding to the problem solved in Sec. IV and a=1
corresponding to the nonlinear equations of motion with the
rotational stiffness effect, as presented in Sec. IV. The
motivation for introducing the parameter « is that Eq. (35), as
does Eq. (25), represents a two-point boundary-value problem
with an unknown initial costate. However, as was determined
in Sec. IV.B, a closed-form solution for a=0 is possible for
the initial costates. Now, since the initial costates must be
iteratively determined in the nonlinear case, it seems
altogether reasonable to try to make use of the costates
determined in Sec. IV.B as starting iteratives for the solution
of the nonlinear problem. These considerations motivate a

Fig.4 Case 1rigid-body rest-to-rest maneuver.

successive approximation strategy to solve the two-point
boundary-value problem.
Let approximate initial costates be denoted by

A(t0)=[x{(t0)xg(to)lr xi=[X”x,~2,...,XNj

(i=12) - (6)

We seck correction vectors AX; and AX, subject to the ter-
minal constraints

§—E(A (t) +ANLA, () +AN,, 1) =0 o
{'f_g‘(xl (to) +AA1:X2(t0) +AA2,’I) =0

In Eq. (37) denoting &, (#,) =aand 4, (#,) =b, and with some
specific choice for §, and o, Welet ¢ (a, b, t;) and {(a, b, t_,)
denote the solution of Egs. (35), (16), and (14) On linearizing
Eq. (37), we have

ff‘?‘An,A}‘I —A“)‘)AX2=0

.z (8)
ff—{—AI‘MAxl —Anzsz'—'o
where
i arT 1T [a(s,TET) 17 [ asT T
A ax,,, /] N, 7 L ax; 7]
9T T [a(s TET) 7 ros7 77
= = I =
A;)\z Laxzo |f. 6)20 f. E-axzo lf.
[ a5 T a(szTET) 17— &l as] 1T
TN, YR f_ [ 3, 7
] i a;T T a(sTET) 17 [asy qr

TN, 7] "7y,
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where we have made use of the transformations
¢{=Et=Es, §=Et=Es,
Now, defining
Afj=ff—? Aff=§’f_£

and premultiplying the constraint Eq. (38) by ETM (see Eq.
(13)) leads to

C,=<I>SIAIA)‘-,+<I>,1,‘2A}‘2 C2=<I>52)‘1A)\,+<I>SIMA)‘2
(39
~where C,=ETMA{,, C,=ETMA{;, and Poong Bopn,
are the corresponc{ ing blocks of the state

q’-‘z"z a &0 . <
transition matrix for the variables s,, 5,, A;, and A,. Now, in
order to avoid the possible inconvenience of singular coef-
ficient matrices occurring during the inversion of Eq. (51) for
A); and A),, we present two solutions:

Solution 1

AAI - [Qslxl SI)‘)éS‘ziz QS:)\I ] -1 [Cl _Qsl)q 52)‘2 CZ]

(40a)
AN, =81 [C; %, AN )
Solution 2
AA2=[(I>)\—‘I’ )‘Q_i@ )\]-I[Cz ..\ s)\CI]
s2M; S2hp TSN TSN 281 7 S1M (40b)
AX1=Q5§\I [CI_QSI)\zszl

The calculation of the partial derivatives is a separate issue,
dealt with in the Appendix.

The above discussion can all be summarized as the dif-
ferential correction algorithm in Fig. 3 for refining given
approxnmate initial costates X (tp) and X,(to) so that a
precise solution to the two-point boundary-value problem is
achieved (provided the starting estimates are ‘‘sufficiently
good”’).

Let us consider a relaxation process which should ef-
fectively guarantee that the algorithm of Fig. 3 will work
reliably. The only significant assumption en route to the
algorithm was the local linearization of Eq. (37) to obtain Eq.
(38). A sequence of « values are introduced and for each o,
the algorithm of Fig. 3 is integrated using converged costate
extrapolations as starting estimates.

Choosing the new value o, sufficiently near a previous
value «, (for which a converged solution for
A, (25) =INT(2y), N (29) 1T has been achieved) provides an
adaptive means for maintaining arbitrarily close estimates for
A, 1(t,). Convergence can be accelerated by extrapolating
the converged costate behavior for back o values. In our
experiments using this approach, we have found that it works
efficiently and reliably. Locally singular situations and
bifurcations appear possible (where the inverses in both Egs.
(40a) and (40b) fail to exist). In numerous test cases, no
singularities have been encountered for the antisymmetric
class of maneuvers. A more troublesome issue is the expense
associated with calculation of the required state transition
matrix. Numerical integration of Eq. (A8) is reliable and
required for the nonlinear problem, but expensive. Solving
for ®(¢,0), using various eigenvalue/eigenvector algorithms,
is much less expensive, but also much less reliable
numerically, as well as being limited to the solution of the
linear problem presented in Sec. IV.

