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Abstract:  This paper considers an optimal feedback control problem for a class of fed-batch
fermentation processes. Our main contributions are as follows. Firstly, a dynamic optimization
problem for fed-batch fermentation processes is modeled as an optimal control problem of switched
dynamical systems, and a general state-feedback controller is designed for this dynamic optimization
problem. Unlike the existing switched dynamical system optimal control problem, the
state-dependent switching method is applied to design the switching rule, and the structure of this
state-feedback controller is not restricted to a particular form. Then, this problem is transformed into
a mixed-integer optimal control problem by introducing a discrete-valued function. Furthermore, each
of these discrete variables is represented by using a set of 0-1 variables. By using a quadratic
constraint, these 0-1 variables are relaxed such that they are continuous on the closed interval [0, 1].
Accordingly, the original mixed-integer optimal control problem is transformed intoa nonlinear
parameter optimization problem. Unlike the existing works, the constraint introduced for these 0-1
variables are at most quadratic. Thus, it does not increase the number of locally optimal solutions of
the original problem. Next, an improved gradient-based algorithm is developed based on a novel
search approach, and a large number of numerical experiments show that this novel search approach
can effectively improve the convergence speed of this algorithm, when an iteration is trapped to a
curved narrow valley bottom of the objective function. Finally, numerical results illustrate the
effectiveness of this method developed by this paper.
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1. Introduction

Over the past decades, the use of biochemical reactors and correlation techniques has increased
greatly because of their fruitful application in converting biomass or cells into pharmaceutical or
chemical products, such as vaccines [1], antibiotics [2], beverages [3], and industrial solvents [4].
Among various classes or operation regions of bioreactors, the fed-batch modes have extensively used
in the biotechnological industry due to its considerable economic profits [5—7]. The main objective of
these reactors is to achieve a given or maximum concentration of production at the end of the
operation, which can be implemented by using some suitable feed rates [8—10]. Thus, in order to
ensure economic benefit and product quality of the fed-batch processes, the process control of this
units is an very important topic for the engineers [11-13].

Switched dynamical systems provide a flexible modeling method for a variety of different types of
engineering systems, such as financial system [14], train control system [15], hybrid electric vehicle
[16], chemical process system [17], and biological system [18-21]. Generally speaking, switched
dynamical systems are formed by some continuous-time or discrete-time subsystems and a switching
rule [22]. There usually exist four types of switching rules as follows: time-dependent switching [23],
state-dependent switching [24], average dwell time switching [25], and minimum dwell time
switching [26]. Recently, switched dynamical system optimal control problems are becoming
increasingly attractive due to their significance in theory and industry production [27-30]. Because of
the discrete nature of switching rules, it is very challenging that switched dynamical system optimal
control problems are solved by directly using the classical optimal control approaches such as the
maximum principle and the dynamic programming method [31-34]. In additions, analytical methods
also can not be applied to obtain an solution for switched dynamical system optimal control problems
due to their nonlinear nature [35-37]. Thus, in recent work, two kinds of well-known numerical
optimization algorithms are developed for switched dynamical system optimal control problems to
obtain numerical solutions. One is the bi-level algorithm [38,39]. The other is the embedding
algorithm [40,41]. Besides above two kinds of well-known numerical optimization algorithms, many
other available numerical optimization algorithms are also developed for obtaining the solution of
switched dynamical system optimal control problems [42]. Unfortunately, most of these numerical
optimization algorithms depend on the following assumption: the time-dependent switching strategy
is used to design the switching rules, which implies that the system dynamic must be continuously
differentiable with respect to the system state [43—45]. However, this assumption is not reasonable,
since some small perturbations of the system state may lead to the dynamic equations being changed
discontinuously. Thus, the solution obtained is usually not optimal. In additions, although these
approaches have demonstrated to be effective by solving many practical problems, they only
obtaining an open loop control [46-53]. Unfortunately, such open loop controls are not usually robust
in practice. Thus, an optimal feedback controller is more and more popular.

In this paper, we consider an optimal feedback control problem for a class of fed-batch
fermentation processes by using switched dynamical system approach. Our main contributions are as
follows. Firstly, a dynamic optimization problem for a class of fed-batch fermentation processes is
modeled as a switched dynamical system optimal control problem, and a general state-feedback
controller is designed for this dynamic optimization problem. Unlike the existing works, the
state-dependent switching method is applied to design the switching rule, and the structure of this
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state-feedback controller is not restricted to a particular form. In generally, the traditional methods for
obtaining an optimal feedback control require solving the well-known Hamilton-Jacobi-Bellman
partial differential equation, which is a very difficult issue even for unconstrained optimal control
problems. Then, in order to overcome this difficulty, this problem is transformed into a mixed-integer
optimal control problem by introducing a discrete-valued function. Furthermore, each of these
discrete variables is represented by using a set of 0-1 variables. Then, by using a quadratic constraint,
these 0-1 variables are relaxed such that they are continuous on the closed interval [0, 1]. Accordingly,
the original mixed-integer optimal control problem is transformed into a nonlinear parameter
optimization problem, which can be solved by using any gradient-based numerical optimization
algorithm. Unlike the existing works, the constraint introduced for these 0-1 variables are at most
quadratic. Thus, it does not increase the number of locally optimal solutions of the original problem.
During the past decades, many iterative approaches have been proposed for solving the nonlinear
parameter optimization problem by using the information of the objective function. The idea of these
iterative approaches is usually that a iterative sequence is generated such that the corresponding
objective function value sequence is monotonically decreasing. However, the existing algorithms have
the following disadvantage: if an iteration is trapped to a curved narrow valley bottom of the objective
function, then the iterative methods will lose their efficiency due to the target with objective function
value monotonically decreasing may leading to very short iterative steps. Next, in order to overcome
this challenge, an improved gradient-based algorithm is developed based on a novel search approach.
In this novel search approach, it is not required that the objective function value sequence is always
monotonically decreasing. And a large number of numerical experiments shows that this novel search
approach can effectively improve the convergence speed of this algorithm, when an iteration is
trapped to a curved narrow valley bottom of the objective function. Finally, an optimal feedback
control problem of 1, 3-propanediol fermentation processes is provided to illustrate the effectiveness
of this method developed by this paper. Numerical simulation results show that this method
developed by this paper is low time-consuming, has faster convergence speed, and obtains a better
result than the existing approaches.

