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Abstract

Cooperative planning control is an active topic of research, with many practical
applications including multi-robot systems, transportation, multi-point surveillance
and biological systems. The contributions of this thesis lie in the scope of three topics:
formation control, time-constrained cooperative planning control and probabilistic
control synthesis, all of them in the framework of multi-agent systems.

In the first part of the thesis, given a team of rigid-bodies, we propose decentral-
ized control protocols such that desired position and orientation-based formation
between neighboring agents is achieved. Inter-agent collisions and collisions between
agents and static obstacles of the workspace are guaranteed to be avoided by the
proposed control scheme. Furthermore, the connectivity between the agents that
are initially connected is preserved. In the second part of the thesis, we consider
a team of agents, modeled by coupled single-integrator dynamics. Each agent is
assigned with individual high-level tasks, given in Metric Interval Temporal Logic
(MITL). By abstracting the motion of each agent into Transition Systems (TS), we
propose decentralized control methodologies that guarantee the satisfaction of the
desired tasks of each agent. In the final part, a coupled multi-agent system under
the presence of uncertainties and model errors is considered. Each agent is modeled
by a Markov Decision Process (MDP) and is assigned with a high-level task given
in Probabilistic Computational Tree Logic (PCTL). The goal is to design control
policies such that each agent is performing a desired task. By clustering the agents
into dependency clusters, we propose control algorithms that guarantee that the
desired specifications are fulfilled. Numerical simulations conducted in MATLAB
verify the claimed results.






Sammanfattning

Kooperativ planering och reglering ar ett aktivt forskningsfilt, med manga
lovande praktiska tillimpningar, t.ex; system med flera robotar som maste samarbeta,
transport- och logistikproblem, distribuerad 6vervakning samt diverse biologiska
system. Den hér avhandlingen syftar att behandla féljande &mnen: reglering for
formationpositionering, kooperativ planering under tids-bivillkor, samt probabilistisk
reglersyntes, allt under det gemensamma taket av fler-agents system.

I den forsta delen av avhandlingen foreslas decentraliserade reglerprotokoll, for
system med agenter som modelleras enligt stelkroppsdynamik, som garanterar att
onskade positions- och orientationsangivelser mellan nérliggande agenter uppfylls.
Reglerprotokollet garanterar att kollisioner mellan agenter, samt mellan agenter och
statiska hinder i omgivningen, undviks. Vidare sa garanteras &ven att agenter som
ursprungligen ar sammankopplade forblir sa. I den andra delen av avhandlingen
behandlas ett system av agenter som modelleras enligt kopplad singelintegrator
dynamik. Varje agent har en individuell uppgift som modelleras med Metric Interval
Temporal Logic (MITL). Genom att abstrahera rorelsen hos varje agent till ett
transitionssystem (TS) sd kan vi foresla decentraliserade regleringsmetoder som
garanterar att varje agent uppfyller sin tilldelade uppgift. I den avslutande delen av
avhandlingen behandlas ett kopplat system bestaende av ett flertal agenter med
osékerhet och modellfel. Varje agent modelleras som en Markoviansk beslutsprocess
(Markov Decision Process, MDP), och ges en uppgift angiven i Probabilistic Com-
putational Tree Logic (PCTL). Vi soker reglerprotokoll som garanterar att varje
agent uppfyller sitt tilldelade mal. Problemet behandlas genom att klustra agenterna
med avseende pa inbordes beroende. Detta later oss i sin tur foresla algoritmer
som garanterar att alla 6nskade specifikationer pa systemet uppfylls. Vi verifierar
algoritmernas korrekthet genom numeriska simuleringar utférda i MATLAB.
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Chapter 1

Introduction

1.1 Motivation

The unprecedented development of digital processing units has boosted the manu-
facture and installation of industrial and especially domestic robots. They become
more powerful in terms of computing speed and capacity, and at the same time more
affordable. They are expected to accomplish various tasks specified by non-expert
end-users autonomously, without or with minimal human intervention.

Additionally, wireless communication technology enables almost all robots to
be connected and equipped also with internal or external smart sensors, meaning
that they can have more accurate and up-to-date information about their operation
space. This type of communication should be modeled and encoded in a formal and
correct way to save bandwidth and improve efficiency. All these issues bring the
need for a new framework for modeling, designing and analyzing interconnected
multi-agent systems.

During the last decade, decentralized control of multi-agent systems has gained a
significant amount of attention due to the great variety of its applications, including
multi-robot systems, transportation, multi-point surveillance and biological systems.
The main focus of multi-agent systems is the design of distributed control protocols
in order to achieve global tasks, such as consensus [IH5], in which all the agents
are required to converge to a specific point and formation [0l [7], in which all the
agents aim to form a predefined geometrical shape. At the same time, the agents
might need to fulfill certain transient properties, such as network connectivity [8H10]
and/or collision avoidance [11]. In parallel, another topic of research is the control
of multi-robot systems such that each robot (each robot can be seen as an agent) is
fulfilling desired tasks given in high-level specifications.

In particular, consider the robot in Figure operating in a workspace which
is partitioned into 6 rooms and a corridor consisting of three regions. A high-level
task for the robot might have the following form: “Periodically visit rooms Ry, Ry,
Rg, in this order, while avoiding rooms Rs, R3 and R5”, or “Grab the ball that
lies in room Rg and deliver it in room R3 between 10 and 20 time units” or “The
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Figure 1.1: A humanoid robot moving to an environment consisting of 6 rooms and
3 corridor regions. In room R6 there exists a ball that the robot can grab and throw.

probability of the robot to visit rooms Ry, R2 and Rs, in this order, is more than
0.8”. The aforementioned specifications include complex tasks in which time and
probability play important role. The need of imposing to robots complex tasks that
have to be fulfilled, renders the control design a challenging task.

Motivated by the above, the main contribution of this thesis is to propose novel
control design methodologies which solve the following three general classes of
problems that arise in multi-agent systems:

1. Consider a multi-agent system modeled by Lagrangian dynamics operating in
a bounded workspace with obstacles. The goal is to design controllers that
use only local information for the neighboring agents such that a predefined
formation between the initially connected agents, is achieved. In parallel,
inter-agent collisions as well as collisions between the agents and the obstacles,
should be avoided.

2. Consider a multi-agent system modeled by coupled dynamics i.e., coupling
terms of neighboring agents. By assigning an individual high-level task to
each agent, in which time constraints of satisfying the task occur, design
decentralized control laws such that each agent fulfills the desired specification,
within the desired time bounds.

3. Consider a multi-agent system under the presence of uncertainties and mod-
eling errors. By assigning a specification task to each agent, which involves
other agents as well, design control policies such that the specifications are
guaranteed.

Taking the aforementioned into consideration, this thesis is divided intro three
parts. Every part deals with methodologies and control algorithms for solving
Problems 1, 2 and 3. The research areas that this thesis lies in is Multi-Agent
Systems, Control Theory and Formal Verification, as it can be observed in Figure
[[:2] Finally, the work developed in this thesis, was also inspired by the proposal of
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Control
Theory

Formal
Verification

Multi-Agent
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Figure 1.2: The research fields on which this thesis lies on are the following: Multi-
Agent Systems, Control Theory and Formal Verification.

the European Research Project BUCOPHSYS [12]. The next section considers the
outline of this thesis.

1.2 Thesis Outline and Contributions

In this Section, we provide the outline of the thesis and indicate the contributions of
each chapter. Chapter [2]is devoted for notations that will be adopted in this thesis
and preliminary background knowledge. The thesis is divided into three main parts
which solves the Problems 1-3 that were previously mentioned. In particular,

o The first part consists of Chapter [3| In this part, we propose a novel decentral-
ized control protocol for each agent of a multi-agent system consisting of NV
rigid bodies governed by Lagrangian dynamics. The proposed control scheme
guarantees position and orientation based formation of the neighbors of the ini-
tial graph, inter-agent collision avoidance, agents-obstacles collision avoidance
as well as connectivity maintenance with the initial connected agents.

e The second part consists of Chapters In the second part we deal with
the problem of decentralized abstractions and control synthesis of multi-agent
systems. By using abstraction techniques, each agent’s motion is captured
through a Weighted Transition System (WTS). In the sequel, we provide
control synthesis tools which guarantee the satisfaction of individual formulas
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which are assigned to each agent. In this part, we work both in continuous
and discrete level.

o The third part consists of Chapter [6] This part addresses the problem of
probabilistic verification of multi-agent systems i.e., the design of control
policies such that each agent satisfies a high-level formula given in Probabilistic
Computational Tree Logic (PCTL).

Chapter 3

In this chapter, we address the problem of position- and orientation-based formation
control of a class of 2nd order nonlinear multi-agent systems in a 3D workspace with
obstacles. More specifically, we design decentralized control protocols such that each
agent achieves a predefined geometric formation with its initial neighbors, while only
using local information based on a limited sensing radius. The latter implies that
the proposed scheme guarantees that the initially connected agents remain always
connected. In addition, by introducing certain distance constraints, we guarantee
inter-agent collision avoidance as well as collision avoidance with the obstacles and
the boundary of the workspace. The proposed controllers employ a novel class of
potential functions and do not require a priori knowledge of the dynamical model,
except for gravity-related terms. The covered material is based on the following
contributions [I3HI5]:

« [C7][[] Alexandros Nikou, Christos K. Verginis and Dimos V. Dimarogonas,
“Robust Distance-Based Formation Control of Multiple Rigid Bodies with
Orientation Alignment”, 20th World Congress of the International Federation
of Automatic Control (IFAC WC), Toulouse, France, 2017.

o [C9] Alexandros Nikou, Christos K. Verginis and Dimos V. Dimarogonas,
“On the Position and Orientation Based Formation Control of Multiple Rigid
Bodies with Collision Avoidance and Connectivity Maintenance”, 56th IEEE
Conference on Decision and Control, (CDC), 2017. (Under Review)

e [J2] Christos K. Verginis, Alexandros Nikou and Dimos V. Dimarogonas,
“Formation Control of Rigid Bodies with Collision Avoidance and Connectivity
Maintenance”, IEEE Transactions on Control of Network Systems (CONES),
2017. (Under preparation)

Chapter 4

In this chapter the problem of cooperative task planning of multi-agent systems
when timed constraints are imposed to the system is investigated. We consider timed
constraints given by Metric Interval Temporal Logic (MITL). We propose a method

I The notations C, J stands for conference and journal publications, respectively, enumerated
as appeared in author’s web page: https://people.kth.se/~anikou/publications.html


https://people.kth.se/~anikou/publications.html

1.2. Thesis Outline and Contributions 5

for automatic control synthesis in a two-stage systematic procedure. Under the
proposed method, it is guaranteed that all the agents satisfy their own individual
task specifications as well as that the team satisfies a team task specification. The
covered material is based on the following contributions [L6], [17]:

o [C2] Alexandros Nikou, Jana Tumova, Dimos V. Dimarogonas, “Cooperative
Task Planning Synthesis for Multi-Agent Systems Under Timed Temporal
Specifications”, American Control Conference (ACC), 2016, Boston, MA, USA.

o [C5] Sofie Andersson, Alexandros Nikou and Dimos V. Dimarogonas, “Control
Synthesis for Multi-Agent Systems under Metric Interval Temporal Logic Spec-
ifications”, 20th World Congress of the International Federation of Automatic
Control (IFAC WC), Toulouse, France, July 2017.

Chapter 5

A fully automated procedure for controller synthesis for a general class of multi-
agent systems under coupling constraints is presented in this chapter. Each agent is
modeled with dynamics consisting of two terms: the first one models the coupling
constraints and the other one is an additional bounded control input. We aim to
design these inputs so that each agent meets an individual high-level specification
given as a Metric Interval Temporal Logic (MITL). Furthermore, the connectivity
of the initially connected agents, is required to be maintained. First, assuming a
polyhedral partition of the workspace, a novel decentralized abstraction that provides
controllers for each agent that guarantee the transition between different regions is
designed. The controllers are the solution of a Robust Optimal Control Problem
(ROCP) for each agent. Second, by utilizing techniques from formal verification, an
algorithm that computes the individual runs which provably satisfy the high-level
tasks is provided. These results presented in this chapter are based on [I8-20]:

o [C3] Alexandros Nikou, Dimitris Boskos, Jana Tumova and Dimos V. Dimarog-
onas, “Cooperative Planning Synthesis for Coupled Multi-Agent Systems
Under Timed Temporal Specifications”, American Control Conference (ACC),
2017, Seattle, WA, USA.

o [J1] Alexandros Nikou, Dimitris Boskos, Jana Tumova and Dimos V. Di-
marogonas, “On the Timed Temporal Logic Planning of Coupled Multi-Agent
Systems”, Automatica, 2017. (Under Review)

o [C10] Alexandros Nikou, Shahab Heshmati-alamdari, Christos K. Verginis and
Dimos V. Dimarogonas, “Decentralized Abstractions and Timed Constrained
Planning of a General Class of Coupled Multi-Agent Systems”, 56th IEEE
Conference on Decision and Control, (CDC), 2017. (Under Review)
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Chapter 6

In this chapter we present a fully automated procedure for controller synthesis for
multi-agent systems under the presence of uncertainties. We model the motion of
each of the agents in the environment as a Markov Decision Process (MDP) and
we assign to each agent one individual high-level formula given in Probabilistic
Computational Tree Logic (PCTL). Each agent may need to collaborate with other
agents in order to achieve a task. The collaboration is imposed by sharing actions
between the agents. We aim to design local control policies such that each agent
satisfies its individual PCTL formula. The proposed algorithm builds on clustering
the agents, MDP products construction and controller policies design. We show that
our approach has better computational complexity than the centralized case, which
traditionally suffers from very high computational demands. These results are based
on [21]:

o [C4] Alexandros Nikou, Jana Tumova and Dimos V. Dimarogonas, “Probabilis-
tic Plan Synthesis for Coupled Multi-Agent Systems”, 20th World Congress
of the International Federation of Automatic Control (IFAC WC), Toulouse,
France, 2017.

Finally, in Chapter [7]} conclusions of this thesis as well as future research directions
are discussed.

Contributions not included in this thesis

The following publications are not covered in this thesis, but contain material that
motivates the work presented here [22H24]:

o [C8] Alexandros Nikou, Christos K. Verginis, Shahab Heshmati-alamdari and
Dimos V. Dimarogonas, “A Nonlinear Model Predictive Control Scheme for
Cooperative Manipulation with Singularity and Collision Avoidance”, 25th
IEEE Mediterranean Conference on Control and Automation (MED), Valletta,
Malta, 2017.

o [C6] Shahab Heshmati-Alamdari, Alexandros Nikou, Kostas J. Kyriakopoulos
and Dimos V. Dimarogonas, “A Robust Control Approach for Underwater
Vehicle Manipulator Systems in Interaction with Compliant Environments”,
20th World Congress of the International Federation of Automatic Control
(IFAC WC), Toulouse, France, 2017.

o [C1] Alexandros Nikou, Georgios Gavridis and Kostas J. Kyriakopoulos, “Me-
chanical Design, Modelling and Control of a Novel Aerial Manipulator”, IEEE
International Conference on Robotics and Automation (ICRA), May 26-30,
2015, Washington State Convention Center, Seattle, Washington, USA.



Chapter 2

Notation and Preliminaries

In this chapter, the notation that will be used hereafter as well as the necessary
background, are provided.

We denote by R, Q4 , N the set of real, nonnegative rational and natural numbers
including 0, respectively. RZ, and RZ, are the sets of real n-vectors with all
elements nonnegative and positive, respectively. Define also T, = T U {co} for
a set T C R. Given a set S, denote by |S| its cardinality, by S* = S x --- x S
its n-fold Cartesian product, and by 2° the set of all its subsets; 05 stands for
the boundary of the set S. The notation ||z|| is used for the Euclidean norm of
a vector © € R™; ||A| = max{||Az]| : ||z|]| = 1} stands for the induced norm of
a matrix A € R™*". The absolute value of the maximum singular value and the
absolute value of the minimum eigenvalue of a matrix A € R"*" are denoted by
Omax(A), Amin(A), respectively. Define by 1,, € R", I,, € R"*™ and 0,,x, € R™*"
the column vector with all entries 1, the unit matrix and the m x n matrix with all
entries zeros, respectively. A matrix S € R"*"™ is called skew-symmetric if and only
if ST = —8. A® B denotes the Kronecker product of the matrices A, B € R™*"
(see [25]). The set-valued function B : R? x R~o = R3, given as

B(c,r) ={x € R3: |l —c|| <r},

represents the 3D sphere with center ¢ € R? and radius r € Ryq. Given a scalar
function y : R™ — R and a vector z € R", denote by

oy oy’
Ory ' Oz,

Vay(x) €R",
the gradient of y. The derivative of a matrix M € R™*", with M = [m;;], is defined

Bmij . . .
by%—]‘f:[ ax-],Wlthze{l,...,m},]6{1,...,n}.

Definition 2.1. Given the sets 51,52, their Minkowski addition is defined by:

S1@SQZ{S1+82281 € 51, 89 652}.
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Definition 2.2. Consider two sets 51,52 C R™. Then, the Pontryagin difference is
defined by:
S NSQZ{CEEansl—‘rSQ € 51,V 59 ESQ}.

Definition 2.3. Given a set S, we say that a family of sets {Sp } ¢ forms a partition
of Sif S # 0, US@ = S and for every 5,5’ € S with S # S’ it holds SN S' = 0; T is

Lel
a set of indexes which stands for the enumeration of the members of the partition.

Definition 2.4. ([26]) A continuous function « : [0,a) — R is said to belong to
class K, if it is strictly increasing and «(0) = 0. It is said to belong to class Ko, if
a = oo and a(r) — oo, as r — oo.

Definition 2.5. ([26]) A continuous function 3 : [0,a) X R>g — R is said to
belong to class KL, if:

o For each fixed s, f(r, s) € K with respect to r.

e For each fixed r, 8(r, s) is decreasing with respect to s and S(r,s) — 0, at
s — 00.

Definition 2.6. ([27]) A nonlinear system & = f(z,u) with initial condition z(t()
is said to be Input to State Stable (ISS) if there exist functions 5 € KL and 0 € Koo
such that:

lz(@®) < Blz(o)ll, 1) + o ([lull)-

Definition 2.7. ([27]) A Lyapunov function V(z,u) for the nonlinear system
& = f(z,u) with initial condition x(t¢) is said to be ISS-Lyapunov function if there
exist functions a, 0 € K, such that:

Viz,u) < —a(|[z]]) + o ([|ul), V2, u. (2.1)

Theorem 2.1. A nonlinear system & = f(x,u) with initial condition x(ty) is said
to be ISS if and only if it admits a ISS-Lyapunov function.

Proof. The proof can be found in [2§]. O

Theorem 2.2. Consider the system © = f(x) where f : D — R"™ is piecewise
continuous and locally Lipschitz on D C R™; D s a domain that contains the origin.
Let V : D — R be a continuously differentiable function such that aq (||z|]) < V(x) <
as(||z]) and V < —w(z), Y||z| > p > 0 for every t > 0 and = € D, where ay, ay
are class IKC functions and ws is a continuous positive definite function. Take r > 0
such that B(0,7) C D and suppose that p < ay ' (ay(r)). Then, there exist a class
Koo function az and for every initial state x(to) satisfying ||z(to)| < ay(as(r)),
there exists T' > 0 such that

[z(®)]] < as(lIoll),V to <t < T,
[z@®)]] < a7 (az(0)),Vt > T.
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Proof. The proof can be found in [26, Appendix C.9]. O

Lemma 2.1. (Gronwall-Bellman Inequality) Let y : [a,b] — R be continuous and
¥ : [a,b] = R be continuous and nonnegative. If a continuous function y : [a,b] — R

satisfies
t

u(t) < (1) + / F(s)y(s)ds,

a

fort € [a,b], then on the same interval it holds that:

t

v <50+ [ oo | [ t diryir| ds

a

Proof. The proof can be found in [26], Appendix A]. O

2.1 Time Sequence, Timed Run and Weighted Transition
System

In the next three sections, we include definitions from computer science that are
required to analyze the framework of this thesis.

An infinite sequence of elements of a set S is called an infinite word over this set
and it is denoted by w = w(0)w(1).... The j-th element of a sequence is denoted
by w(j). For certain technical reasons that will be clarified in the sequel, we define
T £ Q.. An atomic proposition o is a statement that is either True (T) or False

(L).

Definition 2.8. ([29]) A time sequence 7 = 7(0)7(1) ... is an infinite sequence of
time values 7(j) € T, satisfying the following properties:

o Monotonicity: 7(j) < 7(j + 1) for all j > 0.
o Progress: For every ¢t € T, there exists j > 1, such that 7(j) > ¢.

Definition 2.9. ([29]) Let X be a finite set of atomic propositions. A timed word
w over the set ¥, is an infinite sequence w' = (w(0),7(0))(w(1),7(1))... where
w(0)w(1) ... is an infinite word over the set 2, and 7(0)7(1) ... is a time sequence
with 7(5) € T, j > 0.

Definition 2.10. A Weighted Transition System (WTS) is a tuple (S, Sy, Act,
—,d, X, L) where:

e S is a finite set of states;
e Sp C S is a set of initial states;
o Act is a set of actions;

e —C S x Act x S is a transition relation;
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e d:—>— T is a map that assigns a positive weight to each transition;
e Y is a finite set of atomic propositions;

e L:S — 2% is a labeling function, which maps each state with the atomic
propositions that are true in this state.

The notation s — s’ is used to denote that (s,a,s’) €— for 5,8 € S and
a € Act. For every s € S and « € Act define Post(s,a) = {s' € S : (s,, §") e—}.
Hereafter, — will denote transitions and — will denote function mappings.

Definition 2.11. A timed run of a WTS is an infinite sequence

such that 7(0) € Sy, and for all j > 0, it holds that »(j) € S and (r(j), a(j),r(j +
1)) e— for a sequence of actions a(0)a(1l)a(2)... with a(j) € Act,¥V j > 0. The
time stamps 7(j),j > 0 are inductively defined as:

1. 7(0) = 0;
2. 7 +1) =70) +d((r(h), a(4), (G + 1)), Vj = 0.

Definition 2.12. Every timed run r* of a WTS generates a timed word

w(r') = (w(0), 7(0)(w(1), 7(1))(w(2),7(2)) ...,

over the set 2%, where w(j) = L(r(j)), V j > 0 is the subset of atomic propositions
that are true in state (7).

2.2 Metric Interval Temporal Logic (MITL)

The syntax of Metric Interval Temporal Logic (MITL) over the set of atomic
propositions X is defined by the grammar:

=0 =0 |oiNpa| Ore | Ore | Ore | o1 Ur o2,

where o € ¥ is an atomic proposition, —, A are boolean negation and conjunction
operators, respectively, and O, ¢, O and U are the next, eventually (eventually in
the future), always (now and forever in the future) and until temporal operators,
respectively, as they are defined in [30, Chapter 5]; I = [a,b] C T where a,b € [0, 0]
with @ < b is a non-empty timed interval. MITL can be interpreted either in
continuous or point-wise semantics [31]. In this thesis, the latter approach is utilized,
since the consideration of point-wise (event-based) semantics is more suitable for
the automata-based specifications considered in a discretized state-space. The MITL
formulas are interpreted over timed words like the ones produced by a WTS as is
given in Definition 2:12]
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1.0 1.5
2.0 0.5

Figure 2.1: An example of a WTS with 3 states.

Definition 2.13. (|31], [32]) Given a timed word w' = (w(0), 7(0))(w(1),7(1))...,
an MITL formula ¢ and a position ¢ in the timed word, the satisfaction relation
(w', i) = ¢, for i > 0 (read w' satisfies o at position 7) is inductively defined as
follows:

w'i) o < o€ w(i),

wtvi ':_"p@(wtﬂ;) 1#907
Li)E @1 A & (whi) = @1 and (w',i) = o,

(w", )
(w", )
(w", )
(w'i)EQree (whi+l)Epand 7(i+1)—7(i) €1,
(w',1)
(w", )
(w',1)

S

g

S

L i) = Orp < 3j >4, such that (w',5) E @, 7(j) — 7(i) € I,
tai ':DICP@VJZ'L’ T(])i’r(l)ejé(wa])):@a
wt77; ): ©1 Z/{I Yo = 3.7 Z ia s.t. (wtaj) |: Y2,

7(j) — 7(i) € I and (w', k) | 1,V i < k < j.

