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Abstract

In this paper we study optimal control computation based on the control
parameterization method for a class of optimal control problems involving nonlinear
systems with multiple time delays subject to continuous state inequality constraints.
Both the state and the control are allowed to have different time delays, and they are
uncorrelated in this system. The control of the dynamical system is approximated by a
piecewise constant function whose heights are taken as decision vectors. The formulae
for computing the gradients of the cost and constraint functions are then derived. Based
on this, a computational method for finding the optimal control is developed by utilizing
the Sequential Quadratic Programming (SQP) algorithm with an active set strategy. The
computational method is applied to an industrial problem arising in the purification
process of zinc hydrometallurgy. Numerical simulation shows that the amount of zinc
powder that is needed can be decreased significantly, thus avoiding wastage of resources.
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1. Introduction

With the advancement of modern computers and an increasing emphasis on optimal
design of large-scale dynamical systems, optimal control has become increasingly
important [3, 4, 6, 10, 12, 21], making a major impact in industry by improving
economic benefit and reducing production cost. Many real control systems involve
time delays, especially multiple time delays, which can cause instability for a system
and reduce the effectiveness of a control. Thus, the study of optimal control problems
involving dynamical systems with multiple time delays is of practical importance.
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In the literature, significant advancement in theory and methods has been achieved
for optimal control problems involving dynamical systems with time delays. In
particular, a number of computational methods have been proposed for solving these
optimal control problems, and these can be classified into two main approaches:
direct and indirect. The indirect approach includes the variational formulation and
the dynamic programming technique. The variational formulation is based on the
Pontryagin maximum principle. This is a set of necessary conditions for optimality
from which a two- or multi-point boundary value problem is obtained. However,
such a boundary value problem is usually very difficult to solve [4, 17, 18]. The
dynamic programming technique is based on Bellman’s principle of optimality, which
is surprisingly clear and intuitive yet has made a tremendous contribution in a wide
range of applications. Its application in optimal control theory has led to the invention
of the famous Hamilton—Jacobi—Bellman (HJB) partial differential equation, whose
solution can be used to construct a nonlinear optimal feedback control law [4, 14].
However, it is very difficult to obtain the analytical solution [1] of the HIB equation.
The method proposed by Chachuat et al. [4] is for a relatively simple system with a
single time delay, while the method reported by Basin and Rodriguez-Gonzalez [1] is
for a nonlinear system with multiple time delays appearing in the control input.

The algorithms developed using the direct approach include control parameteriza-
tion [7, 8, 10, 12, 16, 17, 19, 21-23], iterative dynamic programming [9], orthogonal
collocation [2] and intelligent optimization [11]. Iterative dynamic programming has
been used for the optimal control of chemical processes, but it appears that this method
is computationally very costly. For orthogonal collocation, the dynamic optimization
problem is approximated as a constrained nonlinear programming problem (NLP)
with equality and inequality constraints. The constrained NLP is then solved using
a strategy that tries to achieve simultaneously the convergence and optimization of the
algebraic model. However, the constrained NLP obtained from orthogonal collocation
is of very large scale for an acceptable accuracy, and hence it can be very time
consuming to solve such a constrained NLP. Some of the methods developed based
on the idea of intelligent optimization (for example, the ant colony framework) are
computationally quite efficient. However, these methods are heuristic in nature, and
hence they often encounter instability in the process of finding a solution.

For the control parameterization technique, the main idea is to divide the time
interval into several subintervals. The control is then approximated by a piecewise
constant function with possible discontinuities at the partition points, which are
called switching times. The heights of the piecewise constant functions are regarded
as the decision variables. Teo et al. [17] consider a class of optimal control
problems subject to equality constraints and inequality constraints involving state
and control variables in canonical form. For optimal control problems subject to
continuous inequality constraints on the state variables, the constraint transcription
method [17] can be used to approximate the continuous inequality constraints by a
sequence of inequality constraints in canonical form [17]. Thus, by using the control
parameterization technique, the optimal control problem can be approximated as a
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sequence of parameter optimization problems. Each of these parameter optimization
problems can be considered as a constrained NLP and hence can be solved by using
a gradient-based optimization method. For the control parameterization technique, it
is intuitively clear that better results would be obtained if the switching times were
also regarded as decision variables. For this reason, a novel transformation, which is
now known as the time scaling transform, was proposed [19]. With this transform, the
transformed optimal control problems become of the same form as those considered
by Teo et al. [17], and hence can be solved in the same way. Loxton et al. [8] use
the time scaling transform [19] to extend the results obtained by Teo et al. [17] to the
case where the continuous inequality constraints involve not only the state but also the
control.

A dynamic model of an aluminium trihydroxide batch crystallization is considered
by Rehbock and Livk [12]. The process model, which takes into account kinetics of
nucleation, growth and agglomeration, is based on the mass balance of the process and
the population balance of the dispersed crystals. A computational algorithm based on
the control parameterization technique and the time scaling transform are applied to
the model to optimize various performance criteria.

Wu and Teo [23] develop a global computational approach for solving a class of
optimal control problems governed by impulsive dynamical systems and subject to
continuous state inequality constraints. By using the time scaling transform [19], it
is shown that this problem is equivalent to an optimal control problem governed by
ordinary differential equations with periodic boundary conditions and subject to a set
of continuous state inequality constraints. For this equivalent optimal control problem,
the constraint transcription method [17] is used in conjunction with a penalty function
(similar to the approach of Teo et al. [20]) to construct an appended new cost function.
This leads to a sequence of approximate optimal control problems only subject to
periodic boundary conditions. Each of these approximate problems can be solved as an
optimization problem using gradient-based optimization techniques. A filled function
method is then introduced to supplement the gradient-based optimization method to
find a better solution.