The rest of this paper is organized as follows. Section 2 presents the optimal feedback control
problem for a class of fed-batch fermentation processes. In Section 3, by introducing a
discrete-valued function and using a relaxation technique, this problem is transformed into a nonlinear
parameter optimization problem, which can be solved by using any gradient-based numerical
optimization algorithm. An improved gradient-based numerical optimization algorithm are developed
in Section 4. In Section 5, the convergence results of this numerical optimization algorithm are
established. In Section 6, an optimal feedback control problem of 1, 3-propanediol fermentation
processes is provided to illustrate the effectiveness of this algorithm developed by this paper.

2. Problem formulation

In this section, a general state-feedback controller is proposed for a class of fed-batch fermentation
process dynamic optimization problems, which will be modeled as an optimal control problem of
switched dynamical systems under state-dependent switching.

Leta; = [ay1, - , @y, ]T € R" and a; = [ayy, - ,a2,2]T € R™ be two parameter vectors satisfying

Qi<a'1r,-<(_li, i:15”'9r17 (2.1)
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and
l_)j<a2rj<l_)j7 j:]w'."rQ’ (2'2’)

respectively, where a,a, i=1,--,r; Qj, b j» J=1,---,r, present given constants. Suppose that 7, >
0 presents a given terminal time. Then, a class of fed-batch fermentation process dynamic optimization
problems can be described as choose two parameter vectors @; € R, @, € R, and a general state-
feedback controller

u(@®)="Tx@.9, te]0], (2.3)
to minimize the objective function
T (), ar @) = ¢(x(t)). (2.4)

subject to the switched dynamical system under state-dependent switching

{ Subsystem 1: =2 = f (x(1),1), if & (x(0), 1,1 =0,

Subsystem?2: 0 = £ (x(O),u(t),0), if g (x(t),a1) =0,

relo.].  @53)

with the initial condition

x(0) = xo, (2.6)
where x (1) € R" presents the system state; x, presents a given initial system state; u () € R™ presents
the control input; ¢ = [, - , 9, ]T € R” presents a state-feedback parameter vector satisfying

g S<h<a, k=1,---,r, (2.7)

¢, and ¢y, k = 1,---,r present given constants. ' : R" X R" —> R"; ¢ : R* > R, fi : R" X [O, tf] — R",
i R"XR" X [0, tf] — R', g : R"XR" X [0, tf] — R, g : R"XR”? X [0, tf] — R" present five
continuously differentiable functions. For convenience, this problem is called as Problem 1.

Remark 1. In the switched dynamical system (2.5), Subsystem 1 presents the batch mode, during
which there exists no input feed (i.e., control input) u (¢), and Subsystem 2 presents the feeding mode,
during which there exists input feed (i.e., control input) u (¢). This fed-batch fermentation process will
oscillate between Subsystem 1 (the batch mode) and Subsystem 2 (the feeding mode), and
g1(x(®),a,t) = 0 and g, (x(#),az,t) = O present the active conditions of Subsystems 1 and 2,
respectively.

Remark 2. Note that an integral term, which is used to measure the system running cost, can be easily
incorporated into the objective function (2.4) by augmenting the switched dynamical system (2.5) with
an additional system state variable (see Chapter 8 of this work [54] ). Thus, it is not a serious restriction
that the integral term does not appear in the objective function (2.4).

Remark 3. The structure for this general state-feedback controller (2.3) can be governed by the given
continuously differentiable function Y, and the state-feedback parameter vector ¥ is decision variable
vector, which will be chosen optimally. For example, the linear state-feedback controller described by
u(t) = Kx(r) is a very common state-feedback controller, where K € R™" presents a state-feedback
gain matrix to be found optimally.
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3. Problem transformation and relaxation

3.1. Problem transformation

In Problem 1, the state-dependent switching strategy is adopted to design the switching rule, which
is unlike the existing switched dynamical system optimal control problem. Then, the solution of
Problem 1 can not be obtained by directly using the existing numerical computation approaches for
switched dynamical systems optimal control problem, in which the switching rule is designed by
using time-dependent strategy. In order to overcome this difficulty, by introducing a discrete-valued
function, the problem will be transformed into a equivalent nonlinear dynamical system optimal
control problem with discrete and continuous variables in this subsection.

Firstly, by substituting the general state-feedback controller (2.3) into the switched dynamical
system (2.5), Problem 1 can be equivalently written as the following problem:

Problem 2. Choose (a1, a;, %) € R X R X R" to minimize the objective function

J(@r,a,9) = ¢(x(1/)), @3.1)

subject to the switched dynamical system under state-dependent switching

{ Subsystem 1 : % =f(x@,0), if &1 (x (1), 1,1 =0, te [0, tf], (3.2)

Subsystem2: £ = f, (x(1),9,1), if g (x(0), 1) =0,

and the three bound constraints (2.1), (2.2) and (2.7), where £ (x(£),9,1) = £, (x (1), T (x (), D), D).