S

We say that a timed run r* = (r(0),7(0))(r(1),7(1))... satisfies the MITL for-
mula ¢ (we write r* |= ¢) if and only if the corresponding timed word w(r?) =
(w(0),7(0))(w(1),7(1))... with w(j) = L(r(j)),Vj > 0, satisfies the MITL formula
(w(r’) = ).

It has been proved that MITL is decidable in infinite words and point-wise
semantics, which is the case considered here (see [33] [34] for details). The model
checking and satisfiability problems are EXPSPACE-complete. It should be noted
that in the context of timed systems, EXSPACE complexity is fairly low [35].

Example 2.1. Consider a set of atomic propositions X = {01,092} and an MITL
formla ¢ = Ojg o) (01 = Op10,20)02) over 2%, The formula means that all events o
must be followed by a oy event that occurs between 10 and 20 time units later.
Consider also the timed word:

w' = (01,1)(01,2)(01,3)(02,20) ...,

It can be observed that w' satisfies ¢ (w! = ¢) since all events o7 at the corre-
sponding time stamps 1,2 and 3 are followed by an event o, after time that belongs
to interval [10,20].

Example 2.2. Consider the WTS with S = {so, s1,s2}, So = {so}, Act = 0,
—= {(s0, 0,51), (51,0,52), (51,0, 80), (52,0, s1)}, d((s0, 0,51)) = 1.0, d((s1,0,
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s2)) = 1.5, d((s1,0,s0)) = 2.0, d((s2,0,s1)) = 0.5, & = {green}, L(sg) = {green},
L(s1) = L(s2) = () depicted in Figure Let two timed runs of the system be:

rt = (s0,0.0)(s1,1.0)(s0,3.0)(s1,4.0)(s0,6.0) ...,
rh = (50,0.0)(s1, 1.0)(s2,2.5)(51, 3.0)(s0,5.0) . . .,

and two MITL formulas ¢1 = Qra,5{green}, w2 = Ojg 51{green}. According to the
MITL semantics of Definition @ it follows that the timed run 7! satisfies g
(rl = ¢1), since at the time stamp 3.0 € [2,5] we have that L(sg) = {green} so the
atomic proposition green occurs at least once in the given interval. On the other
hand, the timed run 7% does not satisfy s (15 £ (o) since the atomic proposition
green does not hold at every time stamp of the run 74 (it holds only at the time
stamp 0.0).

2.3 Timed Biichi Automata

Timed Biichi Automata (TBA) were originally introduced in [29]. In this work, we
partially adopt the notation from [35] 36]. Let C be a finite set of clocks with C = |C].
The set of clock constraints ®(C') is defined by the grammar:

¢:=T| =g | ¢ A2 | cray,

where ¢ € C'is a clock, ¥ € T is a clock constant and > € {<, >, >, <,=}. A clock
valuation is a function v : C — T that assigns a value to each clock. A clock ¢; has
valuation v; for i € {1,...,C}, and v = (v1,...,v¢). We denote by v |= ¢ the fact
that the valuation v satisfies the clock constraint ¢.

Definition 2.14. A Timed Biichi Automaton is a tuple (Q, Qo, C, Inv, E, F, 3,
L) where

e (Q is a finite set of locations;
e Qo C Q is the set of initial locations;
e (' is a finite set of clocks;

o Inv:@Q — ®(C) is an invariant function that labels each location s € S with
a subset of clock constraints in ®(C');

e ECQx®(C)x2°xQ gives the set of edges. An edge (s,7, R, s') represents a
transition from state s to state s’; «y is a clock constraint over C' that specifies
when the switch is enabled (guard). This can be a constraint either in the
invariant or in the edge. The set R C C' represents the Reset set i.e. ifac; € R
then v; = 0,4 € {1,...,C} and if ¢; ¢ R, v; remains unchanged.

o F C Q is a set of accepting locations; X is a finite set of atomic propositions;
and
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e L:(Q — 2% labels every state with a subset of atomic propositions.

A state of a TBA is a pair (¢,v) where ¢ € @ and v satisfies the invariant
Inv(q), ie., v = Inv(q). The initial state is (¢(0), (0,...,0)), where ¢(0) € Q.
Given two states (¢,v) and (¢’,v’) and an edge ¢ = (q,7, R,q’), there exists a
discrete transition (q,v) — (¢/,v') iff v = v, v/ | Inv(q), and R is the reset set,
ie,v,=0for ¢; € Rand v] = v; for ¢; ¢ R. Given a § € T, there exists a time

transition (q,v) N (¢,V)iff g =¢,v =v+ 4 (0 is summed component-wise)

and v/ = Inv(g). We write (q,v) LA (¢',v') if there exists ¢”,v” such that

(&

(q,v) 2, (¢",v") and (¢",v") — (¢',V') with ¢" =q.
An infinite run of a TBA starting at state (¢(0),v) is an infinite sequence of
time and discrete transitions

(q(0),v(0)) 22 (g(0)',v(0)') <% (q(1), v(1)) 2 (q(1),v(1))...,

where (¢(0),(0)) is an initial state. This run produces the timed word

w = (£(g(0)), 7(0)(£(q(1)), (1)) ...,

with 7(0) = 0 and 7(i+1) = 7(i) +;, ¥ i > 1. The run is called accepting if (i) € F
for infinitely many times. A timed word is accepted if there exists an accepting run
that produces it.

The problem of deciding the language emptiness of a given TBA is PSPACE-
complete [29]. In other words, an accepting run of a given TBA can be synthesized,
if one exists. Any MITL formula ¢ over X can be algorithmically translated into a
TBA with the alphabet 2%, such that the language of timed words that satisfy ¢ is
the language of the accepting timed words of the TBA (33} 37, 38]).

Example 2.3. A TBA with Q = {q0,¢1,90}, Q™" = {q},C = {c}, Inv(q) =
Inv(q1) = Inv(gz) = 0,
E = {(qu {C S 62}5 quo)? (q07 {C S cVe> 82}7 ¢, q2)7
(QO7 {C 2 (&1 Nc S C2}a c, ql)a (qla T7 c, QI)a (q27 T,C, q2)}a

F={q}, X = {green},L(q) = L(q2) =0, L(q1) = {green}, which accepts all the
timed words that satisfy the formula p3 = O, ,j{green} is depicted in Figure
An example of a timed run of this TBA is

e=(qo,{c=c1Ac<ea}cq1)
— (

=«
(q070) —>1 <QOaa1) q170)"'7

with ¢; < oy < ¢9, which generates the timed word

w' = (L(q0), 0)(L(q0), 1)(L(q1), 1) .. = (0,0)(D, a1)({green},on) ...,
which satisfies the formula (3. The timed run

) e=(qo,{c<c1Ve>eat,c,q2) (

=«
(0,0) — (qo, 2 q2,0) ...,
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c<cpVe>cy
c:=0

T,c:=0

Figure 2.2: A TBA A that accepts the runs that satisfy the formula ¢ =
Oler,co{green}.

with ag < c¢1, generates the timed word

w' = (L(q0),0)(L(q0), 2)(L(g2), 2) . .. = (0,0)(0, a2) (D, a2) . ..,

which does not satisfy the formula 3.

Remark 2.1. Traditionally, the clock constraints and the TBAs are defined with
T = N. However, they can be extended to accommodate T = Q, by multiplying
all the rational numbers that are appearing in the state invariants and the edge
constraints with their least common multiple.

2.4 Probabilistic Verification

Markov Decision Processes

Markov Decision Processes (MDPs) offer a mathematical framework for model-
ing systems with stochastic dynamics. These models provide an effective way for
describing processes in which sequential decision making is required for a system.

Definition 2.15. A probability distribution over a countable set S is a function

o: S — [0,1] satisfying Za(s) = 1. Define by X(S) the set of all probability
ses
distributions over the set S.

Definition 2.16. A Discrete Time Markov Chain (DTMC) D is a tuple (S, so, P)
where: S is a finite set of states; so € S is the initial state; P : S x S — [0,1] is the

transition probability matrix where for all s € S it holds that Z P(s,s") =1.
s'eS
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Definition 2.17. A Markov Decision Process (MDP) M is a tuple (S, s, Act, T)
where:

e S is a finite set of states;

e sp € S is the initial state;

o Act is a finite set of actions (controls);

o T:8 — 24c¢tx3(5) ig the transition probability function.

Denote by A(s) the set of all actions that are available at the state s € S and
let (s, a,s") € [0, 1] be the probability of transitioning from the state s to the state
s" under the action o € A(s). For a state s € S and an action « € A(s), define the
set Post(s,a) = {s' € S:d(s,a,8") > 0}.

The transition probability function T' can be represented as a matrix with
[S|-1

Z |A(s;)| rows and |S| columns.
i=0

An execution of an MPD is represented by a path. Formally, an infinite path

. [e75) aq Qp—1 g
r is a sequence of states of the form: r = sg — 51 — ... — Sk — Sg41-.-,
such that s € Sk, € A(sg) and 0(sg, gr1,Sk+1) > 0,Vk > 0. A finite path
(e 7s) [e%1 Qn—1 . . . . .

p=8) — S — ... — Sy is a prefix of an infinite path ending in a state. In
case of the actions are not taken into consideration, the infinite and finite run can
be written as r = $182...8, ... and p = $182... S, respectively. Denote by |p| =n
the length of the finite path and by r(k), p(k) the k-th element of the paths r,p
respectively. The set of all finite and infinite paths are defined by F' Path and I Path,
respectively.

A control policy at each state of an MDP and is formally defined as follows:
Definition 2.18. (Control Policy) A control policy p : FPath — Act of an MDP

QAn—1

model M is a function mapping a finite path p = sg —% §; — ... — s,, of M
onto an action in A(s,) and specifies for every finite path, the next action to be
enabled. If a control policy depends only on the last state of the finite path p, then
it is called a stationary policy.

Denote by M the set of all control policies. Under a control policy u € M,
an MDP becomes a DTMC D,, (see Definition [2.16). Let I Path,, C IPath and
FPath, C FPath denote the set of infinite and finite paths that can be produced
under the control policy u. For each policy ¢ € M, a probability measure Prob,, over
the set of all paths (under the control policy u) IPath,, is induced. A probability
measure Probﬁ“ over the set of paths F'Path,, for a finite path p, is defined as:

1 if |p| =
P?”Obﬁn(p) — )1 |P| .0,
K P(s0,51)P(s1,82)...P(sp_1,8,) ,otherwise,

where P(sg, sk+1), k € {0,...,n} are the corresponding transition probabilities in
D,.
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Probabilistic Computational Tree Logic (PCTL)

Probabilistic Computational Tree Logic (PCTL) [39] is used to express properties
of MDPs. PCTL formulas can be recursively defined as follows:

=T | x| 0| piANp2 | Pupltt], (state formulas)
¥ =0 | o1 USF g, (path formulas)

where y € Act is an action, x= {<,>, <, >}, p € [0,1] and k € NU {co}. In the
syntax above, we distinguish between state formulas ¢ and path formulas ¥, which
are evaluated over states and paths, respectively. A property of a model will always
be expressed as a state formula; path formulas only occur as the parameter of the
probabilistic path operator Puq,[t)]. Intuitively, a state s satisfies Prp[t)] (we write
s |= Pogp[t]) if there exists a control policy g under which the probability of all
paths starting from s is in the range of the interval > p.

For path formulas, we allow the next () operator which is true if the state
formula ¢ is satisfied in the next state and the until operator (U=*) which is true if
o is satisfied within k steps and ¢ holds up until that point.

Definition 2.19. [39] (Semantics of PCTL) For any state s € S, the satisfaction
relation = is defined inductively as follows:

s =T, for every Vs € S, (2.2)
s Ex & x € Als), (2.3)
skE e e s, (2.4)
sEp1Aps < sk=p and s = pa, (2.5)
s |= Poaplt)] & Prob,(s, ) > p. (2.6)

Here Prob,(s,) denotes the probability that a path starting from the state s
satisfies the path formula 1 under the specific control policy . Moreover, for any
path r we have that:

rEOperl) Ee,
rE et U o2 & 30 < k(i) FE o2 AT() 1,V <
For the operators O (always) and ¢ (eventually) it holds that:
Poap [0=F0] = Pocy [T U=F ],
Poap [05F 0] =Py [0%F ]

Prszp
where = {<, >, <, >} and K = {>, <, >, <}

Probabilistic Model Checking

There are three problems that have generally been considered in probabilistic model
checking of stochastic systems:
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¢ (Model Checking) Given an MDP M and a property ¢, check which of the

states of the MDP M satisfy ¢.

o (Controller Synthesis): Given an MDP M and a property ¢, find all the control

policies under which the formula is satisfied.

o (Existence) Given an MDP M and a property ¢, find, if it exists, a control

policy p such that the MDP M satisfies the property ¢ under p.

We refer the reader to [40], 4] for more details about probabilistic model checking.






Chapter 3

Formation Control of Multiple Rigid Bodies

This chapter addresses the problem of position- and orientation-based formation
control of a general class of 2nd nonlinear multi-agent systems in a 3D workspace
with obstacles. More specifically, we design a decentralized control protocol such that
each agent achieves a predefined geometric formation with its initial neighbors, while
using local information based on a limited sensing radius. The latter implies that the
proposed scheme should guarantee that the initially connected agents remain always
connected. In addition, by introducing certain distance constraints, we guarantee
inter-agent collision avoidance as well as collision avoidance with the obstacles and
the boundary of the workspace. The proposed controllers employ a novel class of
potential functions and do not require a priori knowledge of the dynamical model,
except for gravity-related terms. Finally, simulation results verify the validity of the
proposed framework.

3.1 Introduction

A particular multi-agent problem that has been considered in the literature is
the formation control problem, where the agents represent robots that aim to
form a prescribed geometrical shape, specified by a certain set of desired relative
configurations. The main categories of formation control that have been studied in
the related literature are ([7]) position-based control, displacement-based control,
distance-based control and orientation-based control.

In position-based formation control, the agents control their positions to achieve
the desired formation, as prescribed by some desired position offsets with respect to
a global coordinate system. When orientation alignment is considered as a control
design goal, the problem is known as orientation-based (or bearing-based) formation
control. The desired formation is then defined by relative inter-agent orientations.
The orientation-based control steers the agents to configurations that achieve desired
relative orientation angles. In this work, we aim at designing decentralized control
protocols such that both position- and orientation-based formation are achieved.

The literature on position-based formation control is rich, and is traditionally

19
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categorized in single or double integrator agent dynamics and directed or undirected
communication topologies (see e.g. [6, 42H61]). Orientation-based formation control
has been addressed in [62H65], whereas the authors in [65H67] have considered the
combination of position- and orientation-based formation

The dominant case in the related literature of formation control is the two-
dimensional one with simple dynamics and point-mass agents. In real applications,
however, the engineering systems may have nonlinear 2nd order dynamics, for which
due to imperfect modeling the exact model is not a priori known. Other objectives
concern connectivity maintenance, collision avoidance between the agents as well
as collision avoidance between the agents and potential obstacles of the workspace,
which renders the formation control problem a particularly challenging task. Ac-
cording to the authors’ best knowledge, the combination of the aforementioned
specifications has not been addressed in the related literature.

Motivated by this, we aim to address here the position-based formation control
problem with orientation alignment for a team of rigid bodies operating in 3D
space, with 2nd order nonlinear dynamics. We propose a decentralized control
protocol that guarantees a geometric prescribed position- and orientation-based
formation between initially connected agents. The proposed methodology guarantees
inter-agent collision avoidance and collision avoidance with the obstacles and the
boundary of the workspace. In parallel, connectivity maintenance of the initially
connected agents as well as representation singularity avoidance are ensured. In
order to deal with the aforementioned specifications, we employ a novel class of
potential functions. A special case of correct-by-construction potential functions,
namely navigation functions, has been introduced in [68], 69] for the single-robot
navigation, and has been employed in multi-agent formation control in [70H76].
A more general potential function framework has been employed in [46] [77]. The
aforementioned works, however, have only addressed the single integrator case,
with no straightforward extension to higher-order systems. The authors in [78] deal
with the double integrator case, but the goal was only navigation of the agents to
specific points. In addition, in many works that employ navigation functions for
navigation/formation control, the designed gains and parameters (usually referred as
k-the navigation function gain- and e-the arbitrarily small distance to the obstacles)
cannot be found trivially, since, they appear in both sides of the derived inequalities.

In our previous work [I3], we treated a similar problem by utilizing a Prescribed
Performance Control (PPC) scheme instead (for PPC controller design we refer
to [79]), while only guaranteeing collision avoidance between neighboring agents
forming a tree, with no obstacles or representation singularity avoidance. The main
contribution of this chapter is a novel decentralized control protocol scheme that
generalizes [13] and solves a wider class of problems of multiple rigid bodies under
Lagrangian dynamics with guaranteed collision avoidance among the agents, collision
avoidance between agents and obstacles as well as singularity avoidance by utilizing
a novel class of decentralized potential functions.

The remainder of this chapter is structured as follows. Section [3.2] gives the
necessary notation of this chapter. Section [3.3] provides the system dynamics and
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the formal problem statement. Section [3.4] discusses the technical details of the
solution and Section [3.5]is devoted to a simulation example. Finally, conclusions of
this chapter are discussed in Section [3.6

Remark 3.1. This chapter is based on the author’s ongoing research. Thus, the
reported results are not definitive and will be updated accordingly in the future.

3.2 Notation

The vector connecting the origins of coordinate frames {A} and {B} expressed in
frame {C} coordinates in 3D space is denoted by p%,, € R?. We further denote by
G/ = [@5/a,085/4,¥5,4]" the Euler angles representing the orientation of frame { B}
with respect to frame {A}, with —7 < ¢4/p,%4,s < 7and § < 0,4,5 < T, where
T = (—m,m) x (5,%) x (m,7) is the 3D torus. The angular velocity of frame {B}
with respect to {A}, expressed in frame {C'} coordinates, is denoted by w§ , € R®.
We also use the notation M = R? x T. For notational brevity, when a coordinate
frame corresponds to an inertial frame of reference {0}, we will omit its explicit
notation (e.g., ps = p%,,,Ws = W} ). All vector and matrix differentiations are
derived with respect to the inertial frame {0}, unless otherwise stated.

3.3 Problem Formulation

3.3.1 System Model

Consider a set of N rigid bodies, with V = {1,2,..., N}, N > 2, operating in
M?¥ | with coordinate frames {i},i € V, attached to their centers of mass. Consider
a workspace in R? modeled by a bounded sphere W = B(p,,,,) With center p,,
and radius r,,. Without loss of generality, we assume that p,, = O3x1, representing
an inertial reference frame {0}. The subscript w stands for the workspace W.
We consider that each agent occupies a sphere B(p;,r;), where p; € R? is the
position of the agent’s center of mass and r; < r, is the agent’s radius. We
also denote by ¢g; € T, the Euler angles representing the agents’ orientation with
respect to {0}, with ¢; = [#;,0;,%;]". By defining z; € M,v; € RS, with x; =
(@i, mig) T = [p) a1, vi = [p),w,]", we model each agent’s motion with the
2nd order dynamics:

& = J(qi)vis (3.1a)
u; = M;(2;)0; + Ci(xs, &) vi + gi(24), (3.1b)

where J : T — RY%6 is a Jacobian matriz that maps the Euler angle rates to v;,
given by

J(q;) = l fs o Oss ] ,

O3x3  Jg: ()
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1 sin(¢;)tan(d;) cos(¢;) tan(6;)

y_ |0 cos(¢;) —sin(¢;)
Tal@) 0 sin(¢;) cos(¢;) '
cos(6;) cos(6;)

The matrix J is not defined when cos(;) = 0 < ¢; = +7, which we refer to as
representation singularity. The proposed controller will guarantee, however, that
this is always avoided and thus J is well-defined.

Furthermore, M; : M — R6%6 is the positive definite inertia matriz, C; :
M x R® — R6%6 is the Coriolis matriz, and ¢; : M — RS is the gravity vector. We
consider that the Coriolis and the inertia vector fields are unknown to the controller.
Finally, u; € R® is the control input representing the 6D generalized actuation force
acting on agent i € V. Let us also define the stack vectors z = [z{ ,...,z4]" € MY
and v = [v] ,...,05]" € ROV,

Remark 3.2. According to [80], the following hold:

1. The matrices M;(x) are positive definite Vi € V and there exist positive and
finite constants m;,m; such that for all ¢ € V:

mllyl|* <y Mi(x)y <milly|? Ve € M,y € RS (3.2)

2. The matrices Mg (z;,#;) — 2C; (x4, #;) are skew-symmetric for every (z;, ;) €
M x RS, i € V, with

OM;(wi,) OM; (i)

oz, 7 Oxy

M (@i, ;) =

(i}i (9 16)-

From [81], we have that a quadratic form of a skew-symmetric matrix is always
equal to 0. Hence, for the matrices M? — 2C;, the following holds:

y" [Mid(x, z) —2C;(z,2)]y =0,Va,y,z e R®i € V. (3.3)

We consider that in the given workspace there exist Z € N static obstacles,
with Z £ {1,...,Z}, modeled by the spheres B(po.,r,,), with centers and radii
Do, € R3,zoz € Ryg, z € Z, respectively. We also define the neighboring set as the
set-valued function N; : MY = N, with N;(z) = {j € V\{i} : |lpi — p;jll < di}.
Define also N;(x) £ |Nj(z)|. For the state measurement of each agent, the following
assumption is required.

Assumption 3.1. (Measurements Assumption) Each agent ¢ can measure its own
states x;, v;, i € V and has a limited sensing range of
d; > a, . T .
‘ i,je\%;’é};zez{g Tt L’z}
Moreover, at a configuration z, each agent ¢ € V knows N;(z), z;, vj, Vj € N;(x) as
well as Nj(z),xj+, %+ des, Vj* € Nj(z). The terms x;; qes are the desired relative
displacement that prescribe the desired formation configuration.
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Figure 3.1: Illustration of two moving agents ¢, j € V and a static obstacle o, in the
workspace; {0} is the inertial frame, {i}, {j} are the frames attached to the agents’
center of mass, pi, p;,po, € R® are the positions of the center of mass of the agents
1,7 and the obstacle o., respectively, with respect to {0}; r;, 1T, are the radii of
the agents ¢, j and the obstacle o, respectively; d;,d; with d; > d; are the agents’
sensing ranges. Note that the agents are not neighbors since p;(t) ¢ B(pi,d;) and

pi ¢ B(pj, ;).

Assumption [3.]] states that each agent i € V has feedback of the states of the
neighbors, as well as the poses of the neighbors’ neighbors and their desired relative
displacements, which can be continuously transmitted to agent i € A by its neighbors
j € Ni(z). According to d; from Assumption an agent j can be in the neighboring
set ¢ without the agents colliding. The geometry of two agents i, j and an obstacle
z in the workspace W is depicted in Figure [3.1]

Let us also define the distances d;;q : RS — R>q, diz0: R3 — R>q, with:

dij,a(Pi, ps) = lIpi — psll,
diz,o(pi) = sz — Po. ||7

as well as the constants

Lija = Ljs

diz,o =r; + Eoz’
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Vi,j € V,i # j,2 € Z. The constants d;; ,, d;; , represent the minimum distance
such that agents ¢ and j and agent ¢ and object z, do not collide, respectively.
The subscripts a and o stand for agent and obstacle, respectively. The following

assumption is required, for the feasibility of the problem:
Assumption 3.2. (Problem Feasibility) It is assumed that the following hold:

L |po, = po. || = Qmaéq{zi} +r, +r1,, +en,Vz,2 € Z, with z # 2/,
1€ * z
2. 1y = (lpo. | +1,,) = 2max{r;} +er, V2 € 2,
K3

where €, is an arbitrarily small positive constant.

The aforementioned assumption states that there is enough space between the
obstacles and the workspace boundary as well as the obstacles themselves for the
agents to navigate among them.

3.3.2 Problem Statement

Due to the fact that the agents are not dimensionless and their sensing capabilities are
limited, the control protocol, except from achieving desired position formation (define
it by pij,des = —Pji,des) and desired formation angles (define it by ¢ij des = —¢ji,des)
for all initially neighboring agents, it should also guarantee for all ¢ € R>( that
(i) the agents avoid collision with each other; (ii) all agents avoid collision with
obstacles; (iii) all agents avoid collision with the workspace boundary, (iv) all the
initial edges are maintained, and (v) the singularity of the Jacobian matrices J is
avoided.