The control parameterization technique [17] is used and an optimization algorithm
based on an improved particle swarm optimization algorithm is constructed by Liu
et al. [6]. Moreover, the optimal control problem can be transformed into a discrete-
valued optimal control problem [24]. The time scaling transform [19] is used to
convert this discrete-valued optimal control problem into an equivalent constrained
optimal parameter selection problem, which can be solved by existing optimal control
techniques. Furthermore, based on the work of Liu et al. [17], the class of optimal
control problems involves fixed multiple characteristic times in its cost and constraint
functions. For the case when the characteristic time points are free, a computational
method is developed by Loxton et al. [7] by novel application of the time scaling
transform [19].

The case of multiple state and control time delays is not considered in any of the
papers mentioned above. Wang et al. [21] consider a class of optimal control problems
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involving single-time delayed dynamical systems with multiple characteristic time
points appearing in the cost and constraint functions. However, in this paper, we
consider a class of optimal control problems involving multiple time delays and subject
to continuous state inequality constraints. This problem contains the general cases
because of the multiple time delays. The formulation of this time delayed optimal
control problem is motivated by an industrial problem arising in the purification
process of zinc hydrometallurgy. We develop a computational method to solve this
multiple-time delayed optimal control problem based on the control parameterization
technique. The method obtained is then applied to control optimally the chemical
reaction system involving the purification process of zinc sulphate electrolyte so that
wastage of resources is avoided.

2. Problem description

Consider a process described by the following system of multiple-time delayed
differential equations defined on the fixed time interval (0, T']:

dx(t)
dt = f(t? X(t)v X(t - Q’l), AR X(t - aml )’ u(t)7 u(t _ﬁl )’ AR u(t _IBmQ))’ (21)
where X =[x1,...,x,]  €R" and w=1[u,...,u ]  €R" are the state and control
vectors, respectively, f = [, ..., f,]T € R", the ay are the state time delays satisfying
O<ap<T, k=1,2,...,m;, and the B; are the control time delays satisfying

0<Bk<T,k:1,2,...,m2.Let
0<a|§---§aml<T, O<,81S"'Sﬂm2<T,

and, moreover, let @y, . . ., @y, B1, - - . , Bm, be ordered increasing from small to large.
Then let h;, i=1,2,...,1, denote the ordered time delays, where 1 <[/<m; +my
(that is, h; is the minimum delay and #; is the maximum delay). For the case when
[ =m + my, this means that the values ay, . .., @y, B1, - . . , Bm, are all different.

The initial condition for the differential equation (2.1) is

x(t) = @), u@) =y, t€[-h,0), x(0)=x", (2.2)

where @(f) = [@1(0), ..., 0,(O]" and y(t) = [y1(®), ..., y.(0)]T are given piecewise
continuous functions from [—/;, 0) into R” and R”, respectively, and x’ is a given vector
in R". We now state the canonical optimal control problem with multiple time delays.

ProBrLEM (P1). Given the system (2.1)—(2.2), find a control u € U such that the cost
function

T
go(w) = Qo(x(T'w)) + fo Lo(, x(flw), X(t = a1 w), . ..., X( = @y, W),
u(),u(t —B), ..., u(t - By,)) dt (2.3)
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is minimized subject to the canonical inequality constraints

T
gi(u) = (DI(X(T|u)) + f Li(ta X(t|u)9 X(t - a’llll), ey X(t - a’ml |u)7
0
u(®),ut —pB1),....ult—pBy))dt =0, (2.4)

i=1,...,N, where @; and £;,i=0,1,..., N, are given real-valued functions. Here
U is the class of admissible controls [17].

Let & be the set that consists of all of the elements of 9 such that the
constraints (2.4) are satisfied. Elements of ¥ are called feasible controls and 7
is called the class of feasible controls. We assume throughout that the following
conditions are satisfied:

(A1) We have

£:[0, T] x R™™" x R™+Mr _, R

¢:[-h,0) >R, y:[-h,0 >R,
®,:R">R, i=0,1,...,N,

L [0, T]x R™™Mt x R™*™" R, i=0,1,...,N.

(A2) Foreachi=0, 1,..., N and any compact subset V C R’, there exists a positive
constant K such that

|f(t,X, y17-- ',YmI, u’ Vl" . "Vm2)| SI<(1 + |X|+|YI| +-e-t |Ym1|),
|-£i(t,X,Y1,- --,le,U,Vl’ e 9Vm2)|§K(1 +|X|+|yl|+ : +|Ym1|)

forall (¢, X, ¥1, .. ¥m> W Vi, ..., Vi) € [0, T] X R XV x V2,
(A3) Foreachi=0,1,...,N,

f, %y, s Ym> W Vi, .., V) and L6, X, ¥1, ..., Ym> W, VI, ..., Vi)

are piecewise continuous on [0, 7] for each (X, yi, ..., ¥m> W, Vi, ..., Vp,) €
Re+mz x R™™"and are continuously differentiable with respect to each of the
components X, Y1, . . ., ¥m,» W, Vi, ..., Vp,, for each fixed r € [0, T].

(A4) For each i=0,1,..., N, ®; is continuously differentiable with respect to x.
Moreover, ¢ and y are piecewise continuous on [—/y, 0).