Next, note that the solution of Problem 1 can not be obtained by directly using the existing
numerical computation approaches for switched dynamical systems optimal control problem, in
which the switching rule is designed by using time-dependent strategy and not state-dependent
strategy. In order to overcome this difficulty, a novel discrete-valued function y (¢) is introduced as
follows:

(3.3)

L ifeix@®,a,0) =0,
y(”‘{z, if e anny =0, <100l

Then, Problem 2 can be transformed into the following equivalent optimization problem with discrete
and continuous variables:
Problem 3. Choose (a1, a,,%,y (7)) € R X R”? X R” x {1,2} to minimize the objective function

T (@1, 0,0,y (0) = ¢ (x (7)) (3.4)
subject to the nonlinear dynamical system
O @y oy 0 /i @0+ GO -DAG@,0.0, <[], (3:5)
the equality constraint
Q-y@)y® g (x@).an)+ @@ - Dg(x®).a.0=0, re[0.1], (3.6)

and the three bound constraints (2.1), (2.2), and (2.7).
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3.2. Problem relaxation

Note that standard nonlinear numerical optimization algorithms are usually developed for
nonlinear optimization problems only with continuous variables, for example the sequential quadratic
programming algorithm, the interior-point method, and so on. Thus, the solution of Problem 3, which
has discrete and continuous variables, can not be obtained by directly using these existing standard
algorithms. In order to overcome this difficulty, this subsection will introduce a relaxation problem,
which has only continuous variables.

Define
2

2 2
P«ﬂﬂ)=}:ﬂaxn—(§:unuﬂ, (3.7)
i=1 i=1
where o (¢) = [0 (t), 0 ()]T. Then, a theorem can be established as follows.

Theorem 1. If the nonnegative functions o (¢) and o, (¢) satisfy the following equality:

ci)+o ) =1, tel0], (3.8)

then two results can be obtained as follows:

(1) For any ¢ € [O, tf], the function P (o (¢)) is nonnegative;

(2) For any t € [0,1;], P (o (#)) = 0 if and only if o (#) = 1 for one i € {1,2} and o, (¢) = O for the
other i € {1, 2}.
Proof. (1) By using the equality (3.8) and the Cauchy-Schwarz inequality, we have

2 2

2 2 2
Dioi0) =) (iNoi (@) Vo (0 < J D (Poi (@) J ACE J > (o), (39
i=1 i=1 i=1

i=1 i=1

Note that the functions o7 (¢) and o, (#) are nonnegative. Then, squaring both sides of the inequality
(3.9) yields

) 2

2
NEACOE [Z i (r)) ,
i=1 i=1

which implies that for any ¢ € [O, tf], the function P (o (¢)) is nonnegative.

(2) The correctness of the second part for Theorem 1 only need to prove the following result: for
any t € [0, tf], P (o (t)) = 0 has solutions o () = 1 for one i* € {1,2} and o (¢) = O for the other
ie{l,2}and i # i".

Define

v (@) = Vo 0,240 0], @ =[Vo 0, Vo, ()]

Then, the inequality (3.9) can be equivalently transformed into as follows:

vi (1) - v2 (1) < [y DIl Iv2 DI, (3.10)

where - and ||-|| present the vector dot product and the Euclidean norm, respectively. Note that the
equality
vi(0) - va (1) = [lvi @Ol vz @] (3.11)
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holds if and only if there exists a constant 8 € R such that

vi (1) =pv2 (D). (3.12)

By using the equality (3.8), one obtain v () # 0 and v, (r) # 0, where 0 presents the zero vector. Then,
B is a nonzero constant and the equality (3.12) implies

(1-p) Vo (1) =0, (3.13)
2-=pB) Vo (1) =0. (3.14)

Furthermore, the constant 8 can be set equal to one integer i* € {1, 2}, and for the other integer i € {1, 2},
one have
oi()=0, i"#i, (3.15)

From the two equalities (3.8) and (3.15), we obtain o+ (#) = 1. This completes the proof of Theorem 1.
Now, Problem 3 can be rewritten as a relaxation problem as follows:
Problem 4. Choose (@}, as, %, 0 (t)) € R X R” X R X R? to minimize the objective function

Jreta (@1, 02,8, 0 (1) = ¢ (x(t7)) (3.16)
subject to the nonlinear dynamical system
d i
ZE” =Q2-FFOACD,D+FO-DAC®, 90, te]0,], (3.17)
the two equality constraints
Q-FFO & x1),a,D+FO - D (x(®), 0,0 =0, te0,1], (3.18)
P(o®)=0, te|0,], (3.19)
the bound constraint
0<o(<1, i=12 te|0z], (3.20)

the equality constraint (3.8), and the three bound constraints (2.1), (2.2), and (2.7), where
JO=1Xxo1 (@) +2%x02(1). (3.21)

By using Theorem 1, one can derive that Problems 3 and 4 are equivalent.

3.3. A nonlinear parameter optimization problem

Note that the bound constraint (3.20) is essentially some continuous-time inequality constraints.
Thus, the solution of Problem 4 can not also be obtained by directly using the existing standard
algorithms. In order to obtain the solution of Problem 4, this subsection will introduce a nonlinear
parameter optimization problem, which has some continuous-time equality constraints and several
bound constraints.