Definition 3.1. (Feasible Formation) Given the initial neighboring sets N;(xg),7 €
V, defined by the initial poses z9 = x(0), the desired displacements x;jdes =
[piTj,des, q;;deS]T = —Zji des, With j € N;(x¢), that characterize a formation configu-
ration, are called feasible if the following holds:

ﬂ {ajl c M : ||l‘z — T — fij,des” = Oa
1€V
diz o(pi) > 0, ||pil| + 1, < 1,V € Z,j € Ni(wo) } # 0.

Formally, the control problem under the aforementioned constraints is formulated
as follows:

Problem 3.1. Consider N agents governed by the dynamics (3.1)), operating in M,
with Z static obstacles, and initial properties:

e v0 = Opx1, Vi € V;

e —I<0<0p<O<ZVieV;
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o |pioll +1; <1y, Vi €V
° szo_pJOH >dij,a7Vi7j € V7Z7éj7
o |Ipio = po. || > d;. ., Vi€V, 2 € Z;

The subscript 0 denotes the initial value at ¢ = 0. The aforementioned properties
concern singularity- and collision- free configurations at ¢ = 0, where 6 is an
arbitrary constant in the open set (0, 7). Then, given non-empty initial neighboring
sets N;(zo) # 0, feasible inter-agent displacements p;; des, ¢ij.des, Vi € V, j € N;(xo),
such that

dij o < dija(pi,pj) < di,¥(pi, ps) € {(pi,p;) € R®: |2 — 5 — @ij.00s || = 0},

design decentralized control laws u;, such that for every i € V and Vt € R>¢ the
following hold:

Lo lim ([2;(t) — 2;(t) — @ijaesl| < 11, V5 € Ni(@o);

t—o0
2. lpi(t) = pi (Ol > dij0r Vi € V\{i},t € Rxo;
3. [pi(t) = po.ll > d;z 0, V2 € 2,1 € Rxo;
4. lpi@)|| + 1y < 1y, VE € R
5. [lpi(t) — p;(t)]| < di,Vj € Ni(20),t € Rxo;

6. —Z < —0<0;(t)<0<Z, VteRs;
where p is an arbitrarily small positive constant for every i € V.

The aforementioned specifications imply the following:

1) stands for formation control (both position and orientation);

2) stands for inter-agent collision avoidance;

3) stands for collision avoidance between the agents and the obstacles;

4) stands for collision avoidance between the agents and the boundary;

5) stands for connectivity maintenance of the initially connected agents and finally,
n
)

d

6) stands for the representation of singularities avoidance.

I

3.4 Control Law Design

In this section, a systematic solution to Problem is introduced. Our overall
approach builds on designing a decentralized potential function for each agent that
captures all the desired control specifications. This potential function will then be
exploited by the decentralized controller of each agent. In particular, the following
analysis is performed:
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e The form of the proposed potential function along with its components is
described in Section B.4.1]

e The proposed decentralized controllers that guarantee the satisfaction of all
the control specifications are provided in Section [3.:4.2] The required stability
analysis is presented subsequently.

3.4.1 Decentralized Potential Functions

In order to solve the formation control problem with the collision- and singularity-
avoidance as well as connectivity maintenance, we construct a decentralized potential
function for each agent ¢ € V of the form:

pi(z) = 7i(z) + (3-4)

1
Bi(x)’
where:

o vi(z) € R>g is the goal function that vanishes when agent ¢ is at the desired
position and orientation with its neighbors.

o Bi(x) € Rxg is an obstacle function that encodes collisions between agents and
obstacles, collisions between agents and the obstacle boundary, connectivity
losses between initially connected agents and singularities of the Jacobian
matrix J(g;); Bi(x) becomes zero when one or more of the above situations
occurs.

The general form of the proposed potential function ; is motivated by the initial
work of navigation functions [68]. The function ¢; proposed in this work, however, is
not argued to be a navigation function. In the sequel, we describe the construction
of a function of the form .

v; - Goal Function

The function ~y; encodes the control objective of agent i, which is to achieve position
and orientation formation with its neighboring agents. In view of that, define the
goal function by:

1
vi(@) =5 Do e — 2y — @i aesl (3.5)
JEN(20)

The function +y; reaches its unique global minimum when both p; — p; = d;j des
and ¢; — ¢; = Gij,des; Vi € V, j € Ni(z0), i.e., when both formation and orientation
alignment are achieved between all the initial neighboring agents. It should be noted
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that the gradient of v; with respect to x;, computed as

v@i’yi(x) = Z ('Ti —Tj — mij,des)
JENi(z0)

= Nl(aﬁo).’lﬁl — Z (Q?j + a)‘i]‘)des), (36)
JeNi(0)

can vanish in more configurations except for the desired one, at it is shown in the
following example.

Example 3.1. Consider a system with three agents V = {1,2,3}. Assume that 1 is
neighbor with both agents 2 and 3. Then, the goal function of agent 1 is given by:

1 1
n(@) = Sl — 22 — 2,0,0,0,0,0] " ||> + gl — 23— (3,0,0,0,0,0] "%
The latter results in V,,v;(x) = 221 — ((L‘g + x5+ [5,0,0,0,0, O]T), which vanishes
for any x1, 2,3 that satisfy 2z, — x5 — z3 = [5,0,0,0,0,0]". Clearly, this can
happen in configurations other than the desired one. For example, consider the
configuration:

xf =[1,0,0,0,0,0] ", 23 = [0,0,0,0,0,0] ", z% = [~3,0,0,0,0,0] .
It holds that

’yl(ﬁ*) 7& 07 levl(x) . =0. (37)

=T

B; - Obstacle Function

The function §;, encodes all inter-agent collisions, collisions between the agents
and obstacles, collisions with the boundary of the workspace, connectivity between
initially connected agents and singularities of the Jacobian matrix J(g;). First, for
each agent i, we define the functions 7;;,4, 7ij,c : R? - R, Niz,o : R = R where:

Niga(Pirps) = dij o (Pis p;) — 455 4 (3.8a)
niZ,O(pi) = d?z,o(pi) - dzzz,m (38b)
Nige(Pisps) = di —d3; 4 (pi, pj)- (3.8¢)

The subscripts j and z correspond to agent j € V\{i} and obstacle z € Z, re-
spectively, whereas the subscripts ¢ stands for connectivity. Let us also define the
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functions byjq, biz,0, bijc : R = [0, K], b : R = Rxo, by, : [-F, 5] — [0, 1], where:
(rbi(l(y)? O<y<d2 d2 9
biia(y) = 4 O Lija 3.9
) { PR (3.90)
; 0<y<d?- d2
bisoly) = § Pl 0 =Y S i (3.90)
K, d? dzz o Y,
0, y <0,
bije(y) = § Pic(y), 0<y<di—dj,, (3.9¢)
H? d dl] a — y’
2
biw(y) = [(re —1:)* =], (3.9d)
by, (y) = cos(y). (3.9¢)

The functions b;j,q, biz,0, bije correspond to inter-agent collision, collision with
obstacles and connectivity maintenance, respectively, for agent i € V, while the
functions by, by, correspond to collision with the workspace boundary and repre-
sentation singularities. Each of these terms becomes zero when there is a collision, a
connectivity break or a representation singularity. Note that all the aforementioned
functions use only local information depending on the sensing range d; of agent i.
The functions ¢; q, ¢i, and ¢; . are increasing functions, appropriately selected to
guarantee that the functions b;; o, b;-,, and b;; . respectively, are twice continuously
differentiable everywhere, with ¢; (0) = ¢; ,(0) = ¢;.(0) = 0, Vi € V. Moreover,
k is a positive constant to be defined later. An example of a function b;;, with
d? — dfj . =5 and ¢; ,(y) = 0.008y> — 0.12y? + 0.6y, is depicted in Figure We
can now choose the function 3; as the following product for every i € V:

Bi(w) = by, (0)bw(lpal) | T bisa(miga(pispy)
JeV\{i}

[Hbiz,o(niz,o(pi))] IT icOnise(pipi)) | - (3.10)

ZzEZ JENi(z0)

The aforementioned function becomes zero when one or more of the desired specifi-
cations is violated.

3.4.2 Control Design and Stability Analysis

In this section, we design controllers u; such that all the specifications of Problem
1] are met. First, let us define the augmented vectors:

G = [, ; v ]T e R?, (3.11a)

7

(=¢,- . Ch)T e R (3.11b)
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bij.a(y)

o -
0,0) PI
( ’ 7 Zij,a

Figure 3.2: The function b;; . (y), for d? — dfjﬂ =5and ¢;q(y) = 0.008y* — 0.12y° +
0.6y.

Next, define the following open sets:

ijiar VI EV,

D; = {(m,v) e MY x ROV . lpi —pjll > d

Hpi 7pj|| < divvj € M(xo), ”pl 7poz|| > dz’z,mv'z € Z,

p; € W,0; € [—é, 9_}},7; eV, (3.12&)

D= (D (3.12b)
ey

X = {4 e RSV . 3, > 0,Vi € V), (3.12¢)

which, according to Assumption [3.1} are connected. Define also a positive constant:
o = max{r € Ryp: B(Ongl,To) - X} (313)

Note that the functions v;, 8; have the same form for all the agents, i.e., v;(x) consists
of the formation errors of agent i and ;(x) consists of terms corresponding to 6; and
distances associated with p; and its neighbors. Therefore, since from Assumption
each agent i € V knows zj, N;(x),xj, N;(z),Vj* € Nj(z),j € Ni(z) at a
configuration z, it can also compute ¢;(x) and V,,p;(x),Vj € N;(x), by off-line
transmission of some constant terms required for 5;(z), like the radii r; and d; and
the functions ¢j,a7 (;5]‘70, ¢j,ca ¢j,’y'

Design now the decentralized control laws u; : D; — RS, i € V as:

o? o2 p;(x)? o2 N

Ui(l',U) — gz(mz) _ [J(qZ)]T )\1(%) T ( i ’YZ(-T)2 B 1 _ ||/UiH2 B i B 1>7
(3.14)

where ¢ is a positive and finite controller gain to be defined later. The function ;
is defined by:
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1 1

JEN;(z) z JEN;(z)
ENi(20)Va,yi(z) + V . > = (3.15)
= 7 0 x; It x; 7 7 . .
Bilx) ~ 4, Pi)

Assumption 3.3. We assume here that any equilibrium points of the closed loop
system (|5.1)) in the set

M={Ce X :|lv]=0,[c]| =0}, (3.16)
are unstable, where o as defined in (3.14)), as well as the system does not start in

these equilibrium points.

We now state the following theorem, which summarizes the main results of this
chapter.

Theorem 3.1. Suppose that Assumptions[3.1}, [3.-9 and[3.3 hold and let the initial
states (xo,vo) such that (o € B(Osyx1,70), as ro defined in . Then, the
decentralized control protocol guarantees that imy_, oo || () — 2 (1) — 245, des|| <
p, Vj € Ni(zo), i € V, ensuring that 5;(xz(t)) > 0, Vt € R>g,i € V and the
boundedness of all closed loop signals, providing, thus, a solution to Problem [3.]]

Proof. Consider the positive definite continuously differentiable function L : D —

R for the system (5.1)):
1
L(¢) = Z {SDi + ZU:Mi(mi)vi} ) (3.17)

2%
which satisfies aq(]|C]]) < L(¢ ) < ax([¢]]), for some functions a1, az € K. By
defining L? : D — R, with L% £ [V:L(¢)]" ¢, we obtain that:

L0 = T (Va3 (Tuyi) Ty 04 ool | Mot + ]

i€V JEN;(z) %

- Z VL 301 (qi)vi + Z (v% (pi)T J(qj)vj

i€V JEN; (x)

1
+ Z v {C’iv,; —gi tu; + 2Midvi]
i€V

:Z{ L @) Vet Y w Vw]«pi}

=% JEN ()

1

S S%
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For the form of the derivations that are appearing in the later equality, we refer the
reader to Appendix [Al By employing the property (3.3) of Remark 1, one obtains:

Ld— Z {UZT [J(g)]" | Va,0i + Va, Z ©j } + ZUZT [u; —

eV JEN;(z) =%
=2 {vi i = gi + 7(a0)] " Ni(a)] } (3.18)
S %

where ); as defined in (3.15). By defining A £ Ikm‘l} v lI? < ||lvs]|, and substituting
€
the controller u; from (3.14)), the latter becomes:

2
Q=S bl (-2) + Xl (- 2)+Z|| ul? (- 1280
2% o icy 6
+§]m2(—)—EJMP
=% ey
<A§3(W”)+A§Z( %Q+AXX:”M)+AMW
% i€y %
2 1
S—MW+AZ;Q-H _ﬂﬁ_(ﬂ)+1
— ol + %A [[¢]* + 07] (3.19)

The latter implies that L? < 0, when ||¢|| > 0. The control gain ¢ > 0 is designed
sufficiently small such that

o< az_l(al(ro)).

Since the equilibrium points in M are assumed to be unstable, we have the following.
Since (o € B(0snx1,70), by invoking Theorem from Chapter [2, we conclude
that there exists a K, function a3 and a positive time 7" such that for every initial
condition satisfying ||Co|| < a5 *(a1(ro)), the solution of the closed loop system
satisfies the following:

1€(2)
1€(2)

Hence, we conclude that ((t) stays bounded for all ¢ € R>( and, thus the following
holds:

as(|¢ol), VO <t <T,
|<(¢2

| <
\ ayt(ag(0)), vt > T. (3.20)

1
Bi(x(t))

< M 2 max {[as (6o ])]* [a7 (@a(r0))] "}
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or equivalently,
1
7 t) 2 — )
Bila(t) = 72 > 0

ie., Vt € R>g, ¢ € V. Hence, inter-agent collisions, collisions between the agents and
the obstacles / workspace boundary as well as connectivity losses and singularities are
avoided. Furthermore, by tuning the parameter o, we can guarantee that the bound
¢ in is small enough in order to hold that tliglo |z (t) — 2 (t) — @ij.aesl < i,
Vi €V, j € Ni(zo). Note that this also implies that 5;(x;(t)) < u, ¥t > 0. In order
to guarantee that such configurations exist, we can set the value for x in
sufficiently large, according to the desired z;; des-

Hence, by designing u; as in (3.14), we guarantee that [|((¢)|| < (. Further-
more, the obstacle functions (3; are proved to be always bounded, which guarantees
inter-agent collision avoidance, collision avoidance between the agents and the obsta-
cles/workspace boundary, connectivity maintenance between the initially connected
agents, and representation singularity avoidance. Moreover, from we conclude
that all closed loop signals remain bounded, which leads to the conclusion of the
proof. O

Remark 3.3. Assumption [3.3] forms an instability claim that concerns a subset of
initial configurations and has not been proved yet, constituting an area of current
research. A potential solution lies in the introduction of gain parameters in the
potential field.

3.5 Simulation Results

To demonstrate the efficiency of the proposed control protocol, we consider a
simulation example with N =4, V = {1,2, 3,4} spherical agents of the form (3.1),
with r, = 0.25m and d; = 5m, Vi € {1,...,4}. The initial conditions are set to

p1(0) =[=3,0,5]" m,
p2(0) = [~1,4,4]" m,
p3(0) = [=3,4,2]" m,
pa(0) = [~4,3,6]" m,
71(0) = g2(0) = ¢5(0) = 4(0) = [0,0,0] " rad.

which imply the initial neighboring sets

N1(0) = {2}, N2(0) = {1,3,4}, N5(0) = {2,4}, N4 (0) = {2, 3}.
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The desired formation is defined by the feasible displacements

Pi2.des = —P21.des = [—1,—1,—-2]" m,
P23,des = —P32,des — [ 27 _3a O} m,
D24,des = —P42,des = [ 1,-2, 0} m,
P3a,des = —Pasdes = [1,1,0] T m,
rm T
d12,des = —q21,des = __Z, 0, —Z} rad,
A T
q23,des = —(32,des = *E,O, 0} rad,
roa T
g24,des = —q42,des = _g, 0, 0:| rad,
- T
T
434,des = —G43,des = _ﬂ’ 0, 0:| rad.

We consider a workspace of radius r 7w = 10m containing two spherical static
obstacles at p,, = [—3,3,5]"m,p,, = [-1, ,S]Tm with radii r, =1r,, =0.75m. An
illustration of the workspace with the agents at ¢ = 0 is given in Figure [3.3] The
controller parameter were chosen as ¢ = 0.3. The simulation results are depicted in
Figure for t € [0, 30]sec. In particular, Figure shows the evolution of the
goal functions ~;, Vi € V, which are decreasing to zero, whereas Figure depicts
the obstacle functions 3;, Vi € V which stays always strictly positive. Furthermore,
the control inputs are shown in Figure [3.4] Finally, the navigation of the agents in
the workspace is pictured in Figure [3.7] As proven in the theoretical analysis, the
formation is successfully achieved and all the specifications of Problem [3.I] are met.

3.6 Conclusions

In this chapter we proposed a potential function- based decentralized control protocol
for multi-agent systems which guarantees formation control with inter-agent collision
avoidance, collision avoidance between the agents and the obstacles/workspace
boundary, connectivity maintenance as well as singularity avoidance of multiple
rigid bodies. Simulation results have verified the validity of the proposed control
design approach.
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\

z [m]

Figure 3.3: The initial workspace of the simulated scenario (¢ = 0). Agent 1 (with

blue), agent 2 (with green), agent 3 (with cyan) and agent 4 (with purple) and two
obstacles (with red).
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Figure 3.4: The resulting control inputs u;, Vi € V.
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7i(t),Vi € {1,2,3,4}

0 I | T T

0 0.5 1 1.5 2 25 3
t [msec] x104

Figure 3.5: The evolution of the goal functions v;,Vi € V, which are shown to
converge to zero.
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Figure 3.6: The evolution of the obstacle functions ;,Vi € V, which are shown to
be always strictly positive, i.e., all the desired specifications are fulfilled.
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-1
x [m] 1

Figure 3.7: The motion of the agents in the workspace for ¢ € [0, 30]sec.



Chapter 4

Timed Constrained High-Level Planning for
Multi-Agent Systems

In this chapter the problem of cooperative task planning of multi-agent systems
when timed constraints are imposed to the system is investigated. We consider timed
constraints given by Metric Interval Temporal Logic (MITL). We propose a method
for automatic control synthesis in a two-stage systematic procedure. Under the
proposed method, it is guaranteed that all the agents satisfy their own individual
task specifications as well as the team satisfies a team task specification.

4.1 Introduction

The specification language that has extensively been used to express desired tasks
for robots is Linear Temporal Logic (LTL) (see, e.g., [82H87]). LTL has proven a
valuable tool for controller synthesis, because it provides a compact mathematical
formalism for specifying desired behaviors of a system. There is a rich body of
literature containing algorithms for verification and synthesis of multi-agent systems
under temporal logic specifications [88-H90]. A three-step hierarchical procedure to
address the problem of multi-agent systems under LTL specifications is described
as follows [9IHI97]: first the dynamics of each agent is abstracted into a discrete
transition system using abstractions methods. Second, by invoking ideas from formal
verification, a discrete plan that meets the high-level tasks is synthesized for each
agent. Third, the discrete plan is translated into a sequence of continuous controllers
for the original continuous dynamical system of each agent.

Explicit time constraints in the system modeling have been included e.g., in
[84], where a method of automated planning of optimal paths of a group of agents
satisfying a common high-level mission specification was proposed. The mission was
given in LTL and the goal was the minimization of a cost function that captures the
maximum time between successive satisfactions of the formula. Authors in [98] [99]
used a different approach, representing the motion of each agent in the environment
with a timed automaton. The composition of the team automaton was achieved

37
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through synchronization and the UPPAAL verification tool ([100]) was utilized for
specifications given in Computational Tree Logic (CTL). In the same direction,
authors in [I0I] modeled the multi-robot framework with timed automata and
weighted transition systems considering LTL specifications and then, an optimal
motion of the robots satisfying instances of the optimizing proposition was proposed.

Most of the previous works on multi-agent planning consider temporal properties
which essentially treat time in a qualitative manner. For real applications, a multi-
agent team might be required to perform a specific task within a certain time bound,
rather than at some arbitrary time in the future (quantitative manner). Controller
synthesis under timed specifications has been considered in [I02HI07]. In [102], the
authors addressed the problem of designing high-level planners to achieve tasks for
switching dynamical systems under Metric Temporal Logic (MTL) specification
and in [I03], the authors utilized a counterexample-guided synthesis for cyber-
physical systems subject to Signal Temporal Logic (STL) specifications. In [I06], the
authors focused on motion planning based on the construction of an efficient timed
automaton from a given MITL specifications. In [104], an optimal control problem
for continuous-time stochastic systems subject to objectives specified in MITL was
studied, whereas in [I05], a framework that enables on-line planning for robotic
systems in dynamic environments under MTL specifications is presented. In [107],
the MTL formula for a single-agent was translated into linear constraints and a
Mixed Integer Linear Programming (MILP) problem was solved. However, all these
works are restricted to single-agent planning and cannot be extended to multi-agent
systems in a straightforward way. The multi-agent case has been considered in [108],
where the vehicle routing problem was addressed, under Metric Temporal Logic
(MTL) specifications. The corresponding approach does not rely on automata-based
verification, as it is based on a construction of linear inequalities and the solution of
a Mixed-Integer Linear Programming (MILP) problem.

Motivated by the above, in this Chapter, we aim at designing an automated
planning procedure for a team of agents. The agents are assigned with an individual,
independent timed temporal specification each and, at the same time, a single
global team specification. This constitutes the first step towards including time
constraints to temporal logic-based multi-agent control synthesis. We consider a
quantitative logic called Metric Interval Temporal Logic (MITL) [33] in order to
specify explicit time constraints. The proposed solution is fully automated and
completely desynchronized in the sense that a faster agent is not required to stay in
a region and wait for the slower one. It is decentralized in handling the individual
specifications and centralized only in handling the global team specification. To the
best of the author’s knowledge, a work that address the cooperative task planning
for multi-agent systems under individual and global timed linear temporal logic
specifications has not been proposed before.

The remainder of the chapter is structured as follows. Section provides the
model of the multi-agent system, the task specification, several motivation examples
as well as the formal problem statement. Section [£.3]discusses the technical details of
the solution. Section[f:4]is devoted to an illustrative example. Finally, the conclusions



4.2. Problem Formulation 39

are discussed in Section

4.2 Problem Formulation

4.2.1 System Model

Consider a multi-agent team composed of N agents operating in a bounded workspace
Wo CR™. Let V ={1,..., N} denote the index set of the agents. We assume that
the workspace W, is partitioned into a finite number (assume W) of regions of
interest my, ..., Tw where

Wo = |J m and mp Nmp # 0,Y k # K with kK € W, (4.1)
kew

for the index set W = {1,...,W}. We denote by i the agent i being at region 7,
where ¢ € V. k € W. In this work, we focus on interaction and high-level control
strategies rather than on nonlinear models, and we assume that the dynamics of
each agent is given by a single integrator

T, = u,u; EUTEV, (42)

where U is a set of input constraints. The partitioned environment is a
discretization that allows us to control the agents with dynamics using finite
models such as finite transition systems (e.g., [92, T09HITI]). We define a weighted
transition system (see Definition so that:

o if there exists a controller u;, ¢ € V such that agent ¢ can be driven from any
point within the region 7* to a neighboring region n7, then we allow for a
transition between the respective system states, and

o the weight of each transition estimates the time each agent needs in order
to move from one region to another. In particular, the travel time is here
determined as the worst-case shortest time needed to travel from an arbitrary
point of the current region to the boundary of the following region. This
estimate is indeed conservative, however, it is sufficient for specifications that
we are generally interested in within multi-agent control. Namely, it is suitable
for scenarios where tasks are given deadlines and upper rather than lower
bound requirements are associated with events along the agents’ runs.