In practice, physical constraints are often not expressed by the canonical constraints
defined by (2.4). Instead, they are described by continuous state inequality constraints
given by

hi(t,x(tflu)) >0 forallre[0,T],i=1,...,N, (2.5)

where the h; are real-valued functions defined on [0, T] X R". We now describe the
corresponding optimal control problem.
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ProBLEM (P2). Given the multiple-time delayed system (2.1)—(2.2), find a control
u € U such that the cost function (2.3) is minimized subject to the continuous state
inequality constraints (2.5).

Problem (P2) cannot be solved as such due to the presence of the continuous
state inequality constraints. However, these continuous inequality constraints can
be approximated by a sequence of inequality constraints in canonical form using the
constraint transcription method introduced by Teo et al. [17, 18].

Foreachi=1,...,N, define

T
gia(W) =5+ f Lot x(1w) di 2 0, 2.6)
0
where
h,’ if ]’l,’ < -&
Li(t,x(fla)) = —(h; — £)*/de if—e<h;<e
0 ith>e

while € > 0 is an adjustable parameter controlling the accuracy of the approximation
and 0 > 0 is an adjustable parameter controlling the feasibility of the constraint (2.5).
Thus, Problem (P2) is approximated by a sequence of optimal control problems
defined below.

ProBLEM (P2(¢, 0)). Given the multiple-time delayed system (2.1)—(2.2), find a control
u € U such that the cost function (2.3) is minimized subject to the canonical inequality
constraint (2.6).

For each £ > 0 and § > 0, Problem (P2(g, ¢)) is in the form of Problem (P1). It is
known that for any £ > 0, if 6 > 0 is chosen sufficiently small, the solution of Problem
(P2(&, 6)) will satisfy the continuous state inequality constraint (2.5). The proof of this
result is given by Teo et al. [17, Ch. §].

3. An algorithm for multiple-time delayed systems

The control parameterization method is now used to construct a numerical
algorithm to solve Problem P2(g, 9). The gradient formulae for the cost and constraint
functions with respect to the control u are derived. Based on this, the optimization
software NLPQLP [15], which is a Fortran implementation of the SQP algorithm,
can be utilized to construct a numerical algorithm to solve Problem (P2(e, ¢)). The
derivations of these gradient formulae are given below.

3.1. Gradient formulae For each i=0,1,..., N, consider the following system,
which is known as the corresponding co-state system:

dA(0) _ [OH(t [X, Y1, Z1s - -+ Yous Zoms Wy VI, Wi -« o, Vg, Wy, A1) 1T

3.1
dt ox > G
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with boundary conditions

XDy = [a@(ziﬂu»]{

A =0, t>T, (3.3)

(3.2)

where

Yi(0) =Xt — i), ..., Yu, (1) = X(1 — @, |0),

21(H) =x(t+ ), . . ., Zy, () =X(t + ap, 0),
Vi) =ult =), -« Vi (D) = 0(t = Biny),
wi(®) =ult+ 1), .., Wy (D) =t + By,
A, @) =A1+ap),..., /l;m] O =2+ am),

Xy ()= Xt +B0), ., Ay (1) = At + )
and H; is the corresponding Hamiltonian function,

Hi(t7X9y1""9yﬂ’l|7zl""9zm19usvl7"'9vm27
Wioooos Wiy, XA, o A /1;3],... A )

>y > ? ’ Bmz

=Lt X, ¥, . s Ym> W VI, .o, Vi)

m
+ Z Lit+ o [X Y1 Ym W Vi, Vi [+ ap))e(T —t — ay)
k=1

ny

+ Z Li(t+ﬁks [X’ yls ey le, u,vy,..., anz](t+ﬁk))e(T - t_ﬁk)
k=1
+ (ﬂl)Tf(t’ X7 yl’ AR yn’l|7 u7 Vl? AR sz)

m
i T
Y A B+ @ [X Y1y Yo W VI Vi 10+ @))e(T = £ = )
k=1

113
i\T
+ Z (/lﬂk) f(t +Bk7 [Xa YI, ce Ymp u’ Vl? AR sz](t +Bk))€(T - t _ﬁk),
k=1
where e(+) is the unit step function.

Furthermore, we set

z21(H)=0,...,2,,®=0, i=1,...,m forallte[T —qa;T],
wi(®)=0,...,w,,#»=0, i=1,...,my forallte[T -G T].
Remark 3.1. To solve the dynamical system (2.1)—(2.2), we divide the interval [0, T']

into [0, iy, [kh;, (k+ Dhy], k=1,...,n—1, [nh, T], where n = Int(T/h;). Then we
still need to subdivide each of the subintervals into / further subintervals according to
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different time delays. For example, subdivide the interval [0, /] into [0, h1], [A}, hj1],
j=1,...,1—1; the rest of the subintervals can be subdivided in the same manner.
Therefore, the dynamical system (2.1)—(2.2) can be solved forward in time on each of
these shorter intervals successively as ordinary differential equations.

RemMark 3.2. To solve the co-state system (3.1)—(3.3), we subdivide the interval
[0, T] into [T — hy, T, [T = (k+ Dh, T — ki), k=1,...,n—=1, [0, T —nh;], where
n=Int(T/h;). Similarly, we need to subdivide each of the subintervals into /
further subintervals according to different time delays. For example, subdivide the
interval [T — hy, T] into [T — hy, T1, [T —h;, T —hj1], j=2,3,...,1; the rest of
the subintervals can be subdivided in the same manner. Therefore, the co-state
system (3.1)—(3.3) can be solved backward in time on each of these shorter intervals
successively as ordinary differential equations.