Also significant is the fact that the costate differential
equations typically exhibit weak instability when integrating
forward in time. This instability can manifest itself as a
computational difficulty if the numerical size of the costates
grow to sufficiently large values. This instability is severe for
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stiff structures; but is typically not as serious for very flexible
structures. A number of devices can be employed to cir-
cumvent this problem, including various iterative algorithms
which iterate on A(#,) instead of A(?,), and solve the costate
differential equations backward in time. This difficulty did
not prove severe in the calculations of this paper, so it was not
necessary to introduce alternative iteration processes.

VII. Applications to Example Maneuvers

Several example maneuvers have been determined using the
above formulations. For all cases, we have assumed the
geometry of Fig. 1 with the following configuration
parameters: the inertia of the undeformed structure, J, is 7000
kg-m2; the mass/unit length of the four identical appendages,
p, is 0.0004 kg/m; the length of each cantilevered appendage,
L, is 150 m; and the flexural rigidity of the flexible members,
EI, is 1500 kgm/s? for cases 2-4 (Table 1).

The diameter of the hub was neglected in comparison to the
appendage length. In Eq. (5), we adopt as assumed modes the
admissible functions

¢, = (x/L)"+! (r=1,2,..,0) @y
which obviously satisfy the geometric boundary conditions of
a clamped-free appendage.

Maneuver Angle (rad)
0.05

o

8 16
Time (s)

0.012

Angular Velocity (rad/s)

/ 8 16
Time (s)

8 16
Time (s)

Control Torque (N-m)

=53

™

—t
8 16
Time (s)

[T
1

Fig. 5 Case 2L, 2N flexible appendages rest-to-rest maneuver
tr=2x/w;.

First Mode Amplitude (m)
4]
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Table1l Description of test case maneuvers
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Case

No.

Qualitative description

No. of modes N

8, rad 64, rad/s

0y, rad/s W

2L

2N

3L

3N

4L

4N

Rigid appendages
Rest-to-rest maneuver
= 14.221s

Linear kinematics
Rest-to-rest maneuver
ty=2x/w, = 14.221s

Nonlinear kinematics
Rest-to-rest maneuver
ty=2x/w; =14.2215

Linear kinematics
Spinup maneuver
t f = 60 S

Nonlinear kinematics
Spinup maneuver
t r =60s

Linear kinematics
Rest-to-rest maneuver
tf =60s N

Nonlinear kinematics
Rest-to-rest maneuver
t 13 =60s

0

0o 0

0.1 0 1.0

0.1 0

0.1 ‘ 0

2x 0.5

2x 0.5

[0}

1.0 (n
1.0 n
L0 (n
10 (n

1.0 [n

2w

Maneuver Angle (rad)

27

Maneuver Angle (rad)

171

Time (s)

- 60':

174

Control Torque (Nem)

Time (s)

Control Torque (Nem)

-22 0.

n
1
<

Vmﬂsot

Time (s)

~-16 0

Mode (m)

Amplitude of 15¢
-100

=
N

W" ¢

Amplitude of P Mode (m)
-100

Fig.6 Case 3L linear spinup maneuver.

30
Time (s)

60 t

nd
Amplitude of the 2 Mode (m) Amplitude of the 1lst Mode (m)

28

0
i
1
1

-93

38
)
~

o

[
k=N
1

|

30
Time (s)

=
o

30 Time (s) /60 °©

-
30 . 60
Time (s)

Fig.7 Case3N noniinesr spinup maneuver.
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m .
@
0.14

0
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g”

—- =t
pO4 30 60

Time (s)

Control Torque {(N-m)

Q
"

" Maneuver Angle (rad)

Angular Velocity (rad/s)

(=

30 60
Time (s)

N2

120
£l

=

120

\/ Time (s)

I

60

~262

3

120

o ~_

Amplitude of the 15¢ Mode (m)
-3
S
fad

Amplitude of 2°¢ Mode (m)

-115
=115

120
>
IS

0

50
Time (8)

Amplitude of the 4th Mode (m)

=115

With reference to Table 1, we considered maneuvers using
seven models for the system dynamics with N=0, 1, 2, and 4
assumed modes; and for the flexible cases, either deleting
(a=0) or including (a=1), the nonlinear coupling term in
equations of motion Eq. (34). For the nonlinear cases, the
two-point boundary-value problem was solved by relaxing «
from zero to unity with a finite number of intermediate values
(the largest number of relaxation steps was five, required for
case 3N). For each « value, costate estimates were ex-
trapolated from the converged neighboring solutions, the
algorithm of Fig. 3 reliably converged in at most three dlf-
ferential corrections.

Now, with reference to Table 1 and Figs. 4-7, we consider
qualitatively the graphical summaries of the state and control
histories along the maneuvers calculated.

