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Abstract

Our aim in this work is to synthesize optimal feeding strategies maximizing over a time period the
biogas production in a continuously filled bioreactor controlled by its dilution rate. Following [6], such
an anaerobic process is described by the so-called AM2 model which is a four-dimensional dynamical
system. Instead of modeling the optimization of the biogas production as an optimal control problem
of Lagrange type, we propose in this paper a slightly different optimal control approach : we study the
minimal time control problem to reach a target point which is chosen in such a way that it maximizes the
biogas production in the AM2 model at steady state. Thanks to the Pontryagin Maximum Principle and
to geometric control theory, we provide an optimal feedback control for the minimal time control problem
when initial conditions are taken on the invariant and attractive manifold of the system. The optimal
synthesis exhibits turnpike and anti-turnpike singular arcs and a cut-locus.

Keywords. Chemostat Model, Optimal Feedback, Geometric Control, Pontryagin Maximum Principle.

1 Introduction

Within the context of renewable energies, anaerobic digestion of waste and wasted water has become an
attractive alternative to carbon fossil, being a well-known and established technology to treat waste in the
methanization of sewage sludge from wastewater treatment plants [16]. Anaerobic digestion is a complex
process that can take place in one bioreactor used for the production of biogas (methane, hydrogen). From
a practical point of view, one main issue is to obtain an efficient management policy for anaerobic digestion
processes in order to maximize the biogas outflow produced over a given period (see e.g. [13]).

A representation of this process is based on the coupling of two main reactions called acidogenesis and
methanization. These two reactions can be described by the so-called AM2 model (see [6]) represented by the
system: )

X1 =m(51)X1 —aDXy,
S1 = —kii(S1)X1 4+ D(S}, — S1),

Xo = f12(S2) X2 — aDXo,
Sy = kap1 (S1) X1 — ksfiz(S2) X + D(SZ, — Sa),

(1.1)

that is based on the chemostat model (see [14, 17, 22]). Here, X1, resp. X5 stands for the concentration of
acidogenic bacteria!, resp. methanogenic bacteria, S;, ¢ = 1,2 are the substrate concentrations, and D is the
dilution rate of the continuously operated bioreactor (i.e., D = Q/V where @ is the input and output flow
rate of water and V is the constant volume of water present in the bioreactor). The coeflicient o € (0, 1]
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models the retention of biomass in the liquid phase, S!,, i = 1,2 are the two input substrate concentrations,
and fi;(+), ¢ = 1,2 are the two growth functions or kinetics for microorganisms X; and Xos.

In such process, the gas outflow produced in the fermentor is proportional to the production of methano-
genesis species Xo. Over a time period [0, T, the production of biogas in such process is then proportional to

the quantity written in integral form :
T
/ fi2(S2(t)) Xa(t) dt. (1.2)
0

Finding an adequate functioning mode for which (1.2) is maximal then amounts to study an optimal control
problem : one aims at finding an adequate feeding strategy maximizing (1.2) among solutions of (1.1) (here,
the system (1.1) is controlled via the input flow rate D(-) that plays the role of the control function).

Optimal control theory is well suited to study such an optimization problem (via Pontryagin’s Principle
or Hamilton-Jacobi equation). However, in the present form, this optimal control problem presents several
difficulties as for instance the curse of dimensionality when solving Hamilton-Jacobi equation associated to the
optimal control problem, or the determination of a time dependent optimal feedback control for this problem.
From a practical point of view, the knowledge of an autonomous feedback control would be more useful in
order to pilot adequately a fermentor. In order to operate optimally such system, we propose an alternative
way based on a two-step optimization procedure and that takes into account the previous remarks :

1. We first suppose the system at steady state, and we maximize the static production of biogas among
equilibria of (1.1) i.e. the quantity fi2(S2) X2 among constant dilution rates. Following [2], this procedure
allows us to obtain steady states of (1.1) maximizing the biogas production.

2. The second step consists in introducing a new optimal control problem governed by (1.1). We aim at
finding an optimal feedback control driving (1.1) in minimal time to the target point defined as the
optimal steady state in the previous problem.