TueoreM 3.3. Let u be any control in U, and let Au be any bounded measurable
function defined on [—hy, T] such that Au(t) e R” for all t € [0, T] and Au(t) = 0 for all
te[-h;, 0). Then, for eachi=0,1,...,N, the directional derivative for the function

gils
i Au) — g; : A
Agi(u) = lim{g (u+ehu) =g (“)} _ dgi(u + eAu)
&e—0 & de o
. T a7y
_ dgi(u) Au = f O0H:(1) Au) d
ou 0 u
where

Hi(t) = Hi(t, X, Y15+ o s Yiys Z1s + o s Zings Wy Viy oo oy Vi,
i i
Ay A,

my

wl,...,wmz,/l’,/lﬁll,...,/l’

@y

Proor. Define
u(s; &) = u(t) + eAu(r).

For brevity, let x(-) and x(-; &) denote the solutions of the system (2.1)-(2.2)
corresponding to u(-) and u(:; €), respectively. Furthermore, let

yl(')’ s Ymy ()7 Zl(')s N (),
Vl(')a I VWI2(')7 Wl(')v BRI wmz(')

and

Vit5 8, ¥m (58, Zi1(58), ..., 2y (5 E),

Vi(5 8, V(5 8),  Wi(5E), ..., Wy,(+5 8)

be defined from x(-), u(:) and x(; €), u(:; ), respectively.
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From (2.1),
!
x(1) =X°+f £Cs, (X Y15 e - o5 Yo W VL oo, Vi, 1(9)) dss,
0

[
x(t; &) = x° + f s, (X, ¥1, - 3 Ym W VL o, Vi, I(55 €)) ds.
0

Thus, using Taylor’s theorem, it follows that

Axnzmﬂgiﬂlﬁﬁ]
-0 &
_ ft [af(s, X ¥, Ym WV, .o, sz](s))AX(s)
0 aX
af b LR ] mp» ] s TN
N (s, [X, y1 y(91 u, v \4 2](S))Ay1(s)
Y1
. + 8f(s7 [X7 yl’ .. 7ym1’ u’ V17 LR ] sz](s))
OYm,
. Of(s, [X, Y15+ s Yimy» W, VI, - . .,vmz](S))Au
Jdu
af(s, [X9 Y]» LR yml’ u’ Vl? AR sz](s))
+
3V1
. + af(s9 [Xy YI, e ,lea u’ V17 ey sz](s))
OV,

Ay, (5)

(5)

Avi(s)

The quantity Ax(¢) satisfies the following variational system:

d(Ax(1)) _ o, X, ¥1, -, Yms W VI, o oo, Vi, 1(2))
dt o0x
6ft9 ’ s Ymyps st VM !
" ( [X y: yal u, v \ 2]( ))AY1(I)
Y1
+ . + af(t, [X,y], e ,yml, u, Vl, e ’sz](t))
OYm,
+af(t, [X, y], ey yml’ u,vy,..., sz](t))
ou
af(t, [X9 Yoo s Y W, Vi, ey sz](t))
+
(9V1
. (9f(t, [X,y], . e 9ym1au7 Vi, ... $sz](t))
OV,

AX(?)

Ay, ()

Au(r)

Av (1)

AV, (1),

with

Ax(H) =0, <0,
Au()=0, ¢<O0.
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To proceed further, let us express g;(u) as

T
gi(ll)=<Di(X(T))+f0 Li([X,¥15 -3 Y, W Vi, -, Vi ](D) . (3.7

Define
Li=Lit,[X Y15y Ym W Vi, ooy Vi 1)), (3.8)
Lio, = Lilt + o, 2 (), X(t — a1 + @), - - ., X(E — @y, + @), Wt + ap),
ll(t—ﬁ1+a'k),...,u(t—,3m2+ak)), k=1,2,...,my, 3.9
Lig, = Li(t + Br, x(t + Br), X(r — a1 + By), - = @, + ),
Wi, Wt = B1+ k), ..., u(t =B, +6r), k=1,2,...,m, (3.10)
f=f XY s Yy WV, s Vi, (D)), (3.11)

fo, = £t + ap, (1), X(t — @1 + @), . .., X(t — @y, + @), U(E + p),
u(t-pr+ap),....ult =B, + @), k=1,2,...,my, (3.12)
fs, = £(t + Br, X(¢ + Br), X(t — a1 + Bi), . . ., X(t — @, + Bi),
Wi, Wt =81+ ), . ...u(t =B, +61), k=1,2,...,mp, (3.13)
Hi() = Hit, X, Y1y -« o> Ymys Z1s -+« > Znys Wy Vi o ooy Vi,
Wi Wi, A A Aoy s Ao oo Ay ).

s Fayr o My, 0

From (3.7),

00;(x(T 0L; 0 i
sgw = 20D f [iA (t)+§Ay1(r>+ +$Ayml(t)

m

%A ) + éA () +-

— )| dt. (3.14)

In view of (3.8)—(3.10),

-El T aLiak
—Ayk(t) dt = ——Ax()e(T —t—ap)dt, k=1,2,...,my, (3.15)
Oyx o OX

-Lz ’ 6‘£i/3k
—Avk(t) dt = Au)e(T —t =B dt, k=1,2,...,my. (3.16)
0 OV o Ou
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Thus, from (3.14)—(3.16), it follows that