Suppose that 7; presents the ith switching time. Then, one have

O=T0<T1<T2<"'TM_1STM:lf, (3.22)
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where M > 1 presents a given fixed integer. It is important to note that the switching times are not
independent optimization variables, whose values can be obtained indirectly by using the state
trajectory of the switched dynamical system (2.5). Then, Problem 4 can be transformed into an
equivalent optimization problem as follows:

Problem 5. Choose (@}, a»,9,&) € R" X R X R x R*M to minimize the objective function

J_relax (a]7a27 ﬂ’ f) = ¢(X (tf))’ (323)
subject to the nonlinear dynamical system

dx (1)
dt

M
=2 (- (e +2)) (& +28) fi 0.0+ (& +28) = 1) o 0. 8.0) X1y (.
i=1

te 01, (3.24)
the equality constraints

M

(2- (& +28)) (& +26)) &1 (x(@) .. 0) + (€] +282) = 1) g2 (X (1), @2, 0) X1r,1e) (1) = O,

=1

te 0.z, (3.25)
PEn=0, te|0.], (3.26)
g+&=1, i=1,---,M, (3.27)
the bound constraint .
0<& <1, j=12 i=1,---,M, (3.28)

and the three bound constraints (2.1), (2.2), and (2.7), where f’i and f; present, respectively, the values
T
of oy (¢) and o, (¢) on the ith subinterval [1;_1,7;),i = 1,--- ,M; & = [(fl)T , (fz)T L€ = [f%, e ,511‘4]T,
M

_ 2 _ 2 )\?
£=18. ,fﬁlr; PEnN=X (Z} JE - (_Zl jf,-’) }v[n_l,m (1); and x; (7) is given by
J= J=

i=1

1, ifrel,
xi () = { 0, otherwise, (3.29)

which is a function defined on the subinterval I C [0, tf].

Due to the switching times being unknown, it is very challenging to acquire the gradient of the
objective function (3.23). In order to overcome this challenge, the following time-scaling
transformation is developed to transform variable switching times into fixed times:

Suppose that the function t(s) : [0, M] — R is continuously differentiable and is governed by the
following equation:

dr(s) <
o —;6’,%[,-_1,,-) (s), (3.30)
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with the boundary condition
t(0) =0, (3.31)

where 6; is the subsystem dwell time on the ith subinterval [i —1,i) C [0, tf]. In general, the
transformation (3.30)—(3.31) is referred to as a time-scaling transformation.
Define 6 = [0, - - - ,0),]", where

0<6;<ty, i=1,---,M (3.32)

Then, by using the time-scaling transform (3.30) and (3.31), we can rewrite Problem 5 as the following
equivalent nonlinear parameter optimization problem, which has fixed switching times .
Problem 6. Choose (o, 3,9, &,6) € R" X R”? X R x R?M x RM to minimize the objective function

retax (@1, @2,9,€,0) = ¢ (R (M), (3.33)

subject to the nonlinear dynamical system

dx(s) Ze (& +28)) (& +287) A G (9), 9)+((&] +28) = 1) L& (), 8, 9)) xii-1 (9),

€ [0, M], (3.34)

the continuous-time equality constraints

M
D01 ((2-(&!+280)) (& +287) &1 (R (s), a1, 9)+((&] +2€7) = 1) 22 (R(5) , @2, ) X1y () = 0

i=1
se[0,M], (3.35)
P(,s5)=0, sel0,M], (3.36)
the linear equality constraint (3.27), the three bound constraints (2.1), (2.2), (2.7), (3.28), and (3.32),

2 . 2
where £ (s) = x (1 (s)) and P (€, 5) = . 6, (Z 7€ - (;1 jf{) )Xu—m (s).

i=1 j=1

4. An improved gradient-based numerical optimization algorithm

In this section, an improved gradient-based numerical optimization algorithm will be proposed for
obtaining the solution of Problem 1.

4.1. A penalty problem

In order to handle the continuous-time equality constraints (3.35) and (3.36), by adopting the idea
of /; penalty function [55], Problem 6 will be written as a nonlinear parameter optimization problem
with a linear equality constraint and several simple bounded constraints in this subsection.

Problem 7. Choose (a;, a»,9,&,6) € R X R”? X R™ x R*M x R to minimize the objective function

M
Jy(al,az,ﬁ,f,f))=¢()?(M))+7f L(x(s), a1, a2,9,¢,0,5)ds, 4.1
0
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subject to the nonlinear dynamical system (3.34), the linear equality constraint (3.27), the three bound
constraints (2.1), (2.2), (2.7), (3.28) and (3.32), where

L(J%(S),al,aQ,ﬁ,f,g, S)

= P, s)+z — (& +28)) (¢ +280) 81 G (s). a1, 9) + (&) +287) = 1) 82 (R (5) . @2, ) Xpi-1) (9),

where y > 0 presents the penalty parameter.

The idea of /; penalty function [47] indicates that any solution of Problem 7 is also a solution of
Problem 6. In additions, it is straightforward to acquire the gradient of the linear function in the equality
constraint (3.27), and the gradient of the objective function (4.1) will be presented in Section 4.2. Thus,
the solution of Problem 7 can be achieved by applying any gradient-based numerical computation
method.