Definition 4.1. The motion of each agent ¢ € V in the workspace is modeled by a
WTS 7; = (Hi, H;nit, —i, di, Ei, Li) where

o II; = {77{', ... ,77%,‘/} is the set of states of agent i. Any state of an agent 4
can be denoted as 7, € II; for ¢ € V,k € W. The number of states for each
agent is |II;| = W.
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o IIIM C TI; is the initial states of agent 4, i.e. the set of regions where agent i
may start.

o —;C II; x II; is the transition relation. For example, by 75 —3 75 we mean
that agent 3 can move from region 3 to region ms.

e d; :—»;— T is a map that assigns a positive weight (duration) to each
transition. For example, do(73, 2) = 0.7, where 73 —5 72, means that agent
2 needs at most 0.7 time units to move from any point of region 75 to the
boundary of the neighboring region 7s.

e 3, is a finite set of atomic propositions known to agent ¢. Without loss of
generality, we assume that ¥, N X, = () for all 1 £’ € V.

o L;:1I; — 2% is a labeling function that assigns to each state mi e, ke W,
a subset of atomic propositions ¥; that are satisfied when agent ¢ is in region
Tk

Individual Timed Runs and Words

The behaviors of the individual agents can be captured through their timed runs
and timed words. The timed run

ri = (ri(0),7:(0)) (ri (1), 7:(1) (r(2), 7:(2)) - ..,

of each WTS 7;, i € V and the corresponding timed word

w(ry) = (Li(ri(0)), 7:(0)) (Li(ri(1)), (1)) (Li(rs(2))), 74(2)) - - -
are defined by using the terminology of Definition 2.11]

Remark 4.1. Note that in this chapter, we omit the set of actions Act from the
definition of WTS, the definition of timed runs and timed words, as they are defined

in 210} 2.17]
Collective Timed Run and Word

At the same time, the agents form a team and we are interested in their global,
collective behaviors, which we formalize through the following definition.

Definition 4.2 (Collective Run of the Agents). Let rt, ... r% be individual timed
runs of the agents 1, ..., N, respectively, as defined above. Then, the collective timed
TUn

ra = (rc(0),76(0))(ra(1), 7¢(1))(ra(2), 7¢(2)) - - -,

of the team of agents is defined inductively as follows:

L (ra(0),7¢(0)) = ((r1(0), . .., 7~ (0)), 76(0))-
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2. Let (ra(9),7¢(4)) = ((r1(j1),-.-,r~(in)), Tc(F)), where j > 0 is an index for
the current state and time stamp of the collective timed run. Then, the next
state and time stamp (rg(j+1),7¢(7+1)) = ((r1(21),-..,r~n(2n)), 7a(§ + 1))
are given by the following rules:

o {=argmin{7(j; +1)}.
%
o 7a(j+1) =7(je+1).

N T‘g(jg—‘rl) ifi=1¢
» rile) = {m(m it e

Intuitively, given the current states r1(j1),...,7n(jn) and the next states 1 (j1 +
1),...,rn(jn + 1) of the individual agents at time 7¢(j), £ is the index of the agent
i who will finish its current transition from r¢(j,) to r¢(je + 1) the soonest amongst
of all the agents. The time of agent ’s arrival to its next state r¢(j, + 1) becomes
the new time stamp 7¢(j + 1) of the collective timed run. The next state of the
collective timed run reflects that each agent ¢ which cannot complete its transition
from r;(jx) to r;(jr + 1) before 7¢(j + 1) remains in r;(j;).

In what follows, we write: rf, = (r¢(0),7¢(0))(ra(1), 7¢(1)) . .., where
rG(j) = (rl(jl)a s aTN(jN))v ]5,71 > Oal € Va

denotes the collective timed run.

Definition 4.3. We define the global set of atomic propositions ¥g = U ¥, and
=%

for every state rg(j) = (r1(j1),...,7~n(jn)) of a collective timed run, where j,j; > 0

and ¢ € V, we define the labeling function Lg : I} X --- X [Iy — X as

N

La(ra() = | Lira(ia).
icy
Therefore, a collective timed run r§, naturally produces a timed word
wg = (La(rc(0)),76(0) (La(ra(1), 6 (1)) - -,

over the set Y.

Example 4.1. Consider N = 2 robots operating in a workspace with W = 7wy Umo U
73, Wo = 3 and V = {1, 2} modeled as the WTSs illustrated in Figure Let Xy =
{green}, and Xy = {red}. The labeling functions are L;(7}) = {green}, Li(7}) =
Ly(md) = 0, and La(7?) = La(73) = 0, La(73) = {red}.
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I O=0~="0
2.0 0.5
2.0 0.5
N O=0="0

1.5 2.0

Figure 4.1: Two WTSs 71, Tz representing two agents in W with II; = {r{, 73,73},
IRt = {x1}, Iy = {nf, 3,75}, T3 = {x1}. The transitions are depicted with arrows
which are annotated with the corresponding weights.

A timed run for each agent is given as follows:

rt =(r1(0) = 71, 71(0) = 0.0)(r1 (1) = 73, 71(1) = 1.0)
(r1(2) = 7r91,,7'1(2) =2.5)(r1(3) = 73, 7(3) = 3.0)
(r1(4) = 71, 71(4) = 5.0) ..

s =(r2(0) = 72, 72(0) = 0.0)(r2(1) = 72, 72(1) = 2.0)
(r2(2) = 73, 72(2) = 2.5)(r2(3) = 73, 72(3) = 4.5)
(r2(4) = 72, 72(4) = 5.0) ...

Given 7} and r} the collective run rg is given according to Definition as follows:

rl =((},72), 76(0) = 0.0)((w}, 72), 7(1) = L.0)

ra(0) ra(1)
((m3,73), 7 (2) = 2.0)((m3,73), 7 (3) = 2.5)
N—— ———

TG (2) ra(3)
(73, 72), 76(4) = 3.0)((73, 73), 7 (5) = 4.5)
N—— ~———

""G(4) TG(5)
((r},73),76(6) = 5.0)...
N—_——

ra(6)

The produced collective timed word is

wg; =({green}, 0.0)(0,1.0)(0,2.0)({red}, 2.5)
({red},3.0)(0,4.5)({green,red},5.0)....

4.2.2 Specification

Several temporal logics have been designed to express timed properties of real-time
systems, such as MTL [I12] that extends the until operator of LTL with a time
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interval. Here, we consider a fragment of MTL, called MITL (see Section [2.2)) which
has been proposed in [33]. Namely, we utilize its point-wise semantics and interpret
its formulas over timed runs.

Local Agent’s Specification

Each agent ¢ € V is given an individual, local, independent specification in the form
of a MITL formula ¢; over the set of atomic propositions X;. The satisfaction of ¢;
is decided from the agent’s own perspective, i.e., on the timed run r?.

Global Team Specification

In addition, the team of agents is given a global team specification, which is a
MITL formula ¢g over the set of atomic propositions Y. The team specification
satisfaction is decided on the collective timed run rL.

Example 4.1 (Continued). Recall the two agents from Example Each of the
agents is given a local, independent, specification and at the same time, the team is
given an overall goal that may require collaboration or coordination. Examples of
local specification formulas are 1 = O0<19(green) and w2 = O(red = OO<5(—red))
stating that “The green region is periodically visited with at most 10 time units
between two consecutive visits” and “Whenever a red region is visited, it will
not be visited for the following 5 time units again”, respectively. While ¢ is
satisfied on 7!, ¢y is not satisfied on rf. An example of the global specification is
pe = O0<s(green A red) that imposes requirement on the agents’ collaboration;
it states that agents 1 and 2 will periodically and simultaneously visit the green
and the red region, respectively, with at most 5 time units between two consecutive
visits.

4.2.3 Problem Statement

Problem 4.1 (Run Synthesis). Given N agents governed by dynamics as in ,
a task specification MITL formula g for the team of robots, over a set of atomic
propositions Y and N local task specifications py over ¥;, i € V, synthesize a
sequence of individual timed runs r%,...,r4 such that the following hold

(re Eva) A(ri Eei A ATk Eon). (4.3)

Though it might seem that the satisfaction of the individual specifications
©¥1,.-.,pnN can be treated as the satisfaction of the formula /\ w; on the collective
i€V
timed run rf, this is generally not the case, as demonstrated through the following
example:

Example 4.1 (Continued). Recall the two agents from Example [4.1] and a local
specification ¢y = O(red = OU<2(—red)). While this specification is satisfied on 75
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since w(rh) = (0,0.0)(0,2.0)({red}, 2.5)(0,4.5)({red},5.0) ..., it can be easily seen
that it is not satisfied on rf,.

Formally, we have

reE NeveriEo A ATk Eon. (4.4)
key

Hence, Problem may not be treated in a straightforward, fully centralized way.
We propose a two-stage solution that first pre-computes all timed runs of the
individual agents in a decentralized way and stores them efficiently in weighted
transition systems enhanced with a Biichi acceptance condition. Second, these are
combined and inspected with respect to guaranteeing the satisfaction of the team
specification by the collective timed run.

4.3 Proposed Solution

In this section, we introduce a systematic solution to Problem Our overall
approach builds on the following steps:

1. We construct TBAs A;, 7 € V and Ag that accept all the timed words
satisfying the specification formulas ¢;,7 € V and @g, respectively (Section
13.1).

2. We construct a local Biichi WTS 7~; =T, ® A;, for all i € V. The accepting
timed runs of 7; are the timed runs of the 7; that satisfy the corresponding
local specification formula ¢;,¢ € V (Section |4.3.2)).

3. We construct a product Biichi WTS Tg = 7~'1 ®-- '®7~'N such that its timed runs
are collective timed runs of the team and their projections onto the agents’
individual timed runs are admissible by the local Biichi WTSs Tq,...,7Tn
respectively (Section .

4. We construct a global Biichi WTS 76 = Te ® A The accepting timed runs of
the T¢ are the timed runs of the 7¢ that satisfy the team formula ¢g (Section
1.3.4).

5. We find an accepting timed run 7%, of the global Biichi WTS 7"5 and project
it onto timed runs of the product Biichi WTS 7, then onto timed runs of the
local Biichi WTSs 7y, ..., Tx, and finally onto individual timed runs 7%, ... rk
of the original WTSs T1,..., Ty. By construction, 74,..., 7%, are guaranteed
to satisfy ¢1, ..., pn, respectively, and furthermore rf, satisfies p¢ (Section
4.3.5)).
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4.3.1 Construction of TBAs

As stated in Section [2.3] every MITL formula ¢ can be translated into a language
equivalent TBA. Several approaches are proposed for the translation e.g., [33] 37,
38, [113]. Here, we translate each local specification ¢;, where ¢ € V into a TBA
A; = (S;, St Cy, I, By, Fi, 34, L), and the global specification ¢g into a TBA
AG = (SGa Sicr,‘lita CGa IG? EG? fGa EGa ‘CG)

4.3.2 Construction of the local Biichi WTSs 7~'1, ey T

Definition 4.4. Given a WTS 7; = (I, [II"* —, %3, L;,d;), and a TBA A; =
(S;, St Oy, I, By, Fy, 34, £;) with C; clocks and C2* being the largest constant
appearing in A;. Then, their local Biichi WTS T; = T; ® A; = (Qs, QM ~~;, d;,

F;, 3;, L;) is defined as follows:
o Qi CH{(ri,s;) €I, x S;: Li(ry) = Li(s4)} X Toco
. Qinit — H%nit % Szinit X {O}C‘

o q~iq iff
° q= (7”,571/1,...,Z/Ci) ein
q/ = (T’,.s/’l/L...,Véi) € Qi’

or—; 7, and

o there exists v, R, such that (s, v, R, §') € E;, v1, ..., ve, E 7, v, ...
ve, = 1i(s'), and for all i € {1, ..., C;}

0, ifc; € R
, v; +d;(r,r"), if ¢; ¢ R and
v + di(r,r') < Cpmex
0, otherwise.

Then C’sz(q7 q/) = di(rv 71/)'

. ﬁl :{(Ti7si,V1,...7l/Ci) GQZ'ZSZ' EF,L}

° L’i(ria SiyV1yee ey Vci) = LZ(T’L)

Each local Biichi WTS 7;, @ € V, is in fact a WTS with a Biichi acceptance
condition F;. A timed run of 7; can be written as 7 = (¢;(0), 7(0))(g;(1), 7:(1)) ...
using the terminology of Definition It is accepting if ¢;(j) € F; for infinitely
many j > 0. An accepting timed run of T: projects onto a timed run of 7; that
satisfies the local specification formula ¢; by construction. Formally, the following
lemma, whose proof follows directly from the construction and the principles of
automata-based LTL model checking (see, e.g., [30]), holds:
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Lemma 4.1. Consider an accepting timed run 7t = (g:(0),7:(0))(q:(1),7:(1)) ...
of the local Biichi WTS T, defined above, where q;(5) = (ri(4), 5:(4), Vi, - > vic,)
denotes a state of ’73, for all j > 1. The timed run Tt projects onto the timed
run rt = (r;(0),7:(0))(r:(1),7:(1)) ... of the WTS Ty, that produces the timed word
w(r!) = (Li(ri(0)),7:(0))(Li(ri(1)),7:(1)) ... accepted by the TBA A; via its run
pi = 5i(0)s;(1) . ... Vice versa, if there exists a timed run rt = (r;(0), 7;(0))(r;(1),
7:(1)) ... of the WTS T; that produces a timed word

w(r;) = (Li(ri(0)), 7:(0)) (Li(ri(1)), (1)) - ..,

accepted by the TBA A; via its run p; = $;(0)s;(1) ... then, there exists the ac-
cepting timed run 7t = (¢;(0), 7(0))(¢:(1), 7:(1))... of Ti, where q;(j) denotes
(ri(4), 8:(4),vin(4), - - - vie, (4)) in Ts.

4.3.3 Construction of the product Biichi WTS 74

In this section, we aim to construct a finite product WTS 7g whose timed runs
represent the collective behaviors of the team and whose Biichi acceptance condition
ensures that the accepting timed runs account for the local specifications. In other
words, T is a product of all the local WTS 7; built above. In the construction of
Te, we need to specifically handle the cases when transitions of different agents are
associated with different time durations, i.e, different transition weights. To this end,
we introduce a vector b = (b1, ...,bx) € TV. Each element of the vector is a rational
number b; € T,i € V which can be either 0, when the agent ¢ has just completed its
transition, or the time elapsed from the beginning of the agent’s current transition,
if this transition is not completed yet. Then, the state of the team of agents is
written in the form ¢¢ = (q1,-..,9n,b1,-..,bn, £) where g; is a state of T;, for all
1 € V, and £ € V has a special meaning in relation to the acceptance condition of
Te that will become clear shortly. Taking the above into consideration we define
the global model T¢g as follows:

Definition 4.5. Given N local Biichi WTSs 7~'1, cee Tx from Definition their
product Biichi WIS Te = T1 ® ...® Ty = (Q¢, QB —¢,de, Fa,S¢, Lg) is
defined as follows:

e Qe C Qi x--xQnxTN x{1,...,N}.
o QI = QI x . x QW x {0}V x {1}.
. qG—)Gq/Giff

o qG:(qla"'7QN7b1a"'7bN7£) eQGa
ag = (a1, dn> b5, - Uy, U) € Qa,

o 3¢/ €Q;: qi~iq), for some i €V,
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(¢]
0, if b; + dmin = JZ(QM qél)
W= and ¢} = ¢/ B
’ bi + dmin, 1f b; + dmin < di(¢i, ;')
and ¢; = g;
where dpin = min  (d;(g;, q!') — b;) is (loosely speaking) the smallest
ke{1,...,N}

time step that can be applied, and

,_Je if g0 & Fo
((l+1) mod N), otherwise

Then da(qa, 46) = dmin-

° FG:{(Q17"'an7b17"'7bNaN)GQG:quﬁN}

. EgzUZi.

%

A LG((qh .. '7qN7b13 .. '7bN7€) = U Ll(qz)
icy

The product WTS 7¢ is again a WTS with a Biichi acceptance condition. The
index ¢ in a state g = (q1,---,9n,b1,...,bn,£) € Q¢ allows to project an accepting
timed run of 7g onto an accepting run of every one of the local Biichi WTS. The
construction is based on the standard definition of Biichi automata intersection (see,
e.g., [30]).

The following lemma follows directly from the construction and the principles of
automata-based LTL model checking (see, e.g., [30]):

Lemma 4.2. For alli €V, an accepting timed run r§, of the product Biichi WTS
T projects onto an accepting timed run rf of the local Biichi WTS ’7~; that produces
a timed word w(rt) accepted by the corresponding TBA A;. Vice versa, if there exists
a timed run vt of the local Biichi WTS T that produces a timed word w(rt) accepted
by the TBA A; for each i € V, then there exist an accepting timed run v, of Ta.

4.3.4 Construction of the global Biichi WTS Te:

Definition 4.6. Given the product Biichi WTS T¢ = (Qg, QE"*, —¢, dg, Fa, Xa, La),
and a TBA Ag = (S, S Cq, Ig, Eg, Fa, Xa, La) that corresponds to the team
specification formula ¢ with Cq and CE** being the largest constant appearing in
Ag, we define their product WTS T =Te®Ag = (@G, ~i§it, ~a, Jg, fg, Ya, EG)

as follows:
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« Qo C{(¢,5) € Qo x Sc : Lalg) = La(s)} x TAe.

. Qi = Qi x Sinit x {0}CC x {1,2}.

o q~aq iff
o q=(rs,v1,...,Vce,t) € Qa ,
q¢ = (' s v, v, 0) € Qa,

or—ag 7‘/, and

o there exists v, R, such that (s, v, R, §') € Eg, v1, ..., Veg =7, V1, ...
Ve, = Ig(s'), and for alli € {1,...,Cq}

0, ife; €R
, vi +dg(r,r’), if¢; € R and
v +dg(r,r’) < O
0, otherwise

v lif¢=1andr & Fg, or { =2 and s € Fg
] 2 otherwise

Then da(q,¢') = dg(r,7").
o Fog=A{(r,s,v1,...,vce,1) € Qg :r € Fg}.
® EG(TG7SG3V17~--,VCG):LG(TG).

Similarly to the results stated above, the global Biichi WTS T¢ is a WTS
with a Biichi acceptance condition. An accepting timed run of T guarantees the
satisfaction of the team specification formula ¢g by construction. Furthermore, the
projected individual timed runs of the original 71,..., 7y satisfy their respective
local specifications. The following lemma follows directly from the construction and
the principles of automata-based LTL model checking (see, e.g., [30]):

Lemma 4.3. An accepting timed run 7L, of the global Biichi WTS Ta projects onto
an accepting timed run rf, of the product Biichi WTS T¢ that produces a timed word
w(rt,) accepted by the TBA Ag. Vice versa, if there exists a timed run r§, of the
product Biichi WTS T¢ that produces a timed word w(rk,) accepted by the TBA Ag

then there exist an accepting timed run 7 of 7~'G.
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4.3.5 Projection to the desired timed runs of 71,..., Ty

An accepting run 7, of the global Biichi WTS 7¢ can be found efficiently leveraging
ideas from automata-based LTL model checking [30]. Namely, T is viewed as a
graph that is searched for a so-called accepting lasso; a cycle containing an accepting
state that is reachable from the initial state. Once 7¢, is obtained, Lemmas
and directly provide guidelines for projection of 7% onto the individual timed

runs of 71, ..., Ty. In particular, 75, is projected onto a timed run rf, of T, which
is projected onto timed runs 7, ..., 74 of Ti,...,7Tn, which are finally projected
onto timed runs rf,..., 7% of T1,..., Tn, respectively. Such a projection guarantees

that rf,... 7Y are a solution to Problem

4.4 Illustrative Example

For an illustrative example, consider 2 robots in the shared workspace of Figure
The workspace is partitioned into W = 21 cells and a robot’s state is defined by the
cell that the robot is currently present at. Agent 1 (R1) is depicted in green and
it is two times faster than Agent 2 (R2) which is depicted in red. We assume that
the environment imposes such moving constraints that the traveling right and up is
faster than left and down. Let Agent 1 need 1 time unit for up and right moves and
2 time units for down and left moves. Let also Agent 2 need 2 time units for up and
right moves and 4 time units for down and left moves.

We consider a scenario where the robots have to eventually meet at yellow regions
(global team task), and at the same time, they have to recharge within a certain time
interval in recharge locations (blue squares with the circles in the respective color).
The individual specifications are @1 = O<g(rechargel) and o = O<12(recharge?)
stating that agent 1 has to recharge within 6 time units and agent 2 within 12 units,
respectively, and the team task is o = O<30{(meet A meets) V (meet? A meet?)}
stating that the agents have to meet either in the yellow region A or B within 30
time units.

An accepting collective timed run is

’FtG = ((Wivﬂ-%S)a 0)((71-%1771'%8)’ 2) te ((7"5777%0); 6)((71-%6771'5)’ 8) te

((71—%377@2))’ 13)((7‘—%’ 7‘—%)7 14) te
with corresponding timed word

w(7h) = (0,0)(0, 7%),2) ... ({rechargel }, 6)({recharge2},8) ...
(0, 72),13)(({meet{, meets },14) . . .,

which satisfies the formula ¢¢. The run 7¢ can be projected onto the individual
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Figure 4.2: An illustrative example with 2 robots evolving in a common workspace.
Let Wy = m1 U...U m21. We enumerate the regions starting from the left region in
every row and ending in the right. The initial positions of robots R1, Rz are depicted
by a green and a red circle, respectively, the desired meeting points in yellow and the
recharging spots by the agents’ respective colors inside a blue box. The accepting runs
for task specifications @1, ¢2, ¢c are depicted with green and red arrows for agent 1
and agent 2, respectively.

timed runs

7' = (m1,0)(miy,2) (7, 4) (7, 6) (n16, 8) (717, 9) (713, 10)
(719, 11) (730, 12) (715, 13) (g, 14) . . .,
~t _ (2 2 2 2 2 2 2
2" = (s, 0)(mi7, 4) (w1, 6) (73, 8)(my, 10) (75, 12) (75, 14) . ..
(they are depicted in Figure with green and red arrows, respectively) with
corresponding timed words
w(r}) = (0,0)(0, 2)(0, 4)({recharge1 }, 6)(0, 8)
(0,9)(0,10) (0, 11)(0, 12)(B, 13) ({meeti'}, 14) .. .,
w(rh) = (0,0)(0,4)(0, 6)({recharge2}, 8)(0,10)(0, 12) ({meets'}, 14) ...

which satisfy formulas ¢; and ¢2, respectively. All conditions from (4.3)) are satisfied.
The runs and the words of the illustrative example are depicted in Figure 3]

4.5 Conclusions

We have proposed a systematic method for multi-agent controller synthesis aiming
cooperative planning under high-level specifications given in MITL formulas. The
solution involves a sequence of algorithmic automata constructions such that not
only team specifications but also individual specifications should be fulfilled.
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Figure 4.3: The accepting runs 7%, 75, the collective run 75 and the corresponding
timed stamps. We denote with red dashed lines the times that both agents have the
same time stamps






Chapter 5

Decentralized Abstractions and Timed
Constrained Planning

This chapter presents a fully automated procedure for controller synthesis for a
general class of multi-agent systems under coupling constraints. Each agent is
modeled with dynamics consisting of two terms: the first one models the coupling
constraints and the other one is an additional bounded control input. We aim to
design these inputs so that each agent meets an individual high-level specification
given as a Metric Interval Temporal Logic (MITL). Furthermore, the connectivity
of the initially connected agents, is required to be maintained. First, assuming a
polyhedral partition of the workspace, a novel decentralized abstraction that provides
controllers for each agent that guarantee the transition between different regions is
designed. The controllers are the solution of a Robust Optimal Control Problem
(ROCP) for each agent. Second, by utilizing techniques from formal verification, an
algorithm that computes the individual runs which provably satisfy the high-level
tasks is provided. Finally, simulation results conducted in MATLAB verify the
performance of the proposed framework.

5.1 Introduction

In Chapter [l an automata-based solution was proposed, where MITL formulas
were introduced in order to synthesize controllers such that every agent fulfills
an individual specification and the team of agents fulfills a global specification.
Specifically, the abstraction of each agent’s dynamics was considered to be given and
an upper bound of the time that each agent needs to perform a transition from one
region to another was assumed. Furthermore, potential coupled constraints between
the agents were not taken into consideration. Motivated by this, in this chapter, we
aim to address the aforementioned issues. We assume that the dynamics of each
agent consists of two parts: the first part is a nonlinear function representing the
coupling between the agent and its neighbors, and the second one is an additional
control input which will be exploited for high-level planning. Hereafter, we call it
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a free input. A decentralized abstraction procedure is provided, which leads to an
individual Weighted Transition System (WTS) for each agent and provides a basis
for high-level planning.

Abstractions for both single and multi-agent systems have been provided e.g.
in [I11L IT4HI2T]. In this chapter, we deal with the complete framework of both
abstractions and controller synthesis of multi-agent systems. We start from the
dynamics of each agent and we provide controllers that guarantee the transition
between the regions of the workspace, while the initially connected agents remain
connected for all times. The decentralized controllers are the solution of an ROCP.
Then, each agent is assigned an individual task given as an MITL formulas. We aim
to synthesize controllers, in discrete level, so that each agent performs the desired
individual task within specific time bounds as imposed by the MITL formulas. In
particular, we provide an automatic controller synthesis method of a general class of
coupled multi-agent systems under high-level tasks with timed constraints. Compared
to existing works on multi-agent planning under temporal logic specifications, the
proposed approach considers dynamically coupled multi-agent systems under timed
temporal specifications in a distributed way.