Agi(u) = IPilx (T))A (T) + f [%Ax(t)+ Lia, Ax(t)e(T — t — ay)

0Lia, aJ:,»
+ 4 “AX(De(T — 1 — ) + —Au(r)
ox du

6.51,31 6-£i/3m2
Au()e(T —t— ) + - - Au(t)e(T —t = B,)| dt
B 6<1>1(X(T))
= Ax(T)
T _4
+ f [%Ax(r) @) —Ax(t) - (/li,](t)) oy Ax(t)e(T —t-ay)
0
— = (/liy,,,l( )) fon AX(t)E(T —t—ay)+ %A“(I)

- () —All(t)—(/l’l(t))T iz o du®e(T —t = fy)

of
f 70 By
- .=

(4, (0) —

Au(t)e(T =t = B,)| dt.
From (3.11)—(3.13),
T of T of
f A )T =—Ayp(t) dt = f A, ()" == Ax()e(T — t — ay) dt
0 Oy 0 k Ox

fork=1,2,...,m;,and

T g of ro ot
f (A ()" =—Avi (1) dt = f A, () == Au()e(T — 1 - ) dt
0 aVk 0 k ou

fork=1,2,...,ms.
We note that

. T _. _4
Agi(a) = WAX(T) + f [?Ax(t) + %Au(t)
of of
- (X (1)) ( Ax(t) + —Ayl(t)+ a_Ale(t)
) dy1 Y
+ ﬂAu(t) + ﬁAvl(t) +-- 4 iAva(t))] dt. (3.17)
0V,

du v
Thus, it follows from (3.17) and (3.4)—(3.6) that

OD,(x(T T rdH,; OH,
Ag,-<u>=—§‘( D Ax() + f [—Ax<r>+—Au<z) (@)
X 0 au

1 d(AX(1)) ]
ox dt
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Applying integration by parts to the last term of the right-hand side of the above
equation yields

(T
Agi(u) = (—())A x(T)

d(/l’( )" ]

T
f [—A 0 + —Au(t) + Ax(O)ZED) g AT Aax()
0

From (3.1), (3.2) and Ax(0) =0,

-
0H;
Agi() = [—‘A t]dt.
gi(w) fo - —-Au()
This completes the proof. O

3.2. Approximate problem To construct a sequence of approximate problems by
using the control parameterization method [17], let the time interval [0, 7] be
partitioned into p subintervals [7;_i, 7;), where j=1,..., p. Let the control u be
approximated as a piecewise constant function with possible discontinuities at the time
points 7;, j=0,1,..., p—1, given by

y(®) if 1 € [-Bm,, 0)
_ p
up(t) - Z Up’jX[T,'_th)(t) lf re [O$ T], (318)
j=1

where y(7) is a given piecewise continuous function from [—f,,,, 0) into R" and x(,_, 1
denotes the indicator function of the interval [7;_;, 7;), defined for an interval I by

) = 1 ifrel
XD = 0 otherwise.

Let U? be the set of all such piecewise constant controls. The function w” is
determined uniquely by the control parameter o = [(c”)T, ..., (¢”?)']", where
ol =[ol, ... oY, j=1,..., p. Furthermore, 07/ € U, j=1,..., p. Let Q be
the set in R'” such that o” € Q. Thus, Problem (P2(¢, 9)) is approximated as Problem
(P2(¢, 0)(p)) given below.

ProBLEM (P2(g, 9)(p)). Find a control vector o” € Q such that the cost function

T
go(a?) = Oy(x(T)) + fo Lo(t, x(0), x(t — 1), . .., X(t — @),
u’ (1), v’ (t - B1),..., 0" (t - By,)) dt

is minimized subject to the canonical inequality constraints

T
Gis(0")=0+ f Lit,x(tlo?))dt >0, i=1,...,N,
0
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where
//l,' if /’l,‘ < -—-&
Li(t,x(tlo?)) ={ —~(h; — £)*J4e if —e<h;<e
0 if h; > &,

where £ is obtained from L.
To solve Problem (P2(g, 6)(p)), we need the following theorem which follows
readily from Theorem 3.3.

Tueorem 3.4. For each i=0,1,...,N and each j=1,...,p, the gradient of the
function g;(oP) with respect to o/ is
0gi(o?) _ faHi(f) dr.
1

oo ou

(3.19)

Thus, the approximate problem (P2(g, §)(p)) can be solved as a finite-dimensional
optimization problem. The following theorem shows that the solution of Problem
(P2(¢g, 0)(p)) with d > 8(¢) satisfies the continuous inequality constraints (2.5) if 6 > 0
is chosen sufficiently small. Its proof is given by Teo et al. [17, Section 8.3].

TueOREM 3.5. For each € > 0, there exists 6(&) > 0 such that the solution of Problem
P2(g, 6)(p)) with & > 6(g) satisfies the continuous inequality constraints (2.5).

The relationship between Problem (P2(e, 6)(p)) and Problem (P2(e, 6)) is furnished
in the following two theorems. Proofs of these results are given by Teo et al. [17,
Section 8.5]. However, the following condition is assumed:

(AS) For any control u € U such that, foreachi=1,..., N,
hi(t, x(tla)) >0 forallr e [0, T],
there exists a control u € U satisfying, foreachi=1,..., N,

hi(t, x(tla)) >0 forallre€[0, T],
such that, foreachi=1,..., N,
hi(t, x(flu®)) >0 forallr€[0,T] and all a € (0, 1],

where
u=acu+(l-a
We now present the two convergence results in the following two theorems. Here

Problem (P2(p)) is the approximation of Problem (P2) with the control u approximated
as a piecewise constant function.