Our aim in this work is to address essentially the second point using the theory of optimal control (the first
point which consists in maximizing (1.2) among steady states of (1.1) was recently addressed in [2]). From
a practical point of view, a reactor cannot be initiated at the optimal point due to uncertainties and to the
initial conditions inside a fermentor. Thus, it is of particular interest to synthesize a feedback control strategy
(in particular for robustness aspects) driving optimally the system to this operating point provided that this
optimal point is known. When the desired target has been reached, the bioreactor can be then operated at
the corresponding equilibrium which allows to have a guaranteed production of biogas over time.

The paper is organized as follows. In Section 2, we recall some properties of the AM2-model that are useful
to transform (1.1) into a two-dimensional affine system with a drift and one input. We also recall a result
of [2] (see Proposition 2.1) which shows that the target point maximizing the biogas production at steady
state necessarily belongs to the collinearity curve of the system. This property appears to be an essential key
point in this study. More precisely, considering a target point on the collinearity curve brings controllability
issues and difficulties to exclude extremal trajectories that could cross this set several times. In Section 3,
we apply the Pontryagin Maximum Principle, and we provide properties of the switching functions that will
allow us to exclude extremal trajectories that are non optimal. We also give geometrical properties of the
collinearity curve and of the singular locus. Finally, Section 4 provides optimality results and an optimal
feedback control for the minimum time control problem to reach any target point chosen on the collinearity
curve. The optimal synthesis is depicted in the context of the study of a fermentor described in [6] using the
numerical values that were obtained experimentally from real measurements (see Appendix in Section 7). For
each initial condition &; of the state space, we compute an optimal control ¢ — u(t,&p) in open loop leading to
the determination of an optimal feedback control u[y] := u(0,&y). The optimal synthesis exhibits a singular
arc that has the property to be time-minimizing (i.e. a turnpike) in a subset of the state space whereas it is
time-maximizing (i.e. an anti-turnpike) in its complementary. In the subset of the state space containing the
anti-turnpike singular locus, optimal strategies can be non-unique, and we compute numerically a cut-locus
using a homotopy method (see e.g. [11]).



2 Statement of the problem

2.1 Preliminaries on the modeling of a fermentor

In this section, we briefly recall the modeling of a two-step fermentor that will be useful to state the optimal
control problem. Following [2], the model (1.1) proposed in [6], can be written as the following equivalent
dynamical system

Ty = pr(s1)rr — uwy,

51 = —pai(s1)my + %(szln —51), 2.1)
Ty = po(s2)r2 — s,

S = p(s1)z1 — pa(s2)ze + 2(s3, — s2),

after several change of variables indicated in Table 2 (see Appendix in Section 7).

This new model (with much less parameters) is still describing the two main coupled reactions (acidogen-
esis and methanization) of anaerobic digestion, inside a fermentor, where, x;, resp. s;, i = 1,2, represent the
biomass concentrations, resp. substrate concentrations (after the change of variables), and w is the dilution
rate of the continuously operated bioreactor. The index 1, resp. 2 is for the acidogenesis reaction, resp. meth-
anization reaction. The constants s}, and s?, are positive and denote the two input substrates concentration
(after the change of variables).

Following [6], the modeling of biological processes leads to the following choice of the growth rate functions.
Both kinetics p1(+) and pa(-) are as follows [14, 17]:

e The growth function pq(-) is of Monod type, that is:

H181

= - 2.2
pa(s1) s (2.2)
where iy > 0 and k£ > 0.
e The growth function ps(-) is of Haldane type, that is:
H2S2

pa(s2) = ————, (2.3)

S92 -+ k' -+ ki/%
where fio > 0, k' > 0, and k” > 0. Note that ps(-) has a unique maximum at the point s;,q. = VK.