4.2. Gradient formulae

In order to acquire the solution of Problem 7, the gradient formulae of this objective function (4.1)
will be presented by the following theorem in this subsection.
Theorem 2. For any s € [0, M], the gradient formulae of the objective function (4.1) with respect to
the decision variables a1, a», ¥, &, and 6 are given by

6.] ’ 719’ ’9 M X > 4 > o
(@1, 02,0,6,6) f OH (X (5), 21, 02,0.£,6,4() , 4.2)
da, 0 oa
(9]7 (a’h s, ﬁ’ f, 6) _ fM aH ()’(\: (S) , X1, A7, 19’ 55 H’A(S))ds, (43)
O, 0 dar
al, (ay, @, 9, &,0) M OH (2 (s), a1, a2, 9, &,6,A(s))
= 4.4
= L s ds, 4.4)
aJ, (a1, @2, 9,¢,6 Y OH (3 (s), a1, @2, 9, €, 6,
(@1, @2,9,£,6) :f OH (%(5),01,02,9,£,6,26)) , 4.5)
0¢ 0 3
AT, (a1, az,9,€,0 Y OH (%
y (@@, 9.£.6) _ f OH (3(5),21,02,,£,6,26)) , (4.6)
00 0 96

where H (X (s) , a1, as, 1, €, 0, A(s)) denotes the Hamiltonian function defined by
H (5(\: (S) , 1, A7, 199 'f’ Ha A (S)) =L ()’e (S) , 1, A2, ﬂa 'f’ 9, S) + (A (S))T f_‘()% (S) , X1, A7, ﬁ’ ‘f? 09 S) ) (47)

FE(),a1,02,9,€,6,9)
M

= >, 6:((2- (& +28)) (& +28) A k(). 9 +((€ +28) = 1) AE(S), 9, 9)xp-10 (5),  (4.8)

i=1
and the function A (s) presents the costate satisfying the following system:

4.9)

(d/l(s) U OH(G(5). 1,00, 0,£,0,4(5))
ds | 9% (s)
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with the terminal condition

ob (5 (M
A M) = %. (4.10)

Proof. Similarly to the discussion of Theorem 5.2.1 described in [56], the gradient formulae (4.2)—(4.6)
can be obtained. This completes the proof of Theorem 2.

4.3. Algorithm

For simplicity of notation, let g(n) = ny (n) presents the gradient of the objective function J,

described by (4.1) at 7, where = [(aq)T ()T ,ﬁT,fT,HT]T. In additions, let ||-|| and |||, present,
respectively, the Euclidean norm and the infinity norm, and suppose that the subscript k presents the
function value at the point r; or in the kth iteration, for instance, g; and (Jy)k. Then, based on the above
discussion, an improved gradient-based numerical optimization algorithm will be provided to acquire
the solution of Problem 1 in this subsection.

Algorithm 1. An improved gradient-based numerical optimization algorithm for solving Problem 1.

01. Initial: 7y € R"*72*353M 0 < 1< 1,0 < @ < 1, Prmax = Prmin > 0, 0 < Niin < Ny < Nypax» € > 0;
02. begin
03. calculate the objective function (17)0 and the gradient g, at the point 7;

04. (Jy)p(o) = J, (o). po := 1, k := 0;
05. while ||gi| > € do
06. d := —prghs Wi = L g 1= 1+ widis
07. while J, (7;) > (Jy)p(k) + pawy (g0)" d; do
08. Wi ‘= Wy, ﬁk =1t widy;
09. end
10. M1 = T (Jy)k+1 =J, (M);
11. calculate 9; by using the following equality:
T
S = M, (4.11)
(ex-1)" ex-1

where 7,1 = M — k-1, €1 = 8k — k-1
12. if 6; < O then

13. Pk -= pliax;

14. otherwise

15. Pk+1 = min {pmax,max {pmina pik}}’

16. end

17. calculate gi,1;

18. calculate N, by using the following equality:

N+ 1, if gl = 0.1,
Ny =4 Ni_1, lf 0.001 < IngIIOO <0.1, (412)
Nio1 — 1, otherwise,
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in [Nmina Nmax];
19. update (fy)p(k) by using the following equality:

(jy)p(la T Ociemiatt N {(Jy)k—i}’ k=0.1,2,-, (4.13)

which satisfying the following inequality:

Ty (c+ wndy) < () o+ peoy (80" di (4.14)
20. k:=k+1;
21.  end
22. 0" = Iy = Iy ()
23. end

24. Output: 77, J3.
25. construct the optimal solution and optimal value of Problem 1 by using " and J;.

Remark 4. During the past decades, many iterative approaches have been proposed for solving the
nonlinear parameter optimization problem by using the information of the objective function [57].
The idea of these iterative approaches is usually that a iterative sequence is generated such that the
corresponding objective function value sequence is monotonically decreasing. However, the existing
algorithms have the following disadvantage: if an iteration is trapped to a curved narrow valley bottom
of the objective function, then the iterative methods will lose their efficiency due to the target with
objective function value monotonically decreasing may leading to very short iterative steps. Then,
in order to overcome this challenge, an improved gradient-based algorithm is developed based on
a novel search approach in Algorithm 1. In this novel search approach, it is not required that the
objective function value sequence is always monotonically decreasing. In additions, an improved
adaptive strategy for the memory element N, described by (4.12), which is used in (4.13), is proposed
in iterative processes in Algorithm 1. The corresponding explanation on the equality (4.12) is as
follows. If the 1st condition described by (4.12) holds, then it implies that the iteration is trapped to
a curved narrow valley bottom of the objective function. Thus, in order to avoid creeping along the
bottom of this narrow curved valley, the value of the memory element N, should be increased. If the
2nd condition described by (4.12) holds, then the value of the memory element N, is better to remain
unchanged. If the 3rd condition described by (4.12) holds, then it implies that the iteration is in a flat
region. Thus, in order to decrease the objective function value, the value of the memory element N,
will be decreased. Above discussions imply that the novel search approach described in Algorithm 1
is also an adaptive method.