TueEOREM 3.6. Let ug ’; © be the optimal control of Problem (P2(g, 6(¢))(p)), where 6(g)
is chosen such that the continuous inequality constraints (2.5) are satisfied. Then

go(uls ) = go(u™)

as € — 0, where u”* is the optimal control of Problem (P2(p)).
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THeEOREM 3.7. Let uP* be the optimal control of Problem (P2(p)). Then
go(u”") = go(u”) as p — co.

3.3. Solution algorithm Now, for a given parameter o”/, j=1, ..., p, the values
of the cost and constraint functions and the corresponding gradients with respect to the
control parameters can be calculated as detailed in the following algorithm. However,
it should be noted that by virtue of the presence of multiple time delays in the system
dynamics, the state and co-state systems should be solved as described in Remarks 3.1
and 3.2, respectively.

Avrcoritam 3.8. Input parameters € > 0, 6 > 0.

1. For each given o € Q, compute the solution x(-|o”) of the multiple-time delayed
system (2.1)—(2.2) by solving the differential equations (2.1) forward in time
from ¢ = 0 to ¢t = T with the initial conditions (2.2).

2. Compute the values of the cost function gyo(o”) and constraint function g;(o”)
foreachi=1,...,N.

3. Compute the solution A(-o”) of the co-state system (3.1)—(3.3) by solving
the differential equations (3.1) backward in time from ¢t =T to =0 with the
boundary conditions (3.2) and (3.3).

4. The gradients of the cost function go(o”) and constraint function g;(o”), i =
1,..., N, with respect to o7 can be computed according to (3.19).

5. Solve the approximate Problem (P2(g, §)(p)) by using the SQP approximation
scheme. Let the optimal solution obtained be denoted by 0";;

6. Check the feasibility of &;(t, x(tlo’g’:;)) >0,i=1,...,N,forallze€[0, T]. If O'Z:;
is feasible, go to step 8; otherwise, go to step 7.

7. Set 6 =0/10 and go to step 1.

8. Set e =&/10. If & > e, go to step 1; otherwise successfully exit.

4. Numerical simulation

Consider an optimal control problem where zinc powder consumption is to be
minimized in the zinc sulphate electrolyte purification process of removing cobalt and
cadmium ions, the two main metallic ion impurities when zinc powder is present in
the reaction tank [21]. The dynamical model for the purification process involves
multiple time delays in the state and the control input. In a practical industrial process,
it usually takes some time for zinc sulphate electrolyte to flow from the inlet to the
outlet of the reaction tank. From analysis of the production data, the duration time
of the zinc sulphate solution in the purification reaction tank is mainly affected by
the current flow. Although the flow will stabilize at around 200 m3 h~!, there is some
fluctuation within certain bounds. Furthermore, different flows will cause different
time delays. More specifically, there are two kinds of delay: 1 hour and 2 hours.
Since the addition of zinc powder is adjusted at each hour according to the cobalt
and cadmium ion concentrations, there exists a delay of 1 hour in the control. Thus,
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this is a multiple-time delayed reaction process. Owing to the complicated reaction
environment and uncertainties, the zinc powder is added much more excessively than
required so as to guarantee the quality of the production. Hence, a large amount of
zinc powder is wasted. Clearly, this is not desirable in practice.

The reaction process occurs in an ideal continuous stirred tank reactor (CSTR).
Furthermore, based on the replacement reaction of the metallic ions, the chemical
reaction can be described by the equations

de(;t(l) =0xi0—-0x1(t=2) = kUit = Dx1(t = 1) + axy(t = 2),
d
v )Zt(t) = Ox = 0o(1 = 2) = ko Un(t = Dot = 1) + B (1 = 2),

where x19=0.01 gL', x0=0.1gL"!, 0=200m*h~!, V=400m?, and x,(t - 2)
and x,(t — 2) represent, respectively, the concentrations of cobalt and cadmium ions
at the outlet of the reaction tank 2 hours earlier. Here U, (¢) and U,(¢), which are the
zinc powder reaction surface areas for the two types of metallic impurity ions, are
the control variables. They can be converted into weights of zinc powder because
the relationship between reaction surface area and weight is linear (that is, U =
1740 (m? kg™") x G (kg), where G is the weight of zinc powder) [3, 25]. The constants
ki, ky, & and 8 all result from experiments: k; = 5.46 x 10~ and k, = 3.66 x 107* are,
respectively, the chemical reaction coefficients for cobalt and cadmium ions; @ = 9.54
and 8= 1.415 x 10° are coupling coefficients. Let x;(#), j = 1, 2, be the concentrations
of cobalt and cadmium ions corresponding to the parameters k;, k», @ and § that best
fit the observed data.

The described problem can be stated as a multiple-time delayed optimal control
problem in the form of Problem (P2), where

8
Jo = (x1(8) — F1(8))* + (x2(8) — %2(8))* + f U1ty + Ur()D) dt  (4.1)
0

is minimized with respect to the control parameters o"i and o-é, i=1,...,8, subject to
the continuous state inequality constraints

g =e—(x;() - %(t)* =0, t€[0,8],j=1,2,
where
y(t) ifr<0 y(t) ifr<0

5 U ={<
D @ 120, D @ 120,
i=1 i=1

Ui(n) =

where y(f) and yy;, , 1) (¢) are defined as in (3.18),;, =17,i=0,1,...,8,and e >0 is an
error bound taken as e = 1077,
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360 | 1

340 f 1

320 f 1

300 1

280 f e 1

260 1

Total zinc powder weight (kg)

240 t 1

220 A A A A A A A
Time (h)

Ficure 1. Total zinc powder weight.