Remark 2.1. In the model (1.1), proposed in [6], the growth functions [11(-) and fia(-) are of Monod and
Haldane type respectively. After the change of variable (indicated in Table 2 of the Appendixz in Section 7)
for obtaining (2.1) from (1.1), it is straightforward to check that the new functions ui(-) and us(-) are also
Monod and Haldane (as it is written above). For this reason, in Table 8 (Appendiz in Section 7) we present the
parameters of the Monod and Haldane functions u1(+) and ps(-), considering the values obtained experimentally
in [6] for functions fi1(-) and fi2(-) in (1.1), after the change of variable. This procedure is explained in the
Appendiz (Section 7).

The main feature of an anaerobic fermentor modeled by (2.1) is to transform organic material (the sub-
strates) into biogas (methane). We are interested in studying operation modes of the fermentor for which the
production of biogas over a given time period is maximal. In such process, the quantity of biogas over [0, T]
is proportional to the quantity

/0 o (s2(8)) 2 (8) d. (2.4)

In order to maximize (2.4) with respect to the dilution rate u(-), a first approach is to study this maximization
problem at steady state i.e. supposing that the dilution rate u is constant. This amounts to consider the
optimization problem

mas i (55)75. (25)

UE[0, Umaz]

where (ZY, 5, 7Y, 55) is a steady state of (2.1) parametrized by the constant dilution rate u. Here, upq, > 0 1is
the maximum value for the dilution rate (it depends on the characteristics of the fermentor). Since this static
optimization problem problem was recently studied in [2], we shall only recall one optimality result that will
be useful to state the optimal control problem.



2 ). If the parameters s}, and s?, satisfy the inequality
Sin 2 117 (H2(570)) (2.6)

then (2.5) admits an unique optimal solution (T1,31,T2,52) (steady state of (2.1)) such that T > 0 and
To > 0.

Proposition 2.1. Let 52, := min(s,az, $

Therefore, if (2.6) holds true, the point that maximizes the static biogas production (problem (2.5)) is
such that both species z;, i = 1,2 coexist at steady state?. Moreover, this solution can be written
1 _ & 1 2 _ s _ =&
Sin — S Sin T Sin, — 51— 8
(f1,§17f2,§2): < in 1’51’ in in 1 2’§2> ,

« (0%

and it is locally asymptotically stable (see [5, 2]). Hereafter we denote by @ the corresponding optimal value
of the dilution rate.

Remark 2.2. The complete discussion of the optimization problem (2.5) can be found in [2]. From a practical
point of view, experimental values in [6] (see Table 3) indicate that (2.6) holds true implying that both species
x;, 1 = 1,2 are present at the optimal equilibrium (see also [18, 19, 20]). However, recent results in [2] show
that other equilibria (such as when the first species x1 is washed-out) could be obtained, but we will restrict
our attention in this paper to the case where (2.6) holds true which seems to be the case mostly encountered
in practice, when s2, is not too high.

In the rest of the paper, we consider that the fermentor is operated as in [6] which provides an optimum
of problem (2.5) with co-existence of both species. Hence, the optimal solution of (2.5) is supposed to satisfy:

z1 >0 and Iy > 0.

2.2 Statement of the optimal control problem

Before stating the optimal control problem, we recall the following standard attractivity property for system
(2.1). When a = 1, the set

V= {(1'1,51,1‘2,82) € R+ X [07sz1n] X R+ X [0732271} T+ s = 51171 and s1 +x2 + 52 = Szln + S?n},

is an invariant and attractive manifold for (2.1). Therefore, trajectories of (2.1) converge asymptotically to
this set. In the rest of the paper, we suppose® that

a=1,
and we only consider initial conditions in the set V. Hence, one has:
T1 = Sipn —S1 and x99 = szln + sfn — 81 — S9,
thus system (2.1) can be gathered into a two-dimensional affine system as follows:

{ $10 = (—p(s1) +u)(si, — 1),

(2.7)
9 = (—pa(se) +u)(s7, — s2) + (pa(s1) — pa(s2))(si, — 51),

where wu(+) is the control variable which plays the role of the dilution rate. The admissible control set U is
then defined as
U = {u:[0,+00) = [0, Umaz) ; u(-) meas.}.