Remark 5. The sufficient descent condition is extremely important for the convergence of any gradient-
based numerical optimization algorithm. Thus, the goal of lines 12-16 described in Algorithm 1 is
avoiding uphill directions and keeping {p,} uniformly bounded. As a matter of fact, for any &, ppin <
Pr < Pmax and d, = —pygi ensure that there are two constants /; > 0 and [, > 0 such that d; satisfies the
following two conditions:

(g0 di < =l1 llgull®, (4.15)
lldill < L2 [1gll - (4.16)
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5. Convergence analysis

This section will establish the convergence results of Algorithm 1 developed by Section 4. In order
to establish the convergence results of this algorithm, we suppose that the following two conditions
hold:

Assumption 1. J, is a continuous differentiable function and bounded below on R™ X R X R" x R*M x
RM.
Assumption 2. For any n; € Q and n, € Q, there is a constant /3 such that

llg (o) = g (Il < Lz llo1 = poll, (5.1)

where Q presents a open set and g () presents the gradient of J,, (17).
Theorem 3. Suppose that Assumptions 1 and 2 hold. Let {7} be a sequence obtained by using
Algorithm 1. Then, there is a constant ¢ > 0 such that the following inequality holds:

(1) < (5) ) = Nl (5.2)

Proof. Let ¢y be defined by ¢y = i\?kf {wi} = 0.
If ¢o > 0, then by using the inequalities (4.14) and (4.15), one can obtain

(%), ., < () 4 = DisollgilP (5.3)

Let ¢ be defined by ¢ = [;¢y. Then, the proof of Theorem 1 is complete for ¢y > 0.
If o = 0, then there is a subset A C {0, 1,2, - - -} such that the following equality holds:

lim =0, (5.4)

keA, k—oo

which indicates that there exists a k such that the following inequality holds:

k<1, (5.5)
w

for any k > k and k € A. Let w = wyw. Then, the inequality (4.14) does not hold. That is, one can
obtain

Ty (e + wdy) < (F,) + pow (80" di, (5.6)

p(k)
which implies
(1), = 5 (e + wdy) <~ (80" di (5.7)
Applying the mean value theorem to the left-hand side of the inequality (5.7) yields
— w (g (i + Guwd) di < —pw (g0)" di, (5.8)

where 0 < ¢, < 1. From the inequality (5.8), one obtain
(g (i + Gewd) " dy > p(gr)" dy. (5.9)
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By using Assumption 2 and Cauchy-Schwartz inequality, from (4.15) and (5.9), we have
Lo lldil® > 118 O + wlide) = gill lldell > (g (i + wledi) — go)" di

> (1= (g0 de > 1L (1= llgdl. (5.10)
Furthermore, applying w = w;w@ and the inequality (4.16) to the inequality (5.10), one obtain

— 2 —
o > NQ! u)ll(g;zcll S Ld-w
@l ||di| (lz) wl;

> 0, (5.11)

for any k > kand k € A. Clearly, the inequalities (5.4) and (5.11) are contradictory. Thus, ¢y > 0. This
completes the proof of Theorem 3.

Lemma 1. Suppose that Assumptions 1 and 2 hold. Let {5} be a sequence obtained by using
Algorithm 1. Then, the following inequalities

IIEIEL?}‘J (UAp+j) < gfas)}a Jy (nA(p—l)+J) §‘II£1121 ||gAp+] 1” (5.12)
> min flgape - | < +oo, (5.13)
p=1 1<)
are true, where A = Npax.
Proof. Note that if the following inequality
2 .
Ty (1ape) < max Jy (map-1y+s) - =12, A, (5.14)

is true, then the inequality (5.12) also holds. Here, the inequality (5.14) will be proved by using
mathematical induction.
Firstly, Theorem 3 indicates

Jy (nape) < max 7, (napss) = < gl (5.15)

1<j<q(Ap)

where g (Ap) = min {Ap, NAP}. By using 0 < g (Ap) < A and the inequality (5.15), one can derive that
the inequality (5.14) is true for j = 1.

Suppose that the inequality (5.14) is true for 1 < j < A — 1. Note that ¢ > 0 and the term || Sap+ j_1||2
described in (5.14) is nonnegative. Then, one can obtain

max J, (map+) < max Jy (7ap-104) (5.16)

1<i<j 1<i<A

forl<j<A-1.
Next, by using 0 < g (Ap) < A, the inequality (5.2), and the inequality (5.16), one can derive

2
J ( ; )< max J ( D )— ;
y\MAp+j+1) & I<iSqiint ) y \NA(p-1)+j+1 §||gAp+J||

1<i<A

< max {max Jy (UA(p 1>+z) > maX J (UAPH)} -¢< ||gAp+j||2

AIMS Mathematics Volume 7, Issue 5, 9206-9231.



9220

< max J, (UA(p—1)+i) -< ||gAp+j||2 , (5.17)

1<i<A
which implies that the inequality (5.14) is also true for j + 1. Then, the inequality (5.14) is true for
1 < j < A by using mathematical induction. Thus, the inequality (5.12) holds.

In additions, Assumption 1 shows J, being a continuous differentiable function and bounded below
on R X R X R x R*™ x RM_ which indicates that

max J, (nAp+,-) > —00. (5.18)

1<i<A

Then, summing the inequality (5.12) over p yields

[

. 2
in gape il < oo
ZKKA Eap+j-1

Thus, the inequality (5.13) holds. This completes the proof of Lemma 1.
Theorem 4. Suppose that these conditions of Theorem 3 are true. Then, the following equality holds:

Jim [lg (70l = 0, (5.19)

where g (1) presents the gradient of the objective function J, described by (4.1) at the point 7.
Proof. Firstly, the following result will be proved: there is a constant /, such that

g (DIl < Lallg (ol - (5.20)

By using Assumptions 1 and 2, one can obtain

g s DIl < 18 (1) — & (1) + & M)

< Mg Mrsr) — g @Il + 1lg ()l
< Loy ldill + g ()l
< (1 + Lzw) llg (moll - (5.21)