With Algorithm 3.8, a gradient-based optimization technique, such as the SQP
approximation scheme, can be used to minimize the cost function (4.1) with respect
to the control parameters. The states prior to the zero time point are obtained through
interpolation of the measured data at the measurement time points prior to the zero
time point. The cubic basis spline interpolation method [13] is adopted to construct
the fitting curve which passes through all of the measurement data.

The obtained eight optimal control parameters corresponding to U; and U, are
given, respectively, by

ol =101x10°, 07=127%x10°, o5 =3.53x10*, o}=1.08x 10,
o) =1.04x10°, 0$=1.10x10°, o =658x10%, o%=1.08x 10

and

oy =467x10°, 05=386x10°, 03=3.62x10°, o5=3.78x 10,
05 =354x%x10°, 05=487x10°, o,=511x10°, o5=492x10°.

As mentioned earlier, the amount of zinc powder actually added is expressed as a
whole quantity and the reaction surface areas U; and U, can be converted into weight
according to the linear relationship between the weight and reaction surface area of
zinc powder. Thus, the total weight of zinc powder is as shown in Figure 1. We see
that the average weight is much lower than that used in current practice, shown as the
dashed line. For the least weight case, it is about 117 kg lower than that used in current
practice. This shows that our proposed optimal control method is effective.

We also obtain the optimal cobalt and cadmium ion concentrations, which are
shown as solid lines in Figures 2 and 3. We see that these optimal concentrations
remain on track to the measured data. Several measured data deviated rather far away
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FiGure 2. Cobalt ion concentration.
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8
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FiGure 3. Cadmium ion concentration.

[17]

from the calculated concentration. This is expected, as the measurements are carried
out manually by using some special chemical instruments. Inevitably, this will lead to
some measurement inaccuracy. However, the trajectory obtained does reflect the basic
characteristic of the practical scenarios under consideration.

5. Conclusion

To cater for the presence of multiple time delays in the zinc sulphate electrolyte

purification process, a dynamical model described by multiple-time delayed ordinary
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differential equations is constructed. After the system parameters are obtained
from chemical experiments, the problem of minimizing the consumption of zinc
powder, which is used to remove the metallic ion impurities, can be formulated
as an optimal control problem involving a multiple-time delayed dynamical system
subject to continuous state inequality constraints. This optimal control problem is
then approximated by a sequence of approximate optimal control problems subject to
inequality constraints in canonical form. Based on this, the control parameterization
method is applied to construct a further sequence of approximate problems. For
each approximate problem, gradient formulae for the cost and constraint functions are
derived. Hence, this approximate problem can be solved as a nonlinear optimization
problem by using the SQP approximation scheme. The numerical results obtained
show that the weight of zinc powder is much less than that used in current practice.
Thus, the method proposed can reduce the wastage of resources effectively.

Acknowledgements

The authors would like to thank Professor K. L. Teo with Curtin University of
Technology for valuable discussions, and the editors and anonymous reviewers for
suggestions and very careful checking that helped to improve the paper. This work was
supported in part by the National Natural Science Foundation of China (61074001), in
part by the Fundamental Research Funds for the Central Universities (2010QZZD016),
in part by the Research Fund for the Doctoral Program of Higher Education of
China (20110162130011), and in part by the Program for Changjiang Scholars and
Innovative Research Team in University (IRT'1044).

References

[1] M. Basin and J. Rodriguez-Gonzalez, “Optimal control for linear systems with multiple time
delays in control input”, IEEE Trans. Automat. Control 51 (2006) 91-97;
doi:10.1109/TAC.2005.861718.

[2] L. T. Biegler, “Solution of dynamic optimization problems by successive quadratic programming
and orthogonal collocation”, Comput. Chem. Eng. 8 (1984) 243-247;
doi:10.1016/0098-1354(84)87012-X.

[3] L. T. Biegler and I. E. Grossmann, “Retrospective on optimization”, Comput. Chem. Eng. 28
(2004) 1169-1192; doi:10.1016/j.compchemeng.2003.11.003.

[4] B. Chachuat, A. Mitsos and P. I. Barton, “Optimal design and steady-state operation of micro
power generation employing fuel cells”, Chem. Eng. Sci. 60 (2005) 4535-4556;
doi:10.1016/j.ces.2005.02.053.

[S] T. M. Dreher, A. Nelson, G. P. Demopoulos and D. Filippou, “The kinetics of cobalt removal by
cementation from an industrial zinc electrolyte in the presence of Cu, Cd, Pb, Sb and Sn additives”,
Hydrometallurgy 60 (2001) 105-116; doi:10.1016/S0304-386X(00)00152-3.

[6] C. Liu, Z. Gong, E. Feng and H. Yin, “Modelling and optimal control for nonlinear multistage
dynamical system of microbial fed-batch culture”, J. Ind. Manag. Optim. 5 (2009) 835-850;
doi:10.3934/jimo.2009.5.835.