Initial conditions for (2.7) will be taken within the open bounded domain D defined by:

D:={s=(s1,82) € (O,S%n) X R 5 89 < slln + sfn —s1},

2Usually, such an equilibrium maximizing the production of biogas at steady state is called nominal operating point (18, 19, 20].

3When a < 1, one can show that the set V is attractive provided that the constant dilution rate is large enough implying the
wash-out of the bacteria. In general, the attractivity property no longer holds when a < 1 so that the reduction of (2.1) into
(2.7) is not possible, and the problem is more delicate in this case. A thorough study of the control of the chemostat system (z.e.
the restriction of (2.1) to (z1,s1)) including a retention of biomass parameter can be found in [3].



that is invariant by (2.7). In order to introduce properly the target point, it is convenient to write (2.7) as a
two dimensional affine system with one input and a drift:

5 = £(s) + ug(s), (2.8)

where s = (s1,52) and f, g : R? — R? are the two vector fields defined by

—p1(s1) (85, — 51) Sin = 1
f(s) = 5 . and g(s) = ) i
—pi2(s2)(s3, — s2) + (1(s1) — pa(s2)) (85, — s1) Sin — 52
The collinearity curve Ay is then defined as the set of points of D where f and g are collinear i.e.
Ao = {s €D det(f(s), g(s)) = 0}. (2.9)

This set is essential in particular for studying controllability issues of (2.7). A straightforward computation
gives
det(f(s), () = (sin — 51)(55, + 57 — 51— 52) (p2(52) — pua(s1)),

and since initial conditions are in D, one has s; < s}, and s}, + s?, — s; — s2 > 0. Therefore, Ay can be
equivalently written:

Ag:={s=(s1,82) €D; pui(s1) = pa(s2)}. (2.10)

As both functions p;(-) and ug(+) are continuous and strictly increasing in a neighborhood of zero, one can
check that Ag is non-empty (the curve Aq is depicted on Fig. 1).

In this paper, our aim is to consider the problem of steering (2.7) in minimal time to the target point
maximizing the biogas production at steady state. As we supposed that (s}, s?,) satisfies the assumptions
of Proposition 2.1, one has that the unique optimal solution (Zi,31,Z2,32) (steady state of (2.1)) of the
optimization problem (2.5) is such that Z; > 0 and Zs > 0. Therefore, the optimal steady state (51, 52) of

(2.7), that is our target, satisfies:
p1(81) = p2(82),

since one should have (;(5;) = @. This implies that
S = (§1,§2) € Ao. (211)

Hence, the target point 5 belongs to the collinearity set Ag. The minimum time control problem can be then
stated as follows : given § € Ag, we consider the optimal problem:

v(s) = irelzf;[Tu st. 8(Ty,0,5% u(-)) =3, (2.12)

where s(-,0, 5% u(-)) is the unique solution of (2.7) associated to the control u and starting from a given initial
condition s¥ := (s9,59) € D at time 0. Here, s € D + v(s?) € [0, +00] is the value function, and our aim is
to obtain an optimal control for (2.12) in feedback form. At this step, it is worth to mention that we propose
to solve (2.12) for any given value of the target point § € Ay (not only the optimal steady state point). In
fact, due to uncertainties that can affect the real process, the real value of § may not be known exactly, and
thus it is important to find an optimal synthesis of the problem for any given value of § € Ag.

Note that if the target point can be reached from a given initial condition s° € D, then the existence of an

optimal control for (2.12) is standard using Filippov’s Theorem (see e.g. [12]).