In our previous work [I8], we treated a similar problem, but the under con-
sideration dynamics were linear couplings and connectivity maintenance was not
guaranteed by the proposed control scheme. Furthermore, the procedure was par-
tially decentralized, due to the fact that a product Wighted Transition System
(WTS) was required, which rendered the framework computationally intractable.
To the best of the authors’ knowledge, this is the first time that a fully automated
framework for a general class of multi-agent systems consisting of both constructing
purely decentralized abstractions and conducting timed temporal logic planning is
considered.

This chapter is organized as follows. In Section [5.2) a description of the notations
is given. Section [5.3] provides the modeling of the system and the formal problem
statement. Section [5.4] discusses the technical details of the solution. Section is
devoted to a simulation example. Finally, conclusions and future work are discussed

in Section [5.6]

5.2 Notation

In this chapter, the set-valued function B : R? x Ry = R? given as B(c,r) =
{x € R? : ||z — ¢| < r} is the disk of center ¢ € R? and r € R~g. The indexes
i and j stand for agent ¢ and its neighbors (see Section for the definition of
neighbors), respectively; u, z € N are indexes used for sequences and sampling times,
respectively. In the subsequent analysis a discrete partition of the workspace will
be considered which is formalized through Definition [2.3] Hereafter, every member
Se, 0 € T of a partition S, as is defined in [2.3] will be called region.
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5.3 Problem Formulation

5.3.1 System Model

Consider a system of N agents, with V = {1,...,N}, N > 2, operating in a
workspace W C R2. The workspace is assumed to be closed and bounded. Let
x; : R>9 — W denotes the position of each agent in the workspace at time ¢ € Rx>.
Each agent is equipped with a sensor device that can sense omni-directionally. Let
the disk B(z;(t), r) model the sensing zone of agent i at time ¢t € R>, where r € R>
is the sensing radius. The sensing radius is the same for all the agents. Let also
h > 0 denote the constant sampling period of the system. We make the following
assumption:

Assumption 5.1. (Measurements Assumption) It is assumed that each agent i, is
able to measure its own position and all agents’ positions that are located within
agent’s ¢ sensing zone without any delays.

According to Assumption [5.1} the agent’s ¢ neighboring set at time ¢ is defined
by N; = {j € V : z;(to) € B(xi(to),r)}. For the neighboring set N; define also
N; = |N;|. Note that i € Nj < j € N;,V i,5 € V,i % j. The control design for every
agent ¢ should guarantee that it remains connected with all its neighbors j € N;,
for all times.

Consider the neighboring set N;. The coupled dynamics of each agent are given
in the form:

fii = f(.’E“.’fz) +u;, x; € VV, 1€ V, (51)
where f: W x Wi — W, is a nonlinear function representing the coupling between
agent i and its neighbors i1,...,iy,. The notation z; = [z ,..., 2] ]T € Wi is

used for the vector of the neighbors of agent i, and u; : R>g — R?, i € V is the
control input of each agent. The control inputs are assumed to be bounded by a
positive constant um.x. Hence,

u; €Uy & {uy; € R?: lwil] < Umax},i € V. (5.2)

Assumption 5.2. The functions fi(xi,jci),i € V are Lipschitz continuous in W x
Wi Thus, there exists constants L;, L; > 0 such that the following inequalities
hold:

| fi(wi, i) — fi(yi, @) < Lillzs — will, (5.3a)
|\ fi(wi, zi) — fi(zi, i) < Lillzs — will, (5.3b)
for all z;,y; € W, z;,y; € WNi,’L. ev.

Remark 5.1. The coupling terms f;(z;,Z;),? € V are encountered in a large set of
multi-agent protocols [58], including consensus, connectivity maintenance, collision
avoidance and formation control. In addition, (5.1)) may represent internal dynamics
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of the system as for instance in the case of smart buildings (see e.g., [122]) where
the temperature T;,i € V of each room evolves according to the law

T, = Z ij(T; — Ti) + wi,
JEN;
with «;; representing the heat conductivity between rooms ¢ and j and u; the
heating/cooling capabilities of the room.

5.3.2 Specification

Our goal is to control the multi-agent system so that each agent obeys a
given individual specification. In particular, it is required to drive each agent to
a sequence of desired subsets of the workspace W within certain time limits and
provide certain atomic tasks there. Atomic tasks are captured through a finite set
of atomic propositions X;,7 € V, with ¥, N X; = 0, for all 4,5 € V,i # j, which
means that the agents do not share any atomic propositions. Each position xz; of
each agent ¢ € V is labeled with atomic propositions that hold there. Initially, a
labeling function

Aj i W — 2%, (5.4)

is introduced for each agent i € V which maps each state x; € R? with the atomic
propositions A;(x;) which hold true at z; i.e., the subset of atomic propositions

that hold for agent ¢ in position x;. Define also by A(x) = U A;(z) the union of
i€y

all the labeling functions. Let us now introduce the following assumption which is

important for defining the problem properly.

Assumption 5.3. There exists a partition D = {D,}se1 of the workspace W
which respects the labeling function A i.e., for all D, € D it holds that A(z) =
A(2"),¥ z,2’ € D,. This assumption, intuitively, and without loss of generality,
means that the same atomic propositions hold at all the points that belong to the
same region of the partition.

Although the regions Dy, ¢ € 1 of the partition D may have different geometric
shape, without loss of generality, we assume that they are hexagons with side length
R. Define also for each agent i a labeling function:

Li: D — 2%, (5.5)

which maps every region of the partition D to the subset of the atomic propositions
which hold true there. Furthermore, we assume that a time step 7" > h > 0 is given.
This time step models the required time in which each agent should transit from a
region to a neighboring region and is the same for all the agents.

The trajectory of each agent i is denoted by z;(t),¢ > 0,7 € V. The trajectory
x;(t) is associated with a unique sequence:

7o, = (ri(0),7:(0) (ri(1), 7:(1))(rs(2), 7:(2)) - .-,
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D, Dy Ds
i) o (t4)
x1(t1) x1(t3) \12(t/2)
/
A P )
:131(0) T2 (0)
Dg Dy Dy

Figure 5.1: An example of two agents performing in a partitioned workspace.

of regions that the agent ¢ crosses, where for all ;4 > 0 it holds that: x;(7;(u) € 73 ()
and A;(x(t)) = Li(ri(p)),V t € [1i(p), 7:(p + 1)) for some ri(u) € D and ri(p) #
r;(u+ 1). The timed word:

wy, = (Li(ri(0)), 7:(0)) (Ls(ri(1)), 7a(1)) (Li(ri(2)), 7:(2)) - - -,

where w; () = L;(r;(p)), x> 0,i € V, is associated uniquely with the trajectory
l‘i(t).

Definition 5.1. For each agent i € V we define the relazed timed word as:
w; = (wi(0),7:(0)) (wi (1), 7:(1)) (wi(2), 7:(2)) - . - (5.6)

where w;(p) = Li(ri(u)), 7i(p) € [mi(p), 7i(p 4+ 1)),V p =2 0.

The time stamp 7;(0) = 7;(0) = 0,7 € V models the initial starting time of the
agents. The time stamps 7;(u), p > 1 models the exact time in which the agent
i crosses the boundary of the regions r;(u — 1) and 7;(u). The time stamps 7;(u)
model a time instant in which the agent 7 is in the region r;(u) of the workspace
(see Example below). The specification task ¢; given as an MITL formula over
the set of atomic propositions ¥;, represents desired tasks that are imposed to each
agent ¢ € V. We say that a trajectory x;(t) satisfies a formula ¢; given in MITL
over the set ¥;, and we formally write:

if and only if there exists a relazed timed word w! that complies with z;(t) and
satisfies ¢, according to the semantics of MITL in

Example 5.1. Consider N = 2 agents performing in the partitioned environment
of Figure Both agents have the ability to pick up, deliver and throw two different
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balls. Their sets of atomic propositions are ¥ = {pickUpl, deliverl,throwl} and

= {pickUp2, deliver2,throw2}, respectively, and satisfy ¥ N Xy = (). Three
points of the agents’ trajectories that belong to different regions with different
atomic propositions are captured. Assume that t; <t} <ty < to < th < t3 < t}.
The trajectories x1(t), z2(t),t > 0 are depicted with the red lines. According to
Assumption the partition D = {Dy}ser = {D1,...,Dg} is given where I =
{1,...,6} respects the labeling functions A;, L;,i € {1,2}. In particular, it holds
that:

A1 (z1(t)) = L1(r1(0)) = {pickUpl},t € [0,t1),
A1 (21(t)) = Li(r1(1)) = {throwl}, t € [t1,t2),
A1 (21(t)) = L1(r1(2)) = {deliverl},t € [ta, t3),
A1 (z1(t)) = L1(r1(3)) = 0, > ¢s.

As(22(t)) = La(r2(0)) = {pickUp2},t € [0,t]),
Ao (z2(t)) = La(re(1)) = {deliver2},t € [t}, 1)),
Ao (z2(t)) = La(ra2(2)) = {throw2},t € [th, t5),
Az(22(t)) = La(r2(3)) = 0, > t5.

By the fact that w;(p) = L(r;(p)),¥ i € {1,2},pu € {1,2,3}, the corresponding
individual timed words are given as:

= ({pickUp1},0)({throwl},ty)({deliverl}, ts)(0,t3),
= ({pickUp2},0)({deliver2},t})({throw2},t5)(0,t5).

According to (5.6)), two relaxed timed words (depicted with red in Figure are
given as:

wt = ({pickUp1},71(0))({throwl}, 7 (1))({deliver1}, 71(2))(0, 71 (3)),
wh = ({pickUp2}, 7(0)) ({deliver2}, 7 (1)) ({throw2}, 72(2))(0, 72(3)).

The time stamps 71 (@), T2 (1), 1 € {1, 2,3}, should satisfy the following conditions:

71(0) € [11(0), (1)) = [0, t1),
71(1) € [11(1),71(2)) = [t1,12),
71(2) € [11(2),71(3)) = [t2, t3),
71(3) € [1(3),7) = [ts,°),

T2(0) € [12(0),m2(1)) = [0,t1),
T2(1) € [12(1), 72(2)) = [t1,t2),
T2(2) € [12(2),12(3)) = [t2, t3),
72(3) € [12(3),") = [t3, ).
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5.3.3 Problem Statement

We can now formulate the problem treated in this chapter as follows:

Problem 5.1. Given N agents operating in the bounded workspace W C R?, their
initial positions x1(tg), . . ., 2n(to), their dynamics as in , a time step T' > h > 0,
N task specification formulas 1, ..., N expressed in MITL over the sets of services
¥1,...,%N, respectively, a partition of the workspace W into hexagonal regions
{D¢}ocr with side length R, as given in Assumption and the labeling functions
Ai,...,AN,Ly,..., Ly, as in , , assign control laws uq,...,uy to each
agent 1,..., N, respectively, such that the connectivity between the agents that
belong to the neighboring sets N7, ..., Ny is maintained, as well as each agent
fulfills its individual MITL specification ¢, ..., @y, respectively, i.e.,

l‘l(t) ): (pl,...,.TN(t) ': QON,V t e Rzo.

Remark 5.2. The initial positions x1(tg), ..., zn(to) should be such that the agents
which are required to remain connected for all times need to satisfy the inequality
||$i(t0) — Ty (to)” <r, ’i,il eV,i 75 7.

Remark 5.3. It should be noted that, in this work, the dependencies between
the agents are induced through the coupled dynamics and not in the discrete
level, by allowing for couplings between the services (i.e., X; N X; # 0, for some
i,7 € V). Hence, even though the agents do not share atomic propositions, the
constraints on their motion due to the dynamic couplings and the connectivity
maintenance specifications may restrict them to fulfill the desired high-level tasks.
Treating additional couplings through individual atomic propositions in the discrete
level is a topic of future work.

Remark 5.4. In Chapter [d] the multi-agent system was considered to have fully-
actuated dynamics. The only constraints on the system were due to the presence of
time constrained MITL formulas. In the current framework, we have two types of
constraints: the constraints due to the coupling dynamics of the system , which
constrain the motion of each agent, and, the timed constraints that are inherently
imposed from the time bounds of the MITL formulas. Thus, there exist formulas that
cannot be satisfied either due to the coupling constraints or the time constraints
of the MITL formulas. These constraints, make the procedure of the controller
synthesis in the discrete level substantially different and more elaborate than the
corresponding multi-agent LTL frameworks in the literature ([89, [94] 93] [108]).

5.4 Main Results

In this section, a systematic solution to Problem is introduced. Our overall
approach builds on abstracting the system in (5.1)) through a WTS for each agent
and exploiting the fact that the timed runs in the i-th WTS project onto the
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Figure 5.2: Illustration of agent ¢ occupying region P(i, k), depicted by green, at
time t, = to + kT with P(i, k) = U ﬁ(z, k,?) being the set of regions that the agent

el
can transit at exactly time 7.

trajectories of agent ¢ while preserving the satisfaction of the individual MITL
formulas ;,i € V. In particular, the following analysis is performed:

1. We propose a novel decentralized abstraction technique for the multi-agent
system, i.e., discretization of the time into time steps T for the given partition
D = {Dg¢}¢er, such that the motion of each agent is modeled by a WIS 7;,i € V
(Section . We adopt here the technique of designing Nonlinear Model
Predictive Controllers (NMPC), for driving the agents between neighboring
regions.

2. A three-step automated procedure for controller synthesis which serves as a
solution to Problem [5.1]is provided in Section [5.4.2}

3. Finally, the computational complexity of the proposed approach is discussed
in Section

The next sections provide the proposed solution in detail.

5.4.1 Discrete System Abstraction

In this section we provide the abstraction technique that is designed in order to
capture the dynamics of each agent into WTSs. Thereafter, we work completely at
discrete level, which is necessary in order to solve Problem [5.1]

Workspace Geometry

Consider an enumeration I of the regions of the workspace, the index variable ¢ € 1
and the given time step 7. The time step T models the time duration that each
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agent needs to transit between two neighboring regions of the workspace. Consider
also a timed sequence:

S:{to,tl:fo-i-T,...,tk:to-‘rkT,...},kEN. (57)

S models the time stamps in which the agents are required to occupy different
neighboring regions. For example, if at time ¢} agent i occupies region Dy, at the
next time stamp tx + T is required to occupy a neighboring region of D,. The agents
are always forced to change region for every different time stamp of the sequence S.
Let us define the mapping:

P:VxN—=D,

which denotes the fact that the agent i € V), at time instant
tr =to+ kT, k €N,
occupies the region D,, € D for an index /; € I. Define the mapping:

P:VxNxL— D.

where L = {1,...,6}. By ﬁ(z, k,Z),ZE L we denote one and only one out of the six
neighboring regions of region P(i, k) that agent i occupies at time t;. Define also by
P(i, k) the union of all the six neighboring regions of region P(i, k), i.e.,

P(i.k) = | P(i.k,0),
f€eLL

with |P(i,k)| = 6. An example of agent i being at the region P(i, k) along with its
neighboring regions is depicted in Figure [5.2}

We start by giving a graphical example for the abstraction technique that
will be adopted in this chapter. Consider an agent i occupying the green region
P(i,k) = D,, at time t; = to + kT and let its neighbors ji, jo occupying the red
and blue regions P(j1,k) = D, , P(j2,k) = D,,_, respectively, as is depicted in
Figure The neighboring regions P(i, k), P(jz, k) and ﬁ(jl, k:,Z), (e {4,5,6} for
agent i, jo, j1, respectively, are also depicted. All the agents start their motion at
time t simultaneously. Let D, € P(i, k) be a candidate neighboring region that
agent i should transit to. The goal is to design a decentralized feedback control law
ui(xi, x4, 2;,), that drives agent 7 in the neighboring region D,, exactly at time
T, regardless of the transitions of its neighbors to their neighboring regions. This
procedure is repeated for all possible neighboring regions i.e., six times, and for all
the agents. For the example of Figure the procedure is performed 62 times (six
times for each agent). By employing this procedure, we are able to: 1) synchronize
the agents so that each of them knows at every time step T its position in the
workspace as well as the region that occupies; 2) know which controller brings each
agent in its desired region for any possible choice of controllers of its corresponding
neighbors. We will hereafter present a formal approach of this procedure.
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Figure 5.3: Illustration of three connected agents i, j1, j2. The agents are occupying
the regions P(i, k) = Dy, P(j2,k) = D¢; and P(j1,k) = D, at time tx = to + kT,
depicted by green, red and blue color, respectively. Their corresponding neighboring
regions P(i, k), P(j1,k) and P(j2,k,¢),¢ € {4,5,6}, respectively, are also depicted;
ﬁ(i, k,6) = D,,,. is the desired region in which agent ¢ needs to move at time T by
applying a decentralized control law u;(z;, z;,, xj,).

Decentralized Controller Specification

Consider a time interval [tg, t + T]. We state here the specifications that a decen-
tralized feedback controller w;(x;, ;) needs to guarantee so as agent ¢ to have a
well-defined transition between two neighboring regions within the time interval
[tr, tr + T

(S1) The controller needs to take into consideration the dynamics and the
constraints that are imposed by .

(S2) Agent ¢ should move from one region P(i, k) € D to a neighboring region
Is(i,k,Z), without intersecting other regions, irrespectively of which region its
neighbors are moving to. Thus, since the duration of the transition is T, it is
required that x;(tg) € P(i k), z;(tx + T) € P(i,k,£) and z;(t) € P(i, k) U P(i, k, 0),
Vt € (tx,tr + T). The neighbors of agent ¢ will move also to exactly one of their
corresponding neighboring regions.

Remark 5.5. The reason for imposing the aforementioned constraints is due to
the need of imposing safety specifications to the agents. Thus, it is required that
the agents will not cross more than one neighboring region within the duration of a
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transition 7T'.

Error Dynamics

Let us define by x. € ﬁ(z, k, Z) the geometrical center of the desired region

ik,€,des
(z, k,?) that agent i needs to occupy at time ¢ + T. Define also by:

ei(t) = Il(t) — Ii,k,Zdes’t € [tk,tk + T], (58)

the error which the controller u; needs to guarantee to become zero in the time
interval ¢ € [tg,ty + T]. Then, the nominal error dynamics are given by:

éi(t) = gi(ei(t), zs(t), ui(t)), t € [ty, tr +T7, (5.9)

with initial condition e;(ty) = x;(tx) — T, 1 T des WheETE:

gilei(t), Zi(t), us () = filei(t) + i Taes Ti(t)) + ui(t).

State Constraints

Before defining the ROCP we state here the state constraints that are imposed to
the state of each agent. Define the set:

X;=
{z; e W, € WNi  |lwy — aj]| <1,V € N;(0),z; € P(i, k) U P(i, k, £),f € L},

as the set that captures the state constraints of agent i. The first constraint in the
set X stands for the connectivity requirement of agent ¢ with all its neighbors; the
second one stands for the requirement each agent to transit from one region to
exactly one desired neighboring region. In order to translate the constraints that are
dictated for the state z;(t) into constraints regarding the error state e;(t) from (5.9),
define the set E; = X; 69 (—x kT deq) where @ stands for the Minkowski addition as

defined in Definition [2 Then the following implication holds: z; € X; = ¢; € E;.

Control Design

This subsection concerns the control design regarding the transition of agent i to
one neighboring region P(z k E) for some ¢ € L. The abstraction design, however,
concerns all the neighboring regions P(i, k), for which we will discuss in the next
subsection.

The timed sequence S consists of intervals of duration 7. Within every time
interval [ty,tr + T, each agent needs to be at time ¢, in region P(i,k) and at time
te + T in a neighboring region P(i,k E) ¢ € L. We assume that T is related to
the sampling time h according to: T' = mh, m € N. Therefore, within the time
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interval [ty, tg + T}, there exists m + 1 sampling times. By introducing the notation
te, 2ty +2zh, Y2 € M2 {0,...,m}, we denote by {t,_}.cu the sampling sequence
within the interval [ty, t; + 7. Note that ¢, =t and ¢,,, =ty +7. The indexes k, z
stands for the interval and for the sampling times within this interval, respectively.
As it will be presented hereafter, at every sampling time ¢,_, z € M, each agents
solves a ROCP.

Our control design approach is based on Nonlinear Model Predictive Control
(NMPC). NMPC has been proven to be efficient for systems with nonlinearities and
state/input constraints. For details about NMPC we refer the reader to [123HI32].
We propose here a sampled-data NMPC with decreasing horizon in order to design
a controller that respects the desired specifications and guarantees the transition
between regions at time 7. In the proposed sampled-data NMPC, an open-loop
Robust Optimal Control Problem (ROCP) is solved at every discrete sampling time
instant ¢,_, z € M based on the current error state information e;(t,,). The solution
is an optimal control signal @;(t), for t € [t,.,t.. +T.], where T, is defined as follows.

Definition 5.2. A decreasing horizon policy is defined by:
T,=T—zh,z € M. (5.10)

This means that at every time sample ¢, in which the ROCP is solved, the
horizon is decreased by a sampling time h. The specific policy is adopted in order to
enforce the controllers u; to guarantee that agent ¢ will reach the desired neighboring
region at time 77 implies also that ¢,, + T, =t +T,Vz € M. A graphical
illustration of the presented time sequences is given in Figure [5.4]

The open-loop input signal is applied in between the sampling instants and is
given by the solution of the following Robust Optimal Control Problem (ROCP):
Ok, z;(t), Z;(t), P(i, k), £, T,y Tae)s ! € [fes te, + T.], which is defined as:

min J;(e;(ty,)), 4i(+)) =

g (-

th, +T-
g}%p {%(éi(tkz +1.)) + /tk [E(éi(s), ai(s))] ds} (5.11a)
subject to:
ei(s) = gi(8i(s), Za(s), i(s)), €i(t.) = eilti.), (5.11b)
&i(s) € By_y, ,i(s) € Us,s € [t ty. + T, (5.11c)
éi(t., +T.) €& (5.11d)

The ROCP has as inputs the terms k,z;(¢t), z;(t), P(i, k), Z, T, 7o fOT time
t € [te.,t,, + T.]. We will explain hereafter all the terms appearing in the ROCP

problem (5.11a)-(5.11d). By hat (-) we denote the predicted variables (internal
to the controller), corresponding to the system (5.9) i.e., é;(-) is the solution of
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h h

tkz+1 tkz + Tz+1 tk'z + Tz

Ly

©z

T

Figure 5.4: The prediction horizon of the ROCP along with the times ¢, < t;
<tp, +Toq1 < tp, +1,, with ty, =ty +2zhand T, =T — zh,z € M.

z+1

(5.11b) driven by the control input ; ()t [te.,ts, + T.] = U; with initial condition
éi(te,) = ei(ty,). The set B, ~ will be explicitly defined later.

Remark 5.6. In sampled-data NMPC bibliography an ROCP is defined over the
time interval s € {t;,t;01 = t; + h,...,t; + T}, where T is the prediction horizon.
Due to the fact that we have denoted by ¢ the agents, and the fact that the
ROCP is solved for every time interval, we use the notation s € {t,. = t, bhppy =
ty+h,...,t,. +T. =t,. + T}, instead. The indexes k, z stands for the interval and
for the sampling time, respectively. A graphical illustration of the presented time
sequence is given in Figure [5.4]

Remark 5.7. Note that the predicted values are not the same with the actual
closed-loop values due to the fact that agent i, can not know the estimation of
the trajectories of its neighbors z, within a predicted horizon. Thus, the term Zz is
treated as a disturbance to the nominal system .