Note that for case 2L, the torque required (Fig. 5c to carry
out the rigid rotation and arrest the terminal amplitude and
velocity of the first mode) is antisymmetric and oscillates
abouit the straight line torque of Fig. 4¢ for the rigid case. The
antisymmetric torque history is a direct consequence of the
fact that the specified final time is equal to the period of the
first mode and the rest-to-rest boundary conditions. As is
evident in all subsequent cases, the torque history is generally
asymmetric. Also significant is the fact that the linear (case
2L) and nonlinear solutions (case 2N) were identical to
plotting accuracy, slight numerical variations occurred in the
fourth significant digit of the state variables. Also controlled,
but not dlsplayed was the time derivatives of the modal
amplitudes; in all cases, they had terminal values of 10 -7 or
smaller.

Cases 3L and 3N are a most interesting spinup case. The
somewhat counter-intuitive initial reverse torque (Figs. 6b and
7b) and corresponding body rotation (Figs. 6a and 7a) is
required to set up vibratory motion, which can be most ef-
ficiently arrested in conjunction with an eventual 360-deg
rotation and matching of uniform angular velocity of 0.5
rad/s. This “reversal’’ is typical of fixed final time maneuvers
with final angular velocity above a critical value.!' In this
case, the nonlinear term contributed significantly to the

t
BUW
Time (s)

Time (s)

-Amplitude of 374 yode (m)

~115

Fig. 8 Case 4L rest-to-rest maneuver controlling and arresting four modes.

motion and torque history (note the shape changes and,
especially, the scale changes, between Figs. 6 and 7).

Cases 4L and 4N (Figs. 8a-g—for brevity, we do not show
case 4N variables) demonstrate the capability of the
fomulation to simultaneously control and arrest several (four)
modes and accomplish a large rotational maneuver (180 deg).
It is significant that this case (with much smaller maximum
angular velocity than case 3), the linear solutions vibration
amplitudes were about 10% greater than the nonlinear
solution (due to centrifugal stiffening), but even for these very
large amplitudes, the motion is qualitatively the same (two-
digit agreement was achieved throughout most of the
maneuver). This leads one to conclude that, in applications,
“slow’”” maneuvers of this configuration may require only
linear coupling between structural and rotational degrees of
freedom. Although thesé large deflections likely exceed the
validity of the model; they do demonstrate that the for-
mulation is valid.

VIII. Concluding Remarks
The results of this paper provide a basis for systematic
solution for optimal large-angle singlé-axis spacecraft
rotational maneuvers. A method is proposed and demon-
strated for solving the nonlinear two-point boundary-value
problems of attitude dynamics.

Appendix: Computation of State and Costate
Partial Derivatives

Referring to Eq. (38) and subsequent developments in the
text of this paper, we need the four partial derivative matrices

asf 17
§slkj - [aTjo If]

To determine these partial derivatives, we first consider the
state vector s defined by

(ij=12)

s=[s7(t) sI() A[(®) AM(@D)]T (A1)
Next, assuming that the time derivative of s is known to be

s=F(s,t) . (A2)
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we are lead to the formal solution for s:
t
(1) =s(tp) + S,f F(s(7),7)dr (A3)
0

Taking the partial derivatives of Eq. (A3) with respect to
5(t,y), we obtain

[;:((t:)) J=in+ S:,,f [F(;;ZZ;T) ] [ ::((;)) Jor @9

From Eq. (A4), we conclude that the initial conditions for
"ds(t)/9s(t,) are given by

as(t) _
[as(to) t=t0] =i (A3)
On taking the time derivative of Eq. (A4), we obtain
as(t) F(s(1),?) as(t)
[Bs(to)] [ as(t) ][as(to)] (A6)
or defining
<I>»( Ltg) = [ :: ((tto)) ] (the state transition matrix) (A7)
Eq. (A6) becomes
. _[3Fs(.0) 7 '
$=3% - [ as(f) ] (A8)

By integration of Egs. (A2) and (A8), subject to Eq. (AS),
from t=1¢, to t=1t,, we obtain the partials of the current state
s(t;) with respect to the initial state s(fy). The matrices

P00 Bspryr By r and B, are obtained from $(z, 1),

q,sl"l (tf’to) q’slsz (tf:to)

24X24 QSZSI (tf’to) Qszsz (tf)to)

Q(t_fnto) =
D5, (tnto) By, (1t0)

L QX)SI (tf.-tO) (b)\zsz (tj:to)

®,,, (1t))

&, (tpto)

B, Unte) By, (1010)

®y,0, (Inte) 2y, (.tf:ta)J‘
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and where the above dimensions assume that five modes are
used in the approximation.

With the results above, we can proceed with the processes
defined in Secs. IVand V.
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