3 Optimality conditions and geometric properties of the system

3.1 Pontryagin Maximum Principle

In this section, we apply the Pontryagin Maximum Principle (PMP) on (2.12) in order to derive necessary
optimality conditions on an optimal control u. To this end, let H : R2 x R? x R x R be the Hamiltonian
associated to (2.12):

H = H(s,\ Ao, u) :=A- f(s)+uX-g(s) + Ao, (3.1)



where a - b denotes the scalar product in R?, that is:
H = —Xipu1(s1)(si, — 1) + Xa[—pa(s2)(s7, — s2) + (1(s1) — pa(s2)) (s}, — s1)]
+ A1 (si, — 51) + Aa(s7, — s2)] + Ao

Now, let s° be a given initial condition in D and u € U be an optimal control of (2.12) steering (2.7) in time T,
from s° to 5. Hereafter, we shall denote by s(-) the corresponding solution of (2.7) (in place of s(-, 0, s, u(+))).
Then, according to the Pontryagin Maximum Principle, the following conditions hold true:

e There exists \g < 0 and an absolutely continuous function A : [0,T,] — R2 called adjoint vector satisfying
the adjoint equation A = — % (s(t), (), Ao, u(t)) for a.e. t € [0,T,], that is:

{ M= Ml (s1)(sh, = s1) = pa(s) +u] = Aelpy (s1)(sh, — s1) = pa(s1) + pz(s2)], (32)
Ao = N[t (s2)(53, — s2) — pals2) +u+ ph(s)(sh, — 51)]-
e The vector (A1(+), A2(+), Ag) is non-zero.
e We have the maximization condition : for a.e. t € [0,T,],
u(t) € arg max  H(s(t), A(t), Ao, w). (3.3)

we [07umam]

We call extremal trajectory a quadruple (s(-), A(+), Ao, u(+)) satisfying (2.7)-(3.2)-(3.3). When Ay = 0, we say
that the extremal is abnormal whereas if Ay < 0, then we say that the extremal is normal. In the latter, we can
assume that \g = —1 and therefore, by homogeneity, we write (s(-), A(-),u(:)) in place of (s(-), A(+), Ao, u(+)).
Observe that the Hamiltonian is conserved along any extremal trajectory. In addition, one has H = 0 along
any extremal trajectory since the terminal time is free.

It is convenient to introduce the switching function ¢(t) :== A(t) - g(s(t)) (the term multiplying the control
w in the Hamiltoninan H defined in (3.1)) that provides the control law. From (3.3), one deduces that:

)>0 = u(t):umama

p(t) <0 = w(t)=0,
)=0 = ult) € [0, tmaz)-
)

We call switching time any time t. € (0,T,) such that the optimal control u(-) is non-constant in any neigh-
borhood of t., which implies ¢(t.) = 0. We then say that the corresponding trajectory has a switching point.
A singular arc is a time interval [t1, ] C [0,7Ty,] where the switching function satisfies ¢(¢) = 0 for any time
t € [t1,t2]. In order to study properties of singular arcs, we introduce the singular locus Ag, defined as :

Aga = {s = (s1,52) € D;det(g(s),[f g](s)) =0},

where [f, g](s) denotes the Lie bracket? associated to the vector fields f and g. Following for instance [10], it
is well-known that any singular arc is such that the associated trajectory belongs to the singular locus Aga.
Since one has

det(g(s), [£, 91(s)) = (sin — 51)(8i + 87 — 51 — s2) [ (52) (53, — 52) — i (51) (81, — 51)],
we deduce that Ag4 can be expressed as
Asa = {s= (s1,52) € D3 py(s2)(s7, — s2) — pi(s1)(55, — 51) =0 }. (3.4)
Next, the function 6 : D\Ay — R defined by

9(8) — /14/1(81)(811" — 81) — :u/2(82)(812n — 52) _ det(g(s)7 [fa %](8)) (35)

pii(s1) — pa(s2) det(f(s),9(s))

will be crucial to exclude non-optimal extremal trajectories.

4The Lie bracket of two smooth vector fields f,g : R? — R? is the vector field [f,g] : R? — R? defined by [f,g](s) =
Dg(s)f(s) = Df(s)g(s), s € R%.