The term F; : E; x U; — R>g, stands for the running cost, and is chosen as:
Fy(ei,us) = e Qieq + u; Ryus,

where Q; = diag{q,, ¢i, }, Ri = diag{&;,, &, }, with ¢;. € R>0,&,. € Rso,¢ € {1,2}.
For the running cost, it holds that F;(0,0) = 0, as well as:

mle]|* < Fi(es, ui) < mlleil?, (5.12)

where m;, m; will be defined later. Note that m;||e;||? is K function, according to
Definition 2.41

Lemma 5.1. The running cost function F;(e;,u;) is Lipschitz continuous in E; xU;,
with Lipschitz constant:

LFi = 2§i0max(Qi)a
where:

& = sup {|lei},
e, €F;

for all e; € E;,u; € U;.
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Proof. The proof can be found in Appendix [B:1] O

The terms V; : E; — Ry and & C E; are the terminal penalty cost and terminal
set, respectively, and are used to enforce the stability of the system. The terminal
cost is given by:

‘/;(61) = e;-rPZ-eZ-.

where P; = diag{p;,,pi, }, with p;. € R>o,¢ € {1,2}. We choose:

m; = min{qil s Qig s g’h ) £i2 }7
mi = ma‘X{qilﬁqu?gil?gig}' (513)

The solution of the nominal model at time s € [t,.,t,. + T.], starting at time
t,, from an initial condition e;(¢t,.), applying a control input u; : [t,.,s] — U; is
denoted by:

ei(s;ui(-), €i(te.)), s € [t t, + 1)

The predicted state of the system (5.9) at time s € [t,,t,, + T.] is denoted by:
él(sy ul()7 ei(tkz))7 s € [tkz ) tkz + Tz}v

and it is based on the measurement of the state e;(¢,.) at time ¢,_, when a control
input u;(-; e;(¢:.)) is applied to the system for the time period [¢,_, s]. Thus, it
holds that:

ei(s) = éi(s;ui(v),ei(s)), s € [tr., tr. + T.]. (5.14)

The state measurement enters the system via the initial condition of
at the sampling instant, i.e. the system model used to predict the future system
behavior is initialized by the actual system state. The solution of the ROCP —
at time ¢, provides an optimal control input denoted by 4} (¢; e(ts.)), for
t € [tn.,t,. + T.]. It defines the open-loop input that is applied to the system until
the next sampling instant ¢,__ ,:

ui(tsei(ti)) = 47 (be.; €i(th.)) b € [t e,y )- (5.15)
The corresponding optimal value function is given by:
Ti(eite,)) = Jileite,), 0 (5 ei(t.)))- (5.16)

with J;() as is given in (5.11a)). The control input w;(¢; e;(¢,.)) is of the feedback
form, since it is recalculated at each sampling instant using the new state information.
Define an admissible control input as:

Definition 5.3. A control input u; : [t,,,t,. +71.] — R? for a state e(t,_) is called
admissible, if the following hold:

1. wu;(+) is piecewise continuous;



5.4. Main Results 67

Figure 5.5: Illustration of agent j occupying region P(j, k), depicted by green, at
time t, = to + kT along with the regions P(j, k). It is desired for agent j to move to
region ]S(j7 k,2) at exactly time T'. The inscribed circle of regions P(j, k), Is(j, k,2) are
depicted with dashed orange color. The radius of the inscribed circle of the depicted
hexagons is given by r, = ?R. By taking into consideration that each agent is moving
at most to one neighboring region, according to the constraint set X, the following
holds: sup{||z — y|| : = € P(j, k),y € P(j,k)} = 4r, = 2v/3R.

2. u;(s) eUs,V s € [tu., b, + T.];

3. ei(s;ui(v),e(ty,)) € Ei,V s € [ty by, + T.];

4 ei(Tosui(+),e(ty.)) € &

Property 5.1. For the given hexagonal regions with side length R, the radius of
the inscribed circle is given by r, = R (two inscribed circles for the given regions
are depicted with orange in Figure . Thus, according to Figure an upper
bound of the norm of differences between the actual position z; and the estimated
position Z; of the agent’s ¢ neighbors states, is given by:

|lz; — 2]l < 2r, = V3R,j € N;, (5.17)

due to the fact that each agent can transit at most to a neighboring region, according
to the constraint set X;.

Lemma 5.2. In view of Assumption[5.3 the difference between the actual mea-
surement e;(s) = e;(s;ui(s;e;(te.)),ei(ts,)) at time s € [ty t,, + T.] and the
predicted state é;(s;u;(s;e;(tr.)), ei(ts,)) at the same time under the same control
law u;(s;e;(ty.)), starting at the same initial state e;(t,,), is upper bounded by:

lei(s) = &i(s; uils; ei(t. ), ei(t))|| < pils — i), (5.18)
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where p; : R>g — R, with:

pily) = pi eV —1], (5.19)
and -
-~ RvV3N;L;
; = —. .2
p I (5.20)
Proof. The proof can be found in Appendix O

The satisfaction of the constraint on the state along the prediction horizon
depends on the future evolution of the neighboring agents trajectories. Under
Assumptions of Lipschitz continuity and bounds of the nominal model, respec-
tively, it is possible to compute a bound on the future effect of the disturbance on
the system as is given by Lemma [5.2] Then, by considering this effect on the state
constraint on the nominal prediction, it is possible to guarantee that the evolution
of the real state of the system will be admissible all the time. In view of latter, the
state constraint set E of the standard NMPC formulation, is being replaced by a
restricted constrained set Ef_,, C F; in (5.11d). This state constraint’s tightening
for the nominal system is a key ingredient of the robust NMPC controller
and guarantees that the evolution of the real system will be admissible. Authors
in [I32, 133] has considered such a Robust NMPC formulation. The restricted
constrained set is then defined as E¢ =F;, ~ B! where:

s—tg, s—tp,
Bl ={eeR:[e(s)] < pils—t.)},5 € [t tu. + T
as p; given in [5.2]
Property 5.2. For every s € [t,_,t,, + T.], we have that if
&i(sui(sse(t.)) eilti.)) € Bi_y, = Ei~ Bi_y, C Ej,
then the real state satisfies the constraint F;, i.e., ¢;(s) € E;.
Proof. The proof can be found in Appendix O

For the feasibility and convergence proofs of the ROCP the following assumptions
are required.

Assumption 5.4. Assume that there exists a local stabilizing controller uy; =
ki(e;) € U; satistying:

% [gi(eiﬁcm :‘ii(ei))] + Fi(€i> Iii(ei)) <0,Ve €9y (5.21)

where ®; is a set given by:

B 2 {e; € B2 Viler) < anhoans >0,
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such that:
P, CE; £ {ei S E;z : m(ei) S L{Z},

where £} = E; ~ B}, .

Lemma 5.3. The terminal penalty function Vi(-) is Lipschitz in ®;, with Lipschitz
constant Ly ; = 20max(P;)a1 4, for all e;(t) € ®;.

Proof. The proof can be found in Appendix [B-4] O

Once the set ®; is computed, the terminal constraint set &; is given by the
following. Supposing that Assumption [5.4) holds. Then, by choosing:

5i = {61' S R2 : V;(el) < ai’g}, with Q2 ; c (07OZ1’Z'>, (522)

we guarantee the following: 1) &; C ﬁ(a k, Z), i.e. the terminal set is a subset of the
desired neighboring region; 2) for all e; € ®; it holds that g;(e;, k;(e;)) € &;.

The following two lemmas are required in order to prove the basic Theorem or
this paper.

Lemma 5.4. Let s > t,_,, = € E} and y € R? such that: ||z —y|| < p;i(t,

s—tx 241
t..) = pi(h), as p; is given in Lemma . Then, it holds that y € E;_tk o
Proof. The proof can be found in Appendix [B.5 O

Lemma 5.5. Let s > t,,. The difference between two estimated trajectories é;(s;
ui(+), ei(t,.,)), €i(s; ui(v), ei(t.)) at time s, starting from from initial points t,__ ,
t,.., respectively, under the same control input u;(-), is upper bounded by:

1€i(s3ui(-), €i(te. ) — €ilsiui(), ()l < pilte.,, —te.) = pi(h).  (5.23)
Proof. The proof can be found in Appendix [B.6 O

Theorem 5.1. Suppose that Assumptions hold. If the ROCP is feasible
at time ty, then, the closed loop system of agent i, under the control input
, starting its motion at time t, = to + kT from region P(i, k), is Input to
State Stable (ISS) (for ISS see [27]) and its trajectory converges to the admissible
positively invariant terminal set &; exactly at time ty, + T, if it holds that

_ Q11— Qg
pilTo) < pi & —F— (5.24)
V;

i

Proof. The proof consists of two parts: in the first part it is established that initial
feasibility implies feasibility afterwards. Based on this result it is then shown that
the error e;(t) converges to the terminal set &;. The feasibility analysis as well as
the convergence analysis can be found in Appendix [B7] O
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Assumption [5.4] is common in the NMPC literature. Many methodologies on
how to compute ®; and controllers uy; = k;(e;), if they exist, have been proposed.
We refer the reader to [126] [134]. Regarding the initial feasibility, numerical tools
(e.g. [128]) can be utilized in order to solve the ROCP and check if the problem is
feasible at time ty.

Remark 5.8. The term p;,i € V gives an upper bound on the deviation of the
trajectories of the neighboring agents of agent ¢ from their real values. If this bound
is satisfied, agent 4 can transit between the corresponding two neighboring regions,
provided the ROCP is feasible at ¢, .

Remark 5.9. It should be noted that, due to the nonlinear coupling terms f;(z;, Z;)
and the desired connectivity specifications, some of the ROCPs for & € N might not
have a feasible solution. Let i € V, k" € N, ¢’ € L represent an agent i’ that at _time
step txr = to + k'T is desired to transit from region P(i’, k') to region P(i', k', ¢'). If
the ROCP
O(k/, xy (1), Ty (1), P(i/, k’), 7, xi’,k’,’l;,dcs)’ te [tklz e, + T.],

has no solution, then there~does not exist admissible controller that can drive agent
i’ from P(¢', k') to region P(¢',k’,¢'). Our goal, through the proposed approach, is
to seek all the possible solutions of the ROCP, which implies to seek for all possible
transitions that will form later the individual WTS 7; of each agent. In this way,
the resulting WTS 7; will capture the coupling dynamics and the transition
possibilities of agent 7 in the best possible way.

Generating the WTSs

Each agent i € V solves the ROCP (5.11a)-(5.11d) for every time interval [t,_, ., +
T.],k € N, for all the desired neighboring regions ﬁ(z, k, Z),ZE L. This procedure is
performed by off-line simulation, i.e., at each sampling time ¢,_, z € M, each agent
exchanges information about its new state with its neighbors and simulates the
dynamics (5.9). Between the sampling times the estimation Z; is considered to be a
disturbance, as discussed earlier.

Algorithm 1 provides the off-line procedure in order to generate the transition
relation for each agent. At time ¢y each agent 7 calls the algorithm in order to compute
all possible admissible controllers to all possible neighboring regions of the workspace.
The term Transit, which is the output of the algorithm, is a matrix of control input
sequences for all pairs of neighboring regions in the workspace, initialized at sequences
of zeros. The function Point2Region(-) maps the point x;(¢x) to the corresponding
region of the workspace. The function Sampling(-) takes as input the interval
[tk, tx, + T and returns the m+ 1 samples of this interval. The notation (u})j, stands
for the z-th element of the vector (u*). The function OptSolve(k,z;(t), Z;(t), p, £)
(i) solves the ROCP and the function UpdateStates(x;, z;) updates the states of
agent ¢ and its neighbors after every sampling time. If the OptSolve function does



5.4. Main Results 71

Algorithm 1 CreateTransitionRelation(-)

1: Input: Z',J?i(to),i‘i(to);

2: Output: Transit; > Matrix with regions\control inputs;
3:

4: Transit < zeros(|I],6); k = 0; Flag = False;

5: List «+ {Point2Region(z;(tp))}; > Initialize;
6: while List # () do

7: for p € List do > p is a region of the List;
8: for / €L do

9: t < Sampling(t, tp + T);
10: fort,, €t,ze M do
11: (u?),. < OptSolve(k, z;(t), Z;(t), p, £);
12: UpdateStates(x;, z;);
13: if (u}),, =0 then > 7 controller;
14: Flag = True; > search next region;
15: break;

16: end if

17: end for

18: if Flag = False then

19: uf < {(uf)i. }zem > u; found;
20: Transit(p, Z) —uk;
21: List < List U P(i, k, 0)
22: else
23: Flag = False;
24: end if
25: end for
26: List < List\p;
27: k=k+1,
28: end for

29: end while

not return a solution, then there does not exist an admissible control input that
can drive agent i to the desired neighboring region. After utilizing Algorithm 1, the
WTS of each agent is defined as follows:

Definition 5.4. The motion of each agent ¢ € V in the workspace is modeled by the
WTS 7; = (S;, S Act;, —>i, diy, B4, L;) where: S; = {Dy}ser is the set of states
of each agent; St = P(i,0) C S; is a set of initial states defined by the agents’
initial positions x;(t9) € P(i,0) in the workspace; Act; is the set of actions containing
the union of all the admissible control inputs u; € U; that are a feasible solution to
the ROCP and can drive agent i between neighboring regions; —;C S; x Act; x S;
is the transition relation. We say that (P(i, k), u;, P(i,k,0)) €e—;, k e NJ£ e L if
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there exist an admissible controller u; € Act; which at step k drives the agent i from
the region P(i,k) to the desired region P(z k 6) Algorithm 1 gives the steps how
the transition relation can be constructed. d; :—;— R>¢, is a map that assigns
a positive weight (duration) to each transition. The duration of each transition
is exactly equal to T’; ¥;, is the set of atomic propositions; L; : S; — 2%, is the
labeling function.

The individual WTSs of the agents will allow us to work directly in the discrete
level and design sequences of controllers that solve Problem 5.1l Every WTS 7;,i € V
generates timed runs and timed words of the form r! = (r;(0), 7;(0)) (r;(1), (1)) ...,
wt = (w;(0),7:(0)) (w;(1),7:(1)) ..., respectively, over the set 2% with w;(u) =
Li(ri(p)), 7i(p) = pT,V p > 0. The transition relation —; along with the output
of the Algorithm 1, i.e, Transit(), allows each agent to have all the necessary
information in order to be able to make a decentralized plan in the discrete level
that is presented hereafter. The relation between the timed words that are generated
by the WTSs 7;,i € V with the timed service words produced by the trajectories

x;(t),1 € V,t > 0 is provided through the following remark:

Remark 5.10. By construction, each timed word produced by the WTS 7; is a
relazed timed word associated with the trajectory z;(t) of the system (5.1]). Hence,
if we find a timed word of 7; satisfying a formula ¢; given in MITL, we also find
for each agent i a desired timed word of the original system, and hence trajectories

x;(t) that are a solution to the Problem [5.1} Therefore, the produced timed words
of T; are compliant with the relaxed tlmed Words of the trajectories x;(t).

5.4.2 Controller Synthesis

The proposed controller synthesis procedure is described with the following steps:

1. N TBAs A;, ¢ € V that accept all the timed runs satisfying the corresponding
specification formulas ;,7 € V are constructed.

2. A Biichi WTS 7~; =T, ® A; (see Definition below) is constructed for every
i € V. The accepting runs of 7; are the individual runs of 7; that satisfy the
corresponding MITL formula ¢;, i € V.

3. The abstraction procedure allows to find an explicit feedback law for each
transition in 7;. Therefore, an accepting run 7! in T that takes the form of a
sequence of transitions is realized in the system in via the corresponding
sequence of feedback laws.

Definition 5.5. Given a WTS 7; = (S;, St Act;, —;,d;, ¥i, L;), and a TBA
Ai = (Qi, QMY C;, Inv;, By, F;, 34, L;) with |C;| clocks and let C™8* be the largest
constant appearing in A;. Then, we define their Biichi WTS 7~Z =T, @A =
(Sz', Sinit7 ACti, M di7 Fi7 Zi, Lz) as follows:
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Figure 5.6: A graphical illustration of the proposed framework.

o S C{(s0,q1) € Si % Qi Lilsi) = Ligi)} x T’
o gl@nit — Ginit . Qinit {0}|C,i|'

o« Act; = Act.

o (q,act;,q') € ~; iff

o q=(5¢vi,...,Vq) € gi,N
7 =(sq v, .-V, €5

o act; € Act;,

o (s,act;,s’) €E—;, and

o there exists v, R, such that (¢, v, R, ¢') € Es, v1,...,vc, E 7, V1, - .7V|/Ci| E
Inv;(¢'), and for all i € {1, ..., |Ci|}

0, if ¢; € R,
,_ Jvitdi(s,s"), ifc; ¢ Rand
Vi T v +di(s,s") < Cmer,
0, otherwise.

Then, d;(4,7) = di(s,s").

. Fi:{(Siaqiayla"'7V|Ci|) GQ’LQ'LEFl}
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. Li(5i7Qi7V1, . 'aV\Ci\) = L,(Sl)

_ Each Biichi WTS 7~E,i €V is in fact a WTS with a Biichi acceptance condition
F;. A timed run of T; can be written as 77 = (¢;(0),7:(0))(g;(1),7:(1)) ... using the
terminology of Definition It is accepting if q;(p) € F; for infinitely many j > 0.
An accepting timed run of T: projects onto a timed run of 7; that satisfies the local

specification formula ¢; by construction.

Lemma 5.6. Consider an accepting timed run 7t = (g;(0),7:(0))(q:(1),7:(1)) ...

of the Biichi WTS T defined above, where q;(p) = (ri(p), si(1), Vi1, - - -, Vi|c,|) de-

notes a state of ’7{, for all u > 0. The timed run Tt projects onto the timed run

rt = (ri(0),7(0))(r;(1), 7:(1)) ... of the WTS T; that produces the timed word w(r}) =

(Li(r:(0)),7(0))(Li(ri (1)), (1)) ... accepted by the TBA A; via its Tun x; =

5i(0)s;(1) . ... Vice versa, if there exists a timed run r! = (r;(0),7:(0))(r:(1), (1)) ...

of the WTS T; that produces a timed word w(rt) = (L;(r;(0)), 7:(0))(L;(r;(1)), (1)) ...
accepted by the TBA A; via its run x; = $;(0)s;(1)... then there exist the ac-

cepting timed run 7 = (;(0),7:(0))(¢:(1),7(1)) ... of T;, where qi(z) denotes

(ri(2),86(2), Vi1, - Vi oy)) i T

The proposed framework is depicted in Figure The dynamics ({5.1]) of each
agent i is abstracted into a WTS 7; (orange rectangles). Then the product between
each WTS 7; and the TBA A; is computed according to Definition The TBA A;
accepts all the words that satisfy the formula ¢; (blue rectangles). For every Biichi
WTS 7~: the controller synthesis procedure that was described in this Section (red
rectangles) is performed and a sequence of accepted runs {7}, ..., 74} is designed.
Every accepted run 7t maps into a decentralized controller u;(t) which is a solution

to Problem [5.11

Proposition 1. The solution that we obtain from Steps 1-5, if one found, gives a
sequence of controllers uq, ..., uyn that guarantees the satisfaction of the formulas
formulas ¢1,...,pnN of the agents 1,..., N respectively, governed by dynamics as
in . Thus, we solved Problem [5.1

5.4.3 Complexity

In the proposed abstraction technique 6V MPC optimization problems are solved for
every time interval ¢ € [tx, tx +T]. Assume that the desired horizon for the system to
run is M steps i.e. the timed sequence S is written as: S = {to,t1 =to+7,...,tp =
to + MT}. Then the complexity of the abstraction is M6". As for the controller
synthesis framework now we have the following. Denote by |p| the length of an MITL
formula ¢. A TBA A;,i € V can be constructed in space and time 20U#9l j ¢V (O
stands for the “big O” from complexity theory). Let ¢max = max{|p;},i € V be the
MITL formula with the longest length. Then, the complexity of Step 1 is 20(@me<)l,
The model checking of Step 2 costs O(|7;|2/#i!),i € V where |T;| is the length of the



5.5. Simulation Results 75

Evolution of agents motion at time t = 0,67
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Figure 5.7: Evolution of the agents’ trajectories up to time 67" in the workspace W.
Each point-to-point transition has time duration 7" = 3. The depicted timed runs
with red, green and magenta, of agents 1, 2 and 3, satisfy the formulas 1, 2 and 3,
respectively, while the agents remain connected.

WTS T; i.e., the number of its states. Thus, O(|7;|2/#:1) = Q(|S;[2!#:1) = O(|1]2!#i),
where |I| is the number of cells of the cell decomposition D. The worst case of Step
2 costs O(|T|2!#max]) due to the fact that all WTSs 7,7 € T have the same number
of states. Therefore, the complexity of the total framework is Q(M[I]6 2l#max),

5.5 Simulation Results

For a simulation example, a system of three agents with z; € R?, i € V =
{1,2,3}, M1 = {2,3} No = {1,3}, N3 = {1,1} is considered. The workspace
W = [-10,10] x [-10,10] € R? is decomposed into hexagonal regions with
R=1r,= @, which are depicted in Figure The agents’ initial positions are
set to z1(0) = (0, 10r,), 22(0) = (—6, —8r,) and x3(0) = (7.5, —7r,). The sensing
radius is r = 18. The dynamics are set to: &1 = —2x1 + x2 + 3 — sin2(x1 —x2) +uq,
By = —2x9 + 21 + w3 — sin®(xo — 21) + ug and @3 = —223 + 1 + T2 + uz. The
time step is 7' = 3. The specification formulas are set to p1 = Qp15,27{red}, 2 =
Or.s,2211green}, 3 = Opo.19/{grey} respectively. We set: Q;, P, R; = I3,Vi € V.
Figure shows a sequence of transitions for agents 1,2 and 3 which form the
accepting timed words 7%, 75 and 7%, respectively. Every timed word maps to a
sequence of admissible control inputs for each agent, which is the outcome of solving
the ROCPs. The agents remain connected for all ¢ € [0,67]. The simulations were
carried out in MATLAB Environment by using the NMPC toolbox [128], on a
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desktop with 8 cores, 3.60GHz CPU and 16GB of RAM.

5.6 Conclusions

A systematic method of both decentralized abstractions and controller synthesis
of a general class of coupled multi-agent systems has been proposed in which
timed temporal specifications are imposed to the system. The solution involves a
repetitive solving of an ROCP for every agent and for every desired region in order
to build decentralized Transition Systems that are then used in the derivation of
the controllers that satisfy the timed temporal formulas.



Chapter 6

Probabilistic Control Synthesis of
Multi-Agent Systems

This chapter presents a fully automated procedure for controller synthesis for multi-
agent systems under the presence of actuator and sensor uncertainties. We model
the motion of each of the N agents in the environment as a Markov Decision
Process (MDP) and we assign to each agent one individual high-level formula
given in Probabilistic Computational Tree Logic (PCTL). Each agent may need
to collaborate with other agents in order to achieve a task. The collaboration is
imposed by sharing actions between the agents. We aim to design local control
policies such that each agent satisfies its individual PCTL formula. The proposed
algorithm builds on clustering the agents, MDP products construction and controller
policies design. We show that our approach has reduced computational complexity
than the centralized case, which traditionally suffers from very high computational
demands.

6.1 Introduction

Most of the existing formal synthesis frameworks are based on the discretization of
the agent’s motion in a partitioned environment to a finite TS (via the abstraction
process that was presented through the previous chapters) under the following
assumptions: First, the measurements of the current state are accurate. Second,
the transition system is either purely deterministic (namely, each control action
enables a unique transition) or purely nondeterministic (namely, each control action
enable multiple transitions). However, in realistic applications of robotic systems,
noisy sensors and actuators can cause both of the aforementioned assumptions to be
invalid. Motivated by this, we aim to model the multi-agent system in a probabilistic
way such that the above two issues are taken into consideration.

Some recent works model the system in a probabilistic way and imposes high-
level specifications, given in Linear Temporal Logic (see e.g., [I35H139]). In [140],
the authors modeled the system with an MDP and computed policies such that

7
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the satisfaction of a formula given in MITL, is maximized. Other works model the
system in a probabilistic way with MDPs and introduce high-level tasks in PCTL
(see e.g., [T4THI44]). However, all these works are restricted to single agent planning
and they cannot be extended to multi-agent systems in a straightforward way since
in the multi-agent case potential couplings may occur among the agents.

By extending these works to multi-agent systems, and at the same time handling
an approach in which the system noise, model errors and external disturbances is
explicitly considered, in this work we consider that each agent is modeled as a MDP
and the task specifications are given in PCTL formulas. Motivated by the fact that
in real applications, the agents (robots) are required to collaborate with each other
to perform a task, we assume that there are agents in the system that are dependent
to each other. They need to communicate, collaborate through sharing a common
action in order to achieve a desired task.

The main contribution of the paper is to develop a strategy for controlling
a general framework of N individual MDPs with respect to individual agents’
specifications given in PCTL formulas. The proposed solution can handle the
dependencies between the agents by considering agents clustering and MDP product
construction and has provably better complexity than the centralized approach.
When applied to robotic systems, our approach provides a framework for multi-robot
control from temporal logic specifications with probabilistic guarantees. To the best
of the authors’ knowledge this is the first work that addresses the cooperative task
planning for multi-agent systems under probabilistic temporal logic specifications in
the presence of dependencies between the agents.