[71 R.C. Loxton, K. L. Teo and V. Rehbock, “Optimal control problems with multiple characteristic
time points in the objective and constraints”, Automatica 44 (2008) 2923-2929;
doi:10.1016/j.automatica.2008.04.011.

https://doi.org/10.1017/51446181112000053 Published online by Cambridge University Press


http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1109/TAC.2005.861718
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/0098-1354(84)87012-X
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.compchemeng.2003.11.003
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/j.ces.2005.02.053
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.1016/S0304-386X(00)00152-3
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.3934/jimo.2009.5.835
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
http://dx.doi.org/10.1016/j.automatica.2008.04.011
https://doi.org/10.1017/S1446181112000053

86

(8]

[10]

(11]

[12]

[13]

[14]

[15]

[16]

(17]
[18]

[19]

[20]

[21]

[22]
[23]
[24]

[25]

W. H. Gui et al. [19]

R. C. Loxton, K. L. Teo, V. Rehbock and K. F. C. Yiu, “Optimal control problems with a
continuous inequality constraint on the state and the control”, Automatica 45 (2009) 2250-2257;
doi:10.1016/j.automatica.2009.05.029.

R. Luus, “Optimal control by dynamic programming using accessible grid points and region
contraction”, Hungar. J. Ind. Chem. 17 (1989) 523-543.

R. B. Martin and K. L. Teo, Optimal control of drug administration in cancer chemotherapy
(World Scientific, Singapore, 1994).

J. Rajesh, K. Gupta, H. S. Kusumakar, V. K. Jayaraman and B. D. Kulkarni, “Dynamic
optimization of chemical processes using ant colony framework”, Comput. Chem. 25 (2001)
583-595; doi:10.1016/S0097-8485(01)00081-X.

V. Rehbock and I. Livk, “Optimal control of a batch crystallization process”, J. Ind. Manag. Optim.
3 (2007) 585-596; doi:10.3934/jimo.2007.3.585.

V. Rehbock, K. L. Teo and L. S. Jennings, “Suboptimal feedback control for a class of nonlinear
systems using spline interpolation”, Discrete Contin. Dyn. Syst. 1 (1995) 223-236;
doi:10.3934/dcds.1995.1.223.

S. Richardson and S. Wang, “The viscosity approximation to the Hamilton—Jacobi-Bellman
equation in optimal feedback control: upper bounds for extended domains”, J. Ind. Manag. Optim.
6 (2010) 161-175; doi:10.3934/jim0.2010.6.161.

K. Schittkowski, “NLPQLP: A Fortran implementation of a sequential quadratic programming
algorithm with distributed and nonmonotone line search—User’s guide, version 2.0”, University
of Bayreuth, 2004.

K. L. Teo and C. J. Goh, “A computational method for combined optimal parameter selection and
optimal control problems with general constraints”, J. Aust. Math. Soc. Ser. B 30 (1989) 350-364;
doi:10.1017/S0334270000006299.

K. L. Teo, C. J. Goh and K. H. Wong, A unified computational approach to optimal control
problems (Longman Scientific and Technical, New York, 1991).

K.L. Teo and L. S. Jennings, “Nonlinear optimal control problems with continuous state inequality
constraints”, J. Optim. Theory Appl. 63 (1989) 1-22; doi:10.1007/BF00940727.

K. L. Teo, L. S. Jennings, H. W. J. Lee and V. Rehbock, “The control parameterization enhancing
transform for constrained optimal control problems”, J. Aust. Math. Soc. Ser. B 40 (1999) 314-335;
doi:10.1017/S0334270000010936.

K. L. Teo, V. Rehbock and L. S. Jennings, “A new computational algorithm for functional
inequality constrained optimization problems”, Automatica 29 (1993) 789-792;
doi:10.1016/0005-1098(93)90076-6.

L. Y. Wang, W. H. Gui, K. L. Teo, R. C. Loxton and C. H. Yang, “Time delayed optimal control
problems with multiple characteristic time points: computation and industrial applications”, J. Ind.
Manag. Optim. 5 (2009) 705-718; doi:10.3934/jim0.2009.5.705.

K. H. Wong, D. J. Clements and K. L. Teo, “Optimal control computation for nonlinear time-lag
systems”, J. Optim. Theory Appl. 47 (1985) 91-107; doi:10.1007/BF00941318.

C.Z. Wu and K. L. Teo, “Global impulsive optimal control computation”, J. Ind. Manag. Optim.
2 (2006) 435-450; doi:10.3934/imo.2006.2.435.

C.Z. Wu, K. L. Teo and V. Rehbock, “Optimal control of piecewise affine systems with piecewise
affine state feedback”, J. Ind. Manag. Optim. 5 (2009) 737-747; doi:10.3934/jim0.2009.5.737.

Q. F. Zhang, Y. G. Zhang and Y. H. Guo, “Effect of zinc powder size for cobalt removal from zinc
sulphate solution on unit consumption”, Nonferrous Smelting 28 (1999) 30-31 (in Chinese).

https://doi.org/10.1017/51446181112000053 Published online by Cambridge University Press


http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/j.automatica.2009.05.029
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.1016/S0097-8485(01)00081-X
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/jimo.2007.3.585
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/dcds.1995.1.223
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.3934/jimo.2010.6.161
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1017/S0334270000006299
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1007/BF00940727
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1017/S0334270000010936
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.1016/0005-1098(93)90076-6
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.3934/jimo.2009.5.705
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.1007/BF00941318
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2006.2.435
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
http://dx.doi.org/10.3934/jimo.2009.5.737
https://doi.org/10.1017/S1446181112000053