Let the constant /4 be defined by I; = 1 + [,13w,. Then, the inequality (5.21) implies that the inequality
(5.20) is true.
Define the function ¥ (p) by

¥ (p) = arg min||g (4,1, - (5.22)
0<j<A-1
Then, Lemma 1 indicates that the following equality holds:
1im g (740000 = 0. (5.23)
By using the inequality (5.20), one can obain
Hg (UA<p+1>+j)‘ < Hg(UAp+w<p)) , J=01-,A-1L (5.24)

Thus, from (5.23) and (5.24), one can deduce that the equality (5.19) is true. This completes the proof
of Theorem 4.
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6. Numerical results

In this section, an optimal feedback control problem of 1, 3-propanediol fermentation processes is
provided to illustrate the effectiveness of the approach developed by Sections 2-5, and the numerical
simulations are all implemented on a personal computer with Intel Pentium Skylake dual core processor
15-6200U CPU(2.3GHz).

The 1, 3-propanediol fermentation process can be described by switching between two subsystem:
batch subsystem and feeding subsystem. There exists no input feed during the batch subsystem, while
alkali and glycerol will be added to the fermentor during the feeding subsystem. In generally, the
subsystem switching will happen, if the glycerol concentration reaches the given upper and lower
thresholds. By using the result of the work [58], the 1, 3-propanediol fermentation process can be
modeled as the following switched dynamical system under state-dependent switching:

Subsystem 1 : dx—(t’):fl(x(t),t), if x;3(0)—a; =0,
{Subsystemzr B @)1+ @ w0, if 130 - a2 =0, relo, ], @1

where 7, denotes the given terminal time; the system states x; (), x; (1), x3 (¢), x4 (#) denote the volume
of fluid (L), the concentration of biomass (gL™!), the concentration of glycerol (mmolL™"), the
concentration of 1,3-propanediol (mmolL™"), respectively; the control input u (f) denotes the feeding
rate (Lh™"); x(1) = [x1 (1), x2(©), x5 (@), x4 (0)]" denotes the system state vector; Subsystem 1 and
Subsystem 2 denote the batch subsystem and the feeding subsystem, respectively; a; and a, (two
parameters that need to be optimized) denote the upper and lower of the glycerol concentration,
respectively; and the functions f; (x (¢),1), f> (x(¢),u(¢t),t) are given by

0
@ (x3 (1), x4 (1)) X2 (1)

S0 = 25 @3 ) () | 62)
Ao (x3 (1), x4 (2)) X2 (2)
x (2)
_u@® | —x@
L&x@,u@),n = o | Iste = x3 ) (6.3)
—x4 (1)

Subsystem 1 is essentially a natural fermentation process due to no input feed. The functions ¢, A,
and A, are defined by

_ hixs (1) x3 (1) X4 (1)
¢(X3(t),X4(l))—x3(t)+Y1 (1— * )(1— < ) (6.4)
A3, x4 () =l +Z1p(x (t)x(t))+M (6.5

1 (X3(7), X4 7 19 (X3 (7), X4 x3(t)+Y2’ .
h
Az (.X3 (l) , X4 (l)) = —lg + ZzQD (X3 (l) , X4 (f)) + %, (66)

which denote the growth rate of cell, the consumption rate of substrate, and the formation rate of
1,3-propanediol, respectively. In the equality (6.4), the parameters x; and x; denote the critical
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concentrations of glycerol and 1,3-propanediol, respectively; hy, hy, h3, Y1, Yo, Y3, Z1, Z,, I7, and [g are
given parameters.

Note that the feeding subsystem doesn’t only consist of the natural fermentation process. Thus,
the function f, (x (¢),u (), 1) is provided to describe the process dynamics because of the control input
feed in Subsystem 2. In the equality (6.3), the given parameters /s and /s denote the proportion and
concentration of glycerol in the control input feed, respectively.

In generally, as the increase of the biomass, the consumption of glycerol also increases. Then,
during Subsystem 1 (batch subsystem), the concentration of glycerol will eventually become too low
due to no new glycerol being added. Thus, Subsystem 1 will switch to Subsystem 2 (feeding
subsystem), when the equality x3 () — @, = 0 (the active condition of Subsystem 2) satisfies. On the
other hand, during Subsystem 2 (feeding subsystem), the concentration of glycerol will eventually
become too high due to new glycerol being added. This will inhibit the growth of cell. Thus,
Subsystem 2 will switch to Subsystem 1 (batch subsystem), when the equality x; () — @; = 0 (the
active condition of Subsystem 1) satisfies.

Suppose that the feeding rate u (¢), the upper of the glycerol concentration @, and the lower of the
glycerol concentration a, satisfy the following bound constraints:

1.0022 < u (1) < 1.9390, (6.7)
295 < a; < 605, (6.8)
45 < ay < 265, (6.9)

respectively.
The model parameters of the dynamic optimization problem for the 1, 3-propanediol fermentation
process are presented by

hy =0.8041, hy, =7.8296, h; =20.2518, Y, =0.4901, Y, =09.4628, Y;=38.6596,

Z, = 1449216, Z, =80.8538, I5s=0.5698, Is = 10759.0000 mmolL™", I, =0.2981, I3 = 12.2603,
x; = 2040.0000 mmolL™", x, = 1035.0000 mmolL ™", tr = 25.0000 hours, M =9,
xo = [5.0000, 0.1113, 496.0000, 0.0000]" .
Suppose that the control input u(f) takes the piecewise state-feedback controller
u(t) = %4]1 kix (t) X1z, = (t). Our main objective is to maximize the concentration of 1,3-propanediol at

the terminal time #;. Thus, the optimal feedback control problem of 1, 3-propanediol fermentation
processes can be presented as follows: choose a control input u (¢) to minimize the objective function
J(u(t)) = —x4(t) subject to the switched dynamical system described by (6.1) with with the initial
condition x(0) = xy and the bound constraints (6.7-6.9). Then, the improved gradient-based
numerical optimization algorithm (Algorithm 1 described by Section 4.3) is adopted to solve the
optimal feedback control problem of 1, 3-propanediol fermentation processes by using Matlab 2010a.
The optimal objective function value is J* = —x4 (tf) = —1265.5597 and the optimal values of the
parameters a; and @, are 584.3908 and 246.5423, respectively. The optimal feedback gain matrixes
K:,i=1,---,9 are presented by