This chapter is divided into three parts. Section provides the modeling of
the system and the problem statement. Section [6.3]| provides the technical details of
the solution. Finally, conclusions are discussed in Section

6.2 Problem Formulation

6.2.1 System Model and Abstraction

Consider a multi-agent team with N > 2 agents operating in the bounded workspace

W CR™ Let V = {1,..., N} denote the index set of the agents. The workspace

W = |J ~ is partitioned using a finite number (assume W) of regions of interest
ew

Y1,-..,yw. Denote by v, an variable indicating that agent i is occupying the region

e, where i € V, £ € W.

Assumption 6.1. We assume here that an abstraction of the dynamics of each
robot into a MDP is given, and that a low level continuous time controller that
allows each robot to transit from one region ~, to an adjacent region y; with ¢,1 € W,
can be designed. It is also assumed that the probabilities of these transitions are
known. This modeling has been also considered in [T42].
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Definition 6.1. The motion of each agent ¢« € V in the workspace can be described
by a Markov Decision Process (MDP) M; = (S;, s§, Act;, T;) where:

« S, = {’y{, V... ,fy{/V} is the set of states of agent ¢. The number of states for
each agent is |S;| = W, meaning that S; includes all regions within W.

o s € 9; is the initial state of agent i (the initial region where agent i may
start). Note that the initial state is known and deterministic, i.e., we know
exactly the region from which each agent starts its motion.

o Act; is a finite set of actions (controls).
o T;:8; — 24¢tix3(8i) jg the transition probability function.

Remark 6.1. We investigate here, under which conditions two or more agents
are visiting simultaneously a specific region of the workspace. Consider a subset
{i1,...,ic} TV, ¢ > 2 of agents of the system under consideration. Let

i1 i in

. = il i1
Ty = 80 5189 ...8,) ...8

ten

ri, = sé”slfséc .. sfg .. sﬁf,
be the finite paths of length n that are executed by the corresponding MDPs
My, ..., M., respectively, where sJ € S,, Vz € {0,...,n}, j € {i1,...,i.}. Then, if
there exists k£ > 1 such that for all the k-th elements of the above runs (in the same
position at every path) it holds that 321 == 82 = sieet | then we say that the
agents {i1,...,4.} are visiting simultaneously the same region s. If there does not
exist such region s*°°*, then the agents cannot meet simultaneously to one region.

6.2.2 Handshaking Actions

The motivation for introducing dependencies in the multi-agent system comes from
real applications where more than one agents (robots) need to collaborate with
each other in oder to perform a desired task. For example, imagine two aerial
manipulators that are required to meet and grasp an object simultaneously and
deliver it to a specific location in a warehouse.

In order to be able to introduce dependencies in the actions between the agents,
we write the action set of each agent as: Act; = {II;, f[i},i €V, where II; is a finite
set of actions that the agent ¢ need to execute in collaboration with other agents
(handshaking actions) and II; is a finite set of actions that the agent i executes
independently of the other agents (independent actions). For the independent actions
it holds that:

I NI =0,V # j,4,5 € V.

The independent actions can always be executed without any constraints. On

the other hand, for the handshaking actions, we have the following requirements:
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o First, the agents are required to meet and occupy the same region of the
workspace (not necessarily a specific region).

¢ Once they meet, they need to execute simultaneously the same action.

o All the agents that share an action are required to execute it in order for the
action to be completed properly.

Formally, the handshaking actions are defined as follows:

Definition 6.2. (Handshaking Actions) Let {i1,...,i.} € V,c > 2 be a set of
agents that need to collaborate in order to execute simultaneously a task under the
action a. The following two properties should hold in order for « to be well-posed
handshaking action:

1. a € m II;.
i€{i1,.. . ic}
2. Let the following finite paths of length n:

i1

i1
Y . a . alt
Ti, =80 — ... ——= 85— 8L ... = s,

i, = ste 20— sle Yy gle 1 gle

be executed by the MDPs M, ,..., M,_ respectively. Here, sf;, ceey SZC are
the regions that the agents i1, ..., 4. should occupy, respectively, in order to
execute the handshaking action « simultaneously. Then, there should exist at
least one index k > 0 such that s3! = -+ = s;° = s** and §(s],, s7,) > 0
for at least one s, € Post(s],a) for every agent j € {i1,... i}

Notice that the same condition for a state sj"°°* as in condition (2) was mentioned

in Remark but here the existence of a common action « is also required. It
should be also noted that every region of the workspace in which the agents can
potentially meet, can serve as a region that a handshaking action can be executed
(if such an action exists).

6.2.3 Dependencies

Suppose that one agent 7 receives a cooperative task that involves other agent’s
j € V\{i} participation. This means that both agents need to execute the same
action at the same region so as for the task to be performed. The dependencies are
formally defined as:

Definition 6.3. The agents i,j € V are called dependent if one the following
statements holds:
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1. Agent i depends on agent j if IT; N II; # (), with II; € Act; and II; € Act;.
2. Agent j depends on agent i if IT; N II; # 0, with II; € Act; and II; € Act;.

3. There exist at least one region sj"*°*, k > 0 of the workspace such that the
second condition of Definition [6.2] holds.

Conditions 1, 2 can be checked by comparing all the elements of the sets
II;,11;,¥i,5 € V one by one. Condition 3 can be checked by using graph search
algorithms.

Remark 6.2. It should be noticed from the above definitions that all the agents
that share an action, they are required to meet and execute it simultaneously.

Remark 6.3. Due to fact that the control policies are defined over finite paths,
the handshaking actions are defined with respect to finite paths as well. Therefore,
the graph search algorithm for condition (3) is searching into a finite graph.

Assumption 6.2. It is assumed that there exists at least two agents that are
dependent. Otherwise, there exist no dependencies between the agents and the
problem that is later defined can be straightforwardly solved by solving the controller
synthesis methodology of Section for each agent independently.

6.2.4 Problem Statement

We formally define here the problem that we aim to solve in this chapter:

Problem 6.1. Given N agents performing in a workspace W, under the Assump-
tions individual task specification formulas ¢1,..., N over the actions
IT; UIL;, i € V given in PCTL with semantics as in Section synthesize individual
control policies p1, ..., un (if there exists one) which guarantee the satisfaction of
the formulas ¢1, ..., N respectively.

Remark 6.4. Traditionally, the PCTL semantics are defined over a set of atomic
propositions. However, in this chapter, we aim to introduce dependencies over the
actions among the agents. Therefore, the PCTL semantics are defined over a set of
actions.

Remark 6.5. Among the three category of problems that are presented in Section
[2.4] in this chapter, we are mainly interested in the Controller Synthesis problem i.e.
Given an MDP M and a property ¢, find all the control policies under which the
formula is satisfied. The motivation for that is the following: if one control policy
fails to guarantee the satisfaction of a formula, it may exists another policy under
which the formula is satisfied.
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6.3 Control Synthesis

6.3.1 Overview

An overview of the proposed solution is given as follows:

e Step 1: First, the dependencies among the agents are modeled as a dependency
graph (see Section [6.3.2]). The agents are split into clusters and each cluster
contains the agents that are dependent according to Definition [6.3

 Step 2: For each cluster of agents, the mutual specification ¢, and the product
MDP M are defined (see Section [6.3.3]).

e Step 3: By utilizing the controller synthesis algorithms of Section we
design a control policy 1 of each cluster that guarantees the satisfaction of ¢,,
(if such a control policy exists). We provide in Section the definition of
successful control policies, which project onto local control policies 1, ..., uyx
for each agent, which finally are a solution to Problem 1.

An algorithm describing all the steps of the proposed procedure is given in Section
Probabilistic model checking algorithms, which can compute all the control
policies under which a PCTL formula ¢,, is satisfied, are presented in Section [6.3.6]
The computational complexity of the proposed framework is discussed in Section
0.0. (1

Problem can be solved in a centralized way by computing the product of
all individual MDPs M;,i € V (see Definition and performing the proposed
methodology of this paper to the centralized system without any clustering among
the agents. A comparison of the computational complexity of the proposed framework
that exploits the potential sparsity of dependencies with the centralized approach is
discussed in Section [6.3.71

6.3.2 Modeling the Dependencies

Based on the dependency relation of the Definition the dependency graph
associated with the handshaking actions Il;,7 € V is defined as follows:

Definition 6.4. The dependency graph G = (V,€), is an undirected graph that
consists of the set of vertices V in which each of the agents is a node of the graph
and the edge set £ which is defined as follows:

E ={{i,j} : i is dependent to j and i,j € V,i # j}.
In order to proceed, the following definition is required:

Definition 6.5. [58] Let G = (V, &) be an undirected graph. Then every graph
G =V,&) with V' CVand & C & if called a subgraph of the graph G.
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Figure 6.1: An example of a dependency graph G = (V,€) and its subgraphs for
N = 6 agents.

Definition 6.6. The set C = {C; : £ € M} C V, where M = {1,...,m}, forms
a dependency cluster if and only if for every 7,j € C there is a path from node 4
to node j in the dependency graph G; m denotes the number of the dependency
clusters.

Define the function f : ¥V — M which maps each agent to the index of the cluster

that it belongs to. It can be observed that U Cy =V and Z |C¢| = |V| = N.

teM LeM
Each agent ¢ € V for which there does not exist j € V such that j € Cy(;) will be

called an independent agent. For an independent agent it holds that [C't;)| = 1. From
Definition it follows that every dependency cluster Cy € C, ¢ € M is the vertex
set of the subgraphs G(©) = (Cy, &), & C E,0 € M of the system graph G. Loosely
speaking, two agents belong to the same cluster when they are directly dependent or
transitively dependent by a dependency chain. An example of a dependency graph
and dependency clusters is given as follows:

Example 6.1. Consider N = 6 agents with V = {1,...,6}, £ = {{1,2}, {3,4},
{4,5}}. The m = 3 clusters are given as: C; = {1,2},C2 = {3,4,5} and C3 =
{6} and the corresponding subgraphs G = (C1,& = {1,2}),G® = (Cy,& =
{134}, {4,5}}) and G = (Cs, & = 0). Moreover, (1) = £(2) = 1, f(3) = f(4) =
f(5) =2, f(6) = 3. The dependency graph is depicted in Figure

According to the mathematical derivation above, Assumption [6.2]is modified as
follows:

Assumption 6.3. There exists at least one dependency cluster Cy,¢ € M (as was
defined in Definition of the dependency graph G of the under consideration
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multi-agent system, which contains at least two dependent agents. Thus, there exists
¢ € M such that: |C¢| =2,if N =2 and |Cy| € [2, N —1],if N > 2.

By employing the above computation, the initial multi-agent system is modeled
as m subgraphs G¢, ¢ € M which capture the dependencies between the agents,
as defined in Definition [6.3] This forms a convenient modeling of the system’s
dependencies in order to compute the product MDP of every subsystem ¢ € M in
the next Section.

6.3.3 Product Markov Decision Process

Define the mutual specification of a cluster of agents Cy by:

ot = N\ el eM, (6.1)
i€Cy

over the set of actions U (Hi U ﬁl) If the satisfaction of cpfn for each cluster Cy is
i€C

guaranteed, it holds by dgﬁnition that the satisfaction of all the individual formulas

i, 1 € V is guaranteed as well. Thus, a method for finding a team control policy

that guarantees the satisfaction of the formula ¢, ,¢ € M should be provided.

In the sequel, we construct a product MDP that captures the collaborative
behavior of all the agents within a cluster. Having M,, allow us to synthesize a
control policy p for Cy, which guarantees the satisfaction of the collaborative formula
@' . Subsequently, the team control policy ji¢ can be projected onto the local agents’
control policies u1,...,unxy which are a solution to Problem 1.

Definition 6.7. (Product MDP) The product MDP Mvg, ¢ € M for the cluster of
agents Oy is a tuple (S, 5§, Actg, Ty) where:

o §g = X 5, is the set of states, where X stands for the Cartesian product
i€Cly
operator, as defined in Chapter
e 55 = X si is the initial state.
€Cy

. E\C/t[ = U Act; = U {Hi, f[l} is the set of actions.
1€Cy 1€Cy

o Ty : Sy — 24¢tex=(S0) ig the transition probability function for the product
system. Similar to ¢ of Definition we define §(s, &, §') € [0, 1] the proba-
bility of transitioning from the state § to the state s’ under the action &. Let

Cy = {i1,...,%c,/} be an enumeration of the agents of the cluster Cy. Then,

gg is defined as follows:
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1. ifa e ﬂ A(s;) then

j€Cy

O((8iys -+ 8010, )s (8;1""’8%02\)) = H 8;(s5, , 85).
JjeCy

2. 5((§i1""7§k17"’7§ku""’§i\cz|)7 a, (§i17'."yk17"'7,§;€u7.'.”§i\05\)) =

14
12 .
H Ok; (Sky» v, 8, ) if
=1

ac nA(skj) \ U Als2) |,

z€C\{k1,....,kv }
for k; € Co,5 € {1,...,v}.

Intuitively, 1 denotes that all the agents i1, ... ,7c,| of the cluster |Cy| are located
in the states s;,,...,s; o, respectively, and they are simultaneously transiting to
glcm with action «; 2) denotes that among all the agents of
the cluster C, only the agent {k1,...,k,} © Cy are transiting simultaneously to
the states 821, ceey 5;@ respectively; 2) can not be handshaking action since for the
handshaking action all the agents of the cluster should transit simultaneously to the
next state. According to Definition[6.2] in order for 1 to be a handshaking transition,
it is also require that s;, = ... = Siicy-

the states s’

(R

Remark 6.6. In the case of a cluster £ € M that contains an independent agent
i € V with the property |Cy| = |C(;)| = 1, the product MDP M, coincides with

the individual MDP M; of Definition ie., My=M,.

The infinite path 7, the finite path p, the control policy g and the set of all
infinite and finite paths F'Path and I Path, are defined similarly to Section

6.3.4 Designing the Control Policies [

The product MDP Z\Ajg,ﬁ € M of each cluster captures the paths and the control
policies of the agents that belong to the same cluster and they are required to
collaborate for achieving a task or acting independently.

By employing the controller synthesis algorithms (see Section , the control
policies jip for the team of agents in each cluster can be designed. The algorithms
can compute all the control policies iy that guarantees the satisfaction of formula
@t from .

What remains is to project these policies onto the individual control policies of
the agents of each cluster in such a way that they serve as a solution to Problem 1.
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Consider a cluster of agents Cp = {i1,...,i|c,|}. A control policy fi(p) =

Le(5081 ... 8n) C Act for the finite path p = 5087 ...38, of length n, where s, =
(sfl,...,sf‘cﬂ), k € {1,...,n}, projects onto the local individual control policies

uj(s}, ooy 87), 5 € i1, ... 40}, of the agents {i1, ..., 4c, } of the cluster Cy, £ € M.

Note that: p; C Act ‘ C Actj, j € {i1,...,ic,}, and Act | is the set of actions of
j J
the agent j that are appearing in the set Act.

The set [1(p) contains control policies that are either handshaking or independent.
Let us also define the following set of handshaking actions: Succ(a, £) = {a € II;; N
N1, + o € fe(p)}, which is the subset of fi(p) that contains the handshaking
actions. We need to search now if all the projections y;,,Vj € {1,...,|C|} follow
the handshaking rules of Definition [6.2]

Definition 6.8. (Successful Control Policy) Let jis(p) = fie(So51 - .- 5n) C Act be a
control policy of a cluster Cy. The control policy fis(p) is called successful if for all
a € Succ(a, £) it holds that s}’ =---=s7_  and 0(s7,a, (s7)") > 0 for at least one

Y Cpl
(s7)" € Post(s},a),j € {ii,. . i0y}-

Define by
SP(f) = {ﬁg(ﬁ) C Act: M, = <p£n} e M,

the set of all the control policies that guarantee the satisfaction of the formula ¥ .
All the control policies of the set SP needs to be checked if they are successful. If
SP(¢) = 0 for at least one £ € M, then the Problem has no solution. The set
SP(¢) is computed by employing the algorithms of Section m

6.3.5 Proposed Algorithm

The proposed procedure of solving Problem|[6.1]is shown in Algorithm 2} The function
checkDepend() determines the dependent agents according to Definition The
product and projection that were introduced in Sections and can be
computed by the functions product() and projection(), respectively. The algorithms
of Section are incorporated in the function controlSynthesis(). By employing
Definition |6.8] the function succPolicy() determines if a sequence of control policies
are successful.

Remark 6.7. Even though our proposed solution is centralized in each cluster, it
is partially decentralized in terms of the whole multi-agent system.

6.3.6 Algorithms for Probabilistic Control Synthesis

In this section, we are investigating algorithms of computing all the control policies
fe € SP(£). Once these control policies are found, then by following Algorithm
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Algorithm 2 - SolveProblem1
1: Input: MDPs: My,..., My;

2: PCTL Formulas: ¢1,...,¢nN;
3: Output: p1,...,uN
4:

5: C = {Cy, ¢ € M} = checkDepend(Acty, ..., Actyn);
6: 0, = Nicc, #i;

7. for z € Cyp = {i1,...,i|c,|} do

8: My = product({M,, j € C});

9: SP({) = controlSynthesis(M, 0t

10: for i, € SP(¢) do

11: {p1,.. ., un}t = projection(Mg);

12: if succPolicy({p1,...,un}) = T then

13: solFound = 1;

14: return {py,..., un}; > Solution found
15: else

16: Go to line 11; > Search other control policies
17: end if

18: end for

19: if solFound # 1 then

20: Problem 1 has no solution;

21: end if

22: end for

the individual policies p, j € {i1,...,4c,|} can be designed and the Problem 1 is
solved (if there exists a solution). For more details about the algorithms we refer to
[0, 41, 142} 145, [146).

First, define by:

Sat(of)={seS:sk=¢’},

the set of states that satisfy ¢’ . Then, for two given PCTL formulas gpfml, %0[1%@,2
we have the following:

Sat(T) =
Sat(m) = {S €S :me Als)},

Sat(_‘<p7n) S\Sa‘t(<‘0TI’L)

Sat(‘)@m 1 A @m 2) - Sat((pm 1) n Sa‘t(@m 2)

Define also the minimum and the maximum probabilities of satisfying the formula
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under the control policy u for a starting state s:

Probmax(s,¥) = sup {Prob,(s, 1)}, (6.2a)
pneM

Probuin(s, ) = iél&{ProbM(s,w)}. (6.2b)
m

where M is set of all control policies. It has been proved in [4I], that the model
checking problem problem of the operator Py, (1] can be reduced to the computation

of (6.2a)), (6.2b]) according to the following:

o If b= {>,>} then

s | Poaplt)] & Probuin(s, ) X p; (6.3)
o If = {<, <} then
5 = Poap|¥] © Probmax(s,¥) > p; (6.4)

For the controller synthesis (as was defined in Section of the path operators
PoaplO@h], Poaplph, {USF @1, 5], we utilize the following Algorithms 3 and 4.

Algorithm 3

If the collaborative formula has the form ¢, = Pogy[Oh, 1], initially the maximum
probability of satisfying ¢! at the state s € S:

Probpax(s, 0%) = ma 5(s,a,8) |, 6.5
) = (X ) ©5)
s’€Sat(py, 1)

is computed for every s € S. By replacing max with min in (6.5)), Probuin (s, Ogoﬁ%l)
can be computed. Define the vector ®(s) = 1,if s € Sat(gf, ;) or ®(s) = 0, otherwise.
Perform now the matrix multiplication X = T'-®; X is a vector whose entries are the
probabilities of satisfying ngﬁ%l, where each row corresponds to a state-action pair.
After obtaining the vector X, eliminate the state-actions pairs whose probabilities
are not in the range of < p by taking into consideration the conditions , .

This operation determines all the states s € S and all the actions p € M that satisfy
the formula ¢f .

Algorithm 4

For a collaborative formula of the form ¢f, = P, [0h,  USF ©F, 5], define by:

7 = Sat(eho).

Sm0 = S\ [Sat(gh, 1) USat(eh, )],
Srem — S\(syes U ASVIIO)7
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the states that always satisfy the specification, the states that never satisfy the speci-
fication and the remaining states, respectively. Compute the maximum probability of
satisfying ¢f, at the state s € S as: Probmax(s, p%,) = 1 or 0,if s € S or s € S°
respectively. For s € s € S™™ and k > 0 compute recursively the following:

Probmax(s, <pfn, k)

= max ( Z 5(8, 0, ") Probmay (s, 95 k — 1) + Z 5(5,045’)), (6.6)

acA(s) s/ € Grem s/ € Syes

with Probuyax (s, ¢5,,0) = 0. The computation can be carried out in k iterations,
each similar to the process of Algorithm 3. By replacing max with min in ,
Probuyin(s, ¢!, k) can be computed.

Remark 6.8. The resulting control strategies of the aforementioned algorithms are
stationary. Therefore, the control policies fiy(5152 . ..5,) depend only to the state

Sn-

6.3.7 Computational Complexity

According to [30], the time complexity for PCTL control synthesis is polynomial
in the number of states of M and linear in the length of the formula ¢. Denote by
|| the length of the formula ¢ in terms of the number of the operator it has e.g.,
[P>0.5[Ofred}]| = 2. The complexity can be expressed mathematically as

O(poly(IM])[e|r()),

where poly() denotes the polynomial time,

k(p) = max{k : ¢1ugk@2}7

is the maximum step bound that appears in a sub-formula of the form pU<Fp,. If
© does not contain any until operators, then k(¢) = 1.
The number of states of the the product MDP in the centralized solution is
IS| = H |S;| = W and the corresponding complexity is in the class of
i€V

0 = O (poly(W™) ¢, [(¢))

where ¢, as it is defined in (6.1)), for |C¢| = N.

The worst case complexity of the proposed framework occurs when one agent
is independent and the other NV — 1 agents are dependent to each other. Then,
there exists two clusters £ € {1,2}: the first cluster contains the independent agent
and the other one contains the remaining agents. The corresponding MDPs have

|§z| =| X Si| = Wl ¢ e {1,2} states i.e., W,WN~1 states, respectively. Thus,
i€Cy
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the worst case complexity of our framework is:

O - o(poly<W>|sa$n|n<so$n> n poly<wN1>|safn|n<so$n>).

The best case complexity of the proposed framework is when every agent is dependent
to at most one other agent. Formally, if N is odd number then |Cy| = 1 for only
one ¢! € M and |Cy| = 2,V¢ € M\{¢'}. In this case, the best case complexity is in
the class:

0=0( X [polv(WAlehlulel)] + poly(W)ichlntet)
LeM\{¢'}

=o(poly<w2> T [wfnm(sof;)]+poly<W>|sof;;n<so£;>).
LeM\{¢'}

If N is even number, then previous summation in performed in all the elements
¢ € M. In total, it holds that O < O < O, which verifies that our proposed framework
achieves significantly better computational complexity than the centralized one.

6.4 Conclusions

We have proposed a systematic method for designing control policies for multi-agent
systems under the presence of uncertainties. We assume that the under consideration
system is under the presence of model uncertainties and actuation failures, thus
the modeling is performed through MDPs. The agents are divided into dependency
clusters which indicate the team of agents that they need to share an action in order
to achieve a desired task. With the proposed framework, each agent is guaranteed
to perform a task given in PCTL formulas. The computational complexity of the
proposed framework is significantly better than the complexity of the centralized
framework.



Chapter 7

Summary and Future Research Directions

This thesis was divided into three main parts, corresponding to Chapter 3 (Part 1),
Chapter 4 and 5 (Part 2) and Chapter 6 (Part 3).

In Chapter [3] we proposed a potential-functions based decentralized control
protocol for multi-agent systems which guarantees formation control with inter-
agent collision avoidance, collision avoidance between the agents and the obsta-
cles/workspace boundary, connectivity maintenance as well as singularity avoidance
of multiple rigid bodies. Simulation results have verified the validity of the proposed
approach. We are currently working towards resolving the issues with Assumption
[B:3] The main disadvantage of the proposed control scheme is the requirement
of calculations of derivatives which in practical applications, can be numerically
unstable. A second problem is the fact that a lot of actuation force is required by
the controller. A possible extension could be a framework towards NMPC such that
an optimization problem is solved by each agent at every sampling time, in which
control input constraints can be handled by the optimization problem. Other efforts
will be devoted towards real-time experiments with a multi-agent team consisted of
quad-rotors at the Smart Mobility Lab of KTH.

In Chapter [4] we proposed a systematic method for multi-agent controller
synthesis aiming cooperative planning under high-level specifications given in MITL
formulas. The solution involves a sequence of algorithmic automata constructions
such that not only team specifications but also individual specifications should be
fulfilled. For Chapter [d] future research directions include computational burden
relaxation of the proposed scheme. Robust satisfaction criteria could be also a
possible target framework, i.e., the introduction of metrics of how far away are the
MITL formulas from their satisfaction. A framework that deals with dependencies
in discrete level through atomic propositions, i.e., X, N X; # 0, ¢,5 € V with i # j,
could be also an interesting topic for further investigation.

In Chapter a systematic method of both decentralized abstractions and
controller synthesis of a general class of coupled multi-agent systems was proposed
in which timed temporal specifications are imposed to the system. The solution
involves a repetitive solving of an ROCP for every agent and for every desired
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region in order to build decentralized Transition Systems that are then used in
the derivation of the controllers that satisfy the timed temporal formulas. For
Chapter [p] future work includes further computational improvement of the proposed
decentralized abstraction method towards finding more efficient methods of robust
controllers in order to deal with the disturbances of the agents. Furthermore, each
agent can be modeled as a rigid body such that the time T" in which the agent is
required for performing a transition between two neighboring polygon regions, can
be computed easier. Decentralized event-based communication controllers between
the agents, in order for the communication burden to be relaxed, could be also
applied.

In Chapter [] we proposed a systematic method for designing control policies
for multi-agent systems under the presence of uncertainties. We assume that the
system is under the presence of model uncertainties and actuation failures, thus
the modeling is performed through MDPs. The agents are divided into dependency
clusters which indicate the team of agents that they need to share an action in order
to achieve a desired task. With the proposed framework, each agent is guaranteed
to perform a task, given in PCTL formulas. The computational complexity of the
proposed framework is significantly better than the complexity of the centralized
framework. For Chapter [6] future efforts will be devoted towards investigating about
stochastic abstractions, which in this chapter is considered be given according to
Assumption [6.1] as well as a more decentralized control framework.

Finally, a multi-agent control design framework that combines time and prob-
ability i.e., a combination of Part 2 and Part 3 of this thesis, could be promising
since it models more accurate the real multi-agent systems.



Appendix A

List of Derivatives for Chapter

By introducing the notations z;7 = [p,,0,0,0]" € M, i € V and = [p;l,O, 0,0]"
M, z € Z, we obtain the following derivatives:

v%(pi( ) = vx/ﬁ( ) ( )( ) (A 1a)
Ve, Mija) = Va, (Ipi — pjl1?) = 2z —2)), (A.1b)
Ve, ( iz7o = Vg, (sz Po. || ) = 2(37: + a?+ ) (A.lc)
vri (nij c) = vxl (_le pj” ) - 2 (er x;r) 9 (A 1d)
< Mija < d? —d3;

abL]7a = { Mij,a ’ 0 17 jQ = s ) (A.le)

577ij,a 0, z ,z] a > 7’1] ay

3 0 < 12,0 < d2 d2 9

8b7,z,0 _ 8 Niz,o0 77 =1z,0 , (Alf)

aniz,o 0, d dlz o S nzz 05

% 0, Nij,e < 0,
5 YVig,c a(f]l c 0 < Nijec < d2 d?j . (Alg)
ﬂij,c e

07 d»? d12] a > 771] cs
Va, (bija) = 2 (Bg;;;) (ef —at), (A.1h)
VwL iz, o - (gzi Z) B (All)
Obis.c .
Vo, (bigo) = =2 (Fo2) (a7 = ). (A1j)
Va, (biw) = *1’;—» (A.1k)
V., (bs,) =1[0,0,0,0, —2sin(6;),0] . (A.11)
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Appendix B

Proofs of Chapter

B.1 Proof of Lemma [5.1]

Proof. For every ey, es € E;,u € U;,i € V, the following holds:

|Fi(e1,u) — Fi(ea,u)| = |e] Qier +u' Rju — eg Qiea — u' Ryul
= |€1TQ7:€1 - 62TQ¢62\
= lef Qie1 + e Qien — e Qien — €5 Qiea|
= le] Qi(er — e2) — €3 Qie1 — )]

< e Qiler — e2)| + [es Qiler — e2)]. (B.1)
By employing the property that:
|27 Ay| < omax(A)llzlllyll. ¥ z,y € R*, A € R**", (B.2)
(B.1)) is written as:

|Fi(e1,u) — Fi(ez,u)| < omax(Qi)lle1l|ler — ezll + omax(Q:)le2]l]er — ezl
= omax(Qi)([le1]l + [[e2]])lex — ezl

= Omax(Qi) [ sup {[lea]| + ||62|}} llex — ezl

e1,e2€F;

— 2@ | 300 (e} 2 = o

= [Qgia'max(Qi)] H€1 - 62”7
which completes the proof. O
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B.2 Proof of Lemma [5.2]
Proof. Let us denote by:
u; (+) £ ui(s;e(ts.)),
ei(s) = ei(s;uil-), ei(te,)).

the control input and real trajectory of the system (5.1)) for s € [t,.,t,, + T.]. Also,
denote for sake of simplicity:

éi(s) £ i(s;ui(+), ei(ty.))-

the corresponding estimated trajectory. By integrating (5.1)), (5.11b]) for the time
interval [t,,,t,, + s] we have the following:

M@=am»+[f@wmm@@mmmnwc
M@zmmg+Asm@wm@wmmwwi

z

respectively. Then, we have that:

leats) — &(s)]
Ei(s"), ()] s’ — ][S [g(2i(s"). 3o(") us()] ds’

- / z
/ i

tswmw@
:[ﬂ@wx@#»+m@v—ﬂawx@w»—m@ﬂw'
:[ﬂqw»

(
Zi(s') = f(&i(s'), Z:i(s))] ds'

J

< [ttt = stests.duts)|fas

N

=[Sf@wm@@w—f@@m@@w+f@@%@@w—f@@%@@»%d

Slsf@@%@@%—f@@%@W»Wf

o,
tkz
By using the bounds of ([5.3a])-(5.3b)) we obtain:

llei(s) —éi(s)|| < /ts Li|lei(s’) — éi(s")||ds” + /s Li||zi(s') — z:(s")||ds.  (B.3)

k=

[F(@(s), (")) = (@), (")) |as
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The following property holds:
1
2
Iz — 2l = | D llay —&l° | VieV,jeN.
JEN;

Then, by combining the last inequality with (5.17) from Property 2, we have that:

Iz =&l = | > (\/ﬁR)2 :[Ni <\/§R)Q]§:R\/37M,Viev,je/\/;.

JEN;

By combining the last result with (B.3)) we get:

Hei(s)—éi(s)Hg/ LiHei(s')—éi(s’)Hds’—i—/ LV3RN,ds'
th, k2

= /s L,»Hei(sl) - éz(S/)HdS/ + \/gREILNZ(S - tkz). (B4)

Cz

By employing the Gronwall-Bellman from Lemma (B.4) becomes:

ei(s) —éi(s)]
<R SNiLiIii/ (s" —t,.)exp {/ Lids”} ds' +2R\/3N;Li(s —t,.)

tr,
=R 3Nziz/ (S/ — tkz)eLi(is,Jrs)dS/ + \/gRizNz(S — tkz)

tr,
S

= —R\/3N;Li(s —t,.) + R\/3N;Li(s — t,.) + V3RL;N; [ el(=5"+9)qy

tkz
S
= R\/3N;L; / eLil=s"+s) gg/
tr,
_BV3NiL; [1 _ eLi(S_tkz):|
L;
VBN L,
_ R 3 1449 |:6Li(s—tk2) _ 1:| . (BB)
L;
which leads to the conclusion of the proof. O

B.3 Proof of Property

Proof. Let s € [ty ,t,, + T.]. Let us also define:

lI>

zi(s) = ei(s) — €i(s;ui(s;se(ty.)), eilts.))-
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Then, according to Lemma for s € [ty,,te, + T.], we get:
[2i(s)Il = lles(s) — (s ui(ss ei(te.)), €i(te )l < pils — ta.).

Hence, z; € B._,, , which implies that: —z; € BY_, . The following implications
hold:

&i(s;ui(s;ei(te.)), eilte.)) € By ~ Bi_,

=ei(s)—z € En~ Bﬁ,_tkz

=ei(s)+(—z)€E~ Bi_tkz
= e;(s) € E;,V s € [ty b, + T.],

kz

which concludes the proof. O

B.4 Proof of Lemma [5.3

Proof. For every ey, eq € ®;, i € V, the following holds:
|Vi(er,u) — Vi(ea,u)| = \elTPiel +u" Ryu — eg Pieg — uTPiu|

= \elTPiel — 6;PZ‘62|

= |eIPiel + eIPl-eg - eIPieg - e;Pl-eg|
= le] Pi(e1 — e2) — €3 Py(e1 — e3))|
< |ef Pi(e1 — e)| + |eg Pi(e1 — e2)]. (B.6)
By employing property is written as:
|Fi(er, u) — Fi(e2,u)| < omax(Fs)e1llller — el + omax(F)lez]lller — ez
= omax(F5)([lex ]l + [lez]])[lex — e2|

=amax<Pi>[ sup {||e1||+||e2||}] lex — eal

e1,e2€P;

= 2P | 510 e} s = o

e; €Dy

= [204,10max(F;)] [le1 — ez,

which completes the proof. O

B.5 Proof of Lemma [5.4
Proof. For every s > t,_,, L; > 0 the following inequality holds:

elilthyy —th.) _ 1} + |:6L'i(s_tkz+1) _ 1] < {eLi(S—tkz) _ 1} ,
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which implies that:
i |eFi(tragn —tes) _ 1} + D [eLi(s_t’@zH) — 1} < p; [eL"(S_t"‘z) -1 (B.7)
or equivalently
pilte, . —te.) +pi(s —ti ) < pi(s —ty.)- (B.8)

Let us consider ¢ € B!

S

ey Then, it holds [|¢|| < pi(s —t._,,). Let us denote
z=a —y+ ¢. It is clear that:

2l < llz =y + ¢
< lz =yl + llol

< Pi(tkz+1 - tkz) + pi(s - tkz+1)’

(B.9)
By employing (B.8)), becomes:
Izl < pi(s = te.),
which implies that z € B;;tk . We have that:
xr e ES—tkz = E ~ Bs—tk27
—z € Bi_tkz,
_p 6 Biit}ﬂzﬁ-l’
which implies that y € Es—tkzﬂ =F~ Bs—tkz+1~ O

B.6 Proof of Lemma [5.5]

Proof. Let s > t,.. The following equalities hold:

183 (s ui(-), €ilti.,,)) — @ils;ual-), ealti.)) |

&i(s;ui(); eilte.,,)) +/: 9i(&(s"), 2i(s"), us(-))ds’

z+1

et (), enlt,)) / T @), (), wal))ds

z
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Pzt 2 ’
ei(tkz+1 - / gi( ez 7xi(5 )7ui('))d3

thoya d
cilti) —eitti) — [ (5 us(2) ealty. )] s

= [lei(te.,,) —ei(ti.) — e(ts wu()’ei(tkz))+éi(tkz§ui(')7€i(tkz))H
= |leite.,,) —eite.) — et ul) eilte,)) + eilti.)

= Hei(tk2+1) - éi(tkz+1’ul( ) ei(tkz))

which, by employing Lemma [5.2] for s =t,_,,, becomes:

('b>

('b>

)

[€i(ssul-), €i(te. ) — €i(s;ui(), ea(ti ) < pi(te., — th.) = pi(h),

since t,,_,, — b, = h, which concludes the proof. O

B.7 Proof of Theorem 5.1

Proof. The proof consists of two parts: in the first part it is established that initial
feasibility implies feasibility afterwards. Based on this result it is then shown that
the error e;(t) converges to the terminal set &;.

Feasibility Analysis: Consider any sampling time instant for which a solution
exists, say ¢, . In between ¢, and ¢, ., the optimal control input @;(s; e;(t,,)),s €
[te.,ts.,,) is implemented. The remaining part of the optimal control input

ﬁf(s; ei(tkz))7 s € [tkz+1 b, + TZ]7

satisfies the state and input constraints F;,U;, respectively. Furthermore, since the
problem is feasible at time ¢,_, it holds that:

Ei(s 0" (s e(ti.)), €i(ti.)) € By, (B.10a)
&ilt, + T3 (s;ei(t.)), eilty,)) € &, (B.10b)

for s € [ty.,t,, + T.]. By using Property 1, (B.10a)) implies also that
ei(s; 0 (s; ei(t. ), €ilts.)) € Ei.

We know also from Assumption [5.4] that for all e; € &;, there exists at least one
control input uy;(-) that renders the set & invariant over h. Picking any such input,
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a feasible control input @;(-;e;(t._,,)), at time instant ¢, , may be the following:

ay(s;ei(ts.)), s € [tkz+1>tkz + T

- (B.11)
uffi(tkz + Topr;0*(-), e(ti))), s €[t +Topus i, + T2

’1]1(87 e(tkz+1)) = {

For the time intervals it holds that (see Fig. [5.4):
to+ T =t +T. —h=t, +T —h.

For the feasibility of the ROCP, we have to prove the following three statements for

every s € [t t., +T.]:

1. ui(s;e(te,,,)) € Us.

z+1

2. ¢i(t, + T u(s e(ti,,,)), e(te,,,)) € &

3. él(sv l_Lz(S, e(tkz+1))7 e(tkz+1)) € E:é—tk

41

Statement 1: From the feasibility of 4} (s, e(t,,)) and the fact that uy;(e;(-)) € U;,
for all e;(-) € ®@;, it follows that:

ui(s;ei(te,,,)) €U,V s € [, b, + T2

Statement 2: We need to prove in this step that for every s € [t,__,,t,. +7.] it holds

that é&;(t., + T.;ui(s;ei(ti_,,))), eite.,,)) € &. Since V;(-) is Lipschitz continuous,
we get:

Vi(€i(tn, + Ty ui(c) ei(t, ) — Vi(€i(tn, + Toprs wi(0), €i(ts,))) <
Ly lléi(te. + Topnsti(c)s €ilte, ) — et + Topis ui(+), e(ti))l, (B.12)

for the same control input u;(-) = u}(s;e;(ts.)). By employing Lemma for
a=t,, +T., and u(-) = u;(-) = u}(s;e;(te.)), we have that:

(. +Tosui(-), eilte, ) — it + Topisualt), eti,)) |
< pilte,,, —te.) = pi(h). (B.13)

Note also that for the function p;(-) the following implication holds:
h <T. = pi(h) < pi(T.).
By employing the latter result, (B.13)) becomes:

lléi(te, +To;us(:), ei(tit1))
—&i(te, + Topi (), e(te) Il < pi(h) < pi(T2). (B.14)
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By combining (B.14) and (B.12)) we get:

Vi(éi(ts, + Ty (-, eilt.,,)))—
Vi(éi(ty, + Toivsui(-), €i(ty,))) < Ly, pi(T2),

or equivalently:

Vi(li(te, + Torn; i), €ilti 1)) <

Vilei(te, +Topi;ui(t), €i(te.))) + Ly, pi(T.). (B.15)
By using (B.10b)), we have that &;(t,, + 1. ,1; u;(+), €;(tr.)) € &. Then, (B.15) gives:
Vi(éi(te. + Toprsui(c) eilte, ) < a2 + Ly, pi(T2) (B.16)

From (5.24)) of the Theorem 1, we get equivalently:

pill) € 2 6 g+ Ly pi(TL) < ani (B.17)
N

By combining and , we get:
Vi(ei(te, + Toprs ui(c), ei(t, ) < @i,
which, from Assumption implies that:
Cilte, + Toonsui(-), ei(t,,,)) € P (B.18)

But since u;(-) is chosen to be local admissible controller from Assumption
according to our choice of terminal set &;, (B.18]) leads to:

i(t, +To5u(-), et ,,)) € &

Thus, statement 2 holds.
Statement 3: By employing Lemma for:

(s3i(sye(te.)), e(t.)) € By,
(57 17,1(8, e(tkz+1 ))? e(tszrl))v

%
%

>

X
Yy
we get that:
ly — x| = [[é(s; u(s; e(tit1)), e(tiy))
—é(s;u(s;e(t;)),e(ti) € Es—y, || < pi(h).

Furthermore, by employing Lemma for s € [tkzﬂ,tkz + T.] and the same x,y as
previously we get that y = & (s; a(s; e5(te. ), e(ti_,,)) € E- , which according

S*tkz_'_l

to Property 1, implies that e;(s; u;(s;ei(ti_,,)),ei(ts_,,)) € Ei. Thus, Statement 3
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holds. Hence, the feasibility at time ¢, implies feasibility at time ¢,__ . Therefore, if
the ROCP - is feasible at time t,_, i.e., it remains feasible for every
te [tk,tk + T]
Convergence Analysis: The second part involves proving convergence of the state
e; to the terminal set &;. In order to prove this, it must be shown that a proper
value function is decreasing along the solution trajectories starting at a sampling
time ¢;. Consider the optimal value function J*(e;(t,,)), as is given in (5.16)), to
be a Lyapunov-like function. Consider also the cost of the feasible control input,
indicated by:
Ji(ei (tkz+1 )) £ Ji(ei (tkz+1 )’ az(? €i (tkz+1 )))’ (Blg)

where ¢, = ;. + h. Define:

iy (8) = ui(s; ei(te. 1)), (B.20a)
e1(s) £ &(s;ur(s), ei(te,,,)),s € [ty te, + T, (B.20b)

where €;(s) stands for the predicted state e; at time s, based on the measurement of
the state e; at time ¢,_, ,, while using the feasible control input u;(s;e(t_,,)) from
(B.11). Let us also define the following terms:

1s(s) 2 i (si es(ts. ), (B.21)

where é;(s) stands for the predicted state e; at time s, based on the measurement of
the state e; at time ¢, , while using the control input 4;(s; e(t,)), s € [tx., tx, +T —h]

from (B.11)). By employing (5.11a]), (5.16) and (B.19)), the difference between the

optimal and feasible cost is given by:

tkz+T

ﬂ@mﬁm—JWM%D=W@ﬁh+Tﬂ+/

tk‘z+1

[Fi(él (), 1 (s))} ds

CViea(te. +T — b)) — /tmTh [Fi(ea(s), ias))] ds

th,

— Vet +T)) + / e [Fu(en(s).m ()] ds

tkz+1

+ /t::::h [Fz‘(é1(s),@1(s))] ds — Vy(és(ts, + T — h))

[ @ @] [ R p)e. @2

tkz+l

Note that, from (B.11)), the following holds:

ui(s;ei(ts, ) = u;(s;ei(ti.)),V s € [tu_,,,tu, +T — hJ. (B.23)
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By combining (B.20a)), (B.21)) and (B.23)), we have that:
ur(s) = d2(s) = ui(s; eit, ) = 47 (s;ei(ti.)),V s € [ty b, +T — ], (B.24)

By applying the last result and the fact that Fj;(e,u) is Lipschitz, the following
holds:

/ o (@), m(s)]ds - | o [Fi(ea(s). aa(o))] ds

23 23

tr, +T—h
= / [Fi(é1(8)7ﬁ1(s)) — Fi(é2(8)7ﬁ2(s))} ds

thogs

th, +T—h
— [ [R@ s alt,) - B, wlselt,))]ds

t

< [T @m0 - R a0 as
< [ R0 - R, mo)as
<L, /t () — eas)] ds. (B.25)

z+1

By employing the fact that Vs € [t,_, ,t., + T — h] the following holds:
€i(s;ui(-), €ilte,,,)) = @ils; i), ei(ti.)), (B.26)

the term ||e1(s) — é2(s)|| can be written as:

=||& (tkz+1 ) ﬂl()? €; (tkz+1 )) + gi(él (3/)7 L%l(s/)a 711( ))dsl
tkz+1
by .
~ et et) — [ ) B, aa()ds
th,
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< Jleilt) —eilt.) — /t t gi(6:(s), Zi(s'), 0 (-))ds’

+| B, () / G E R
eilte,,,) —ei(ts.) — /:z“ %[éi(s;ai(.)’ei(tkz))] ds

o[ O - [ G0

= [Jei(te.,,) = eilti.) = eilte 5 0(), ei(ti.) + @it s 2, eslti.)) ||
+ ||éi(8;ﬁi('),€i(tk2+l)) — i(ti+1,ul'(') ei(ti..,))
—ei(s;ui(-), eiltn.)) + &t s i), eilt.) ||

= ||e;(te. ) — €i(te,) — ei(thJrlaul( ),eilty.)) + eilts,)
= [les(te.,,) — éilte., s @), eilt.)

which, by employing Lemma [5.2] leads to:
l[er(s) = éa(s)ll < pilti.,, —te.) = pi(h).
By combining the last result with (B.25) we get:

J T [Beats) ma(o]ds - / T Bt o] as

thoga thoga

tr, +T—h
<L, / pu(h)ds = (T — 20)pi(W)Ls,.  (B.27)

ty

9

241

By combining the last result with (B.25)), (B.22)) becomes:

J(eilti.,,) = T (ei(te.)) < (T —2h)pi(h) Ly
+ Vi(él(tkz + T)) - Vi(éQ(tkz +T - h))

¥ /ttmT R m]a- [ R, me]e. @)

k,+T—h th,

By integrating inequality (5.21) from ¢, +T — h to t,, +7T and we get the following:

th, +T
/t [?’T‘e/ - gi(e1(s), zi(s), w(s)) + Fi(él(s)’ﬂl(s))} ds =0

k,+T—h
tk, +T
sVi(@(te, +T) Vi@t + T — 1) +/ Fi@(s), i (s))|ds <0,
tp, +T—h
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which by adding and subtracting the term V;(é2(t,, + T — h)) becomes:

th, +T

Vi@ (te, +T) — Vi(ea(te, + T — h)) + /t s {Fi(él(s)7 al(s))} ds

<Vier(te, + T — h)) — Vi(éa(ts, + T — h)).

By employing the property y < |y|,Vy € R, we get:

tkz +T

Vi(er(te, +T) = Vi(éa(te, +T — b)) + / o [EE) mEe)]as

< |Viler(te, + T —h)) = Vi(éa(tu, + T — h))|. (B.29)
By employing Lemma [5.3] we have that:
Vier(te, + T = h)) = Vi(éa(ti, + T — h))| <
Ly l[ex(te, + T = h) = éx(t,. + T = h)]],
which by employing Lemma and , becomes:
Vi(ei(te, + T — h)) = Vi(é2(te. + T — h))[ < Ly, pi(ts
By combining the last result with , we get:
Vi(er(ts. +T) — Vi(éa(ts. + T — h))

+ /t t:TT_h [Fi(él(sml(s))]ds < pi(h)Ly,.

41 tkz) = pi(h’)LVi~

The last inequality along with (B.28]|) leads to:

J(e(te.,,)) — J*(e(tr.)) < (T' = 2h)pi(h) Ly, + pi(h)Ly,
_ /t e [Fi(ea(s), ta(s)) ] ds. (B.30)

By substituting e; = éa(s), u; = t2(s) in (5.12)) we get F;(é2(s), ti2(s)) > my||éa(s)]|?,
or equivalently:

L R R thogs R 9
[ B )]s zm, [ jea)Pas
th, by
thoqy R R R N 2
& — [F(€2(8)7’U42(8))}ds < —mi/ lé2(s)]|*ds.
tr, by

By combining the last result with (B.30), we get:
J ) = Ji(e(ti.)) < (T = 2Rh)pi(h) L, + pi(h) Ly,

Ji(e(tk
tkz+1 R 9
—m, / e (s)]ds (B.31)
thy

z4+1



B.7. Proof of Theorem 107

It is clear that the optimal solution at time ¢, _,, i.e., J*(ei(ts_,,)) will not be worse
than the feasible one at the same time i.e. j(ei(tszrl)). Therefore, (B.31)) implies:

Ji(eilte, ;) = Ji(ei(ti.)) < (T = 2h)pi(h) L, + pi(h) Ly,

tkz+1 R 9
—m; / lea(s)|Pds,
th,

which is equivalent to:

thyp
Ji(ei(te, ) — Ji(ei(te.)) < —mz‘/ 1€5(s 05 (s ei(ti.), e(t)) | *ds

ty

z

which, according to , is in the form:
Jileit. ) — Ji(eit.)) < —a(llel]) + o (llzil]). (B.32)

Thus, the optimal cost J has been proven to be decreasing, and according to
Definition [2.6] and Theorem [2.7] the closed loop system is ISS stable. Therefore, the
closed loop trajectories converges to the closed set &;. O
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