Ki =10, 0, 0, 0], K;=1[0.0140, 0.0039, 1.1300, 0.4786], K; =10, 0, 0, 0],
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K:; =10, 0, 0, 0], K; =1[0.0082, 0.0069, 0.6080, 0.8297],
K; =10, 0, 0, 0], K;g=1[0.0084, 0.0073, 0.5711, 1.0615],

K, =10, 0, 0, 0],
and the corresponding numerical simulation results are presented by Figures 1-4.

6.5

45
0

5

10 15 20
t (hours)

25

Figure 1. The optimal volume (L) of fluid: x;(?).

5

10 15 20 25
t (hours)

Figure 2. The optimal concentration (gL™") of biomass: x,(¢).
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Figure 3. The optimal concentration (mmolL™") of glycerol: x3(t).
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Figure 4. The optimal concentration (mmolL™") of 1,3-propanediol: x,(f).

Note that Problem 6 is an optimal control problem of nonlinear dynamical systems with state
constraints.  Thus, the finite difference approximation approach developed by Nikoobin and
Moradi [59] can also be applied for solving this dynamic optimization problem of 1, 3-propanediol
fermentation processes. In order to compare with the improved gradient-based numerical optimization
algorithm (Algorithm 1 described by Section 4.3), the finite difference approximation approach
developed by Nikoobin and Moradi [59] is also adopted for solving this dynamic optimization
problem of 1, 3-propanediol fermentation process with the same model parameters under the same
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condition, and the numerical comparison results are presented by Figure 5 and Table 1.

1800 T T T T T T T T T T

’ The improved gradient-based numerical optimization algorithm
600 (Algorithm 1 described by Section 4.3)
___________ The finite difference approximation approach

1400 developed by Nikoobin and Moradi [59] B

1200 b

—. 1000
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‘‘‘‘‘
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800 [ _
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200 + ““‘,.-.-' 4
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Figure 5. Convergence rates for the finite difference approximation approach developed
by Nikoobin and Moradi [59] and the improved gradient-based numerical optimization
algorithm (Algorithm 1 described by Section 4.3).

Table 1. The comparison results between the finite difference approximation approach
developed by Nikoobin and Moradi [59] and the improved gradient-based numerical
optimization algorithm (Algorithm 1 described by Section 4.3).

Algorithm Computation time (second)  x4(7)

The finite difference approximation approach
developed by Nikoobin and Moradi [59] 1165.3872 1052.9140
The improved gradient-based numerical optimization algorithm

(Algorithm 1 described by Section 4.3) 439.1513 1265.5597

Figure 5 shows that the improved gradient-based numerical optimization algorithm (Algorithm 1
described by Section 4.3) takes only 67 iterations to obtain the satisfactory result x4(¢f) = 1265.5597,
while the finite difference approximation approach developed by Nikoobin and Moradi [59] takes 139
iterations to achieve the satisfactory result x4(z;) = 1052.9140 . That is, the iterations of the improved
gradient-based numerical optimization algorithm (Algorithm 1 described by Section 4.3) is reduced by
51.7986%. In additions, Table 1 also shows that the result x4(y) = 1052.9140 obtained by using the
finite difference approximation approach developed by Nikoobin and Moradi [59] is not superior to
the result (x4(¢;) = 1265.5597) obtained by using the improved gradient-based numerical optimization
algorithm (Algorithm 1 described by Section 4.3) with saving 60.4695% computation time.

AIMS Mathematics Volume 7, Issue 5, 9206-9231.



9226

In conclusion, the above numerical simulation results show that the improved gradient-based
numerical optimization algorithm (Algorithm 1 described by Section 4.3) is low time-consuming, has
faster convergence speed, and can obtain a better numerical optimization than the finite difference
approximation approach developed by Nikoobin and Moradi [59]. That is, an effective numerical
optimization algorithm is presented for solving the dynamic optimization problem of 1, 3-propanediol
fermentation process.

7. Conclusions

In this paper, the dynamic optimization problem for a class of fed-batch fermentation processes is
modeled as an optimal control problem of switched dynamical systems under state-dependent
switching, and a general state-feedback controller is designed for this dynamic optimization problem.
Then, by introducing a discrete-valued function and using a relaxation technique, this problem is
transformed into a nonlinear parameter optimization problem. Next, an improved gradient-based
algorithm 1is developed based on a novel search approach, and a large number of numerical
experiments show that this novel search approach can effectively improve the convergence speed of
this algorithm, when an iteration is trapped to a curved narrow valley bottom of the objective function.
Finally, an optimal feedback control problem of 1, 3-propanediol fermentation processes is provided
to illustrate the effectiveness of this method developed by this paper, and the numerical simulation
results show that this method developed by this paper is low time-consuming, has faster convergence
speed, and obtains a better result than the existing approaches. In the future, we will continue to study
the dynamic optimization problem for a class of fed-batch fermentation processes with uncertainty
constraints.
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