Proposition 3.1. Let (s(-), A(+),u(+)) be a normal extremal trajectory defined over [0, T,] with T,, > 0. Then,
there exists a function v : (D\Ao) x (0,T,) — R such that:
(i) For any time t € (0,Ty,) such that s(t) ¢ Ao one has:

(t) = 7(s(t), )o(t) — 6(s(t)). (3.6)

(i) If the trajectory has a switching point at a time t. such that 6(s(t.)) > 0, resp. 0(s(t.)) < 0, then it is a
switching time from u = Umqaz to u =0, resp. fromu =0 to U = Upmqz-

Proof. When s € D\Ay, one has span{f(s), g(s)} = R?, therefore there exists a(s) € R and 3(s) € R such
that

[£:91(s) = a(s)f(s) + B(s)g(s)-

—W = —0(s), where function () is defined in (3.5).

Now, let us consider a normal trajectory (s(-), A(-),u(:)). If we differentiate ¢ with respect to ¢, we find that:

() = A1) - [, g)(s5(1)) = als(D)A(D) - f(s(8)) + B(s(1))b(t) = als(t)) + d(t)(B(s(t)) — als(t))ult)),

supposing that s(t) ¢ Ag (the last equality above follows using that H = A(¢) - f(s(¢)) + u(t)o(t) — 1 = 0 for
t € [0,Ty]). Thus, if we set v(s,t) := B(s) — a(s)u(t) for (s,t) € (D\Ag) x (0,Ty), we find (3.6) which proves
(i). To prove (ii), suppose that t. is a switching time such that 6(s(t.)) > 0. We then deduce from (3.6) that

¢(tc) < 0 implying that ¢. is a switching time from « = U4 to u = 0. The proof is similar if 6(s(¢.)) < 0. O

From this equality, we deduce that «(s)

Next, let us introduce the two subsets of D, Aoi, defined by:
Af ={s€D; det(f(s),g(s)) >0} and Ay :={s€D; det(f(s),g(s)) <0}
The next Lemma is straightforward from the adjoint equation (3.2).

Lemma 3.1. For any extremal trajectory, the corresponding adjoint vector A\(-) = (A1(+), A2(+)) is such that
Ao =0 or Ao is always of constant sign.

The next proposition allows us to exclude extremal trajectories crossing the set Ay and with at least one
switching point in each component AS’ and A .

Proposition 3.2. A normal extremal trajectory (s(-), A\(+),u(+)) cannot have two switching points t1 < to such
that s(t1) € AT and s(t2) € AT.
Proof. From Lemma 3.1, either A = 0 or A\ is always non-zero. Suppose that Ao = 0. Then, A\; cannot
vanish. Otherwise, there would exist a time ¢ such that A;(¢) = A2(t) = 0. By Cauchy-Lipschitz’s Theorem,
we would then also have \; = 0. Since H = 0, we deduce that \g = 0 which contradicts the PMP. Hence, \;
is always non-zero implying that ¢ = A\;(s}, — s1) is of constant sign, which is also a contradiction because
(s(+), A(*),u(-)) has a switching point. We deduce that Ay(-) is always non-zero.

Without any loss of generality, we suppose that the two switching times occur in A at time ¢; and in Ay
at time to > t1. Using that ¢(¢;) =0 and H = 0, one obtains:

Xo(tr)(si, + 55, — s1(t1) — s2(t1) (a (s(t1)) — pa(s(tr))) = 1,
and
Xo(ta)(si, + 57, — s1(t2) — sa(t2)) (1 (s(t2)) — pa(s(t2))) = 1.
Now, Mg is of constant sign (positive for instance) and s}, + s2, — s1(t;) — s2(t;) > 0 for i = 1,2 whereas

w1 (s(t1)) — pa(s(t1)) > 0 and pq(s(t2)) — pa(s(tz)) < 0, thus we have a contradiction. This ends the proof. [

Remark 3.1. The above result give us some information related switching points of a normal extremal trajec-
tories (s(+), A(+),u(-)). Recall that if (s(-), A(*),u(-)) is an abnormal extremal trajectory, one can have switching
points on the curve Ag only (see e.g. [10]).

It follows that any normal extremal trajectory can have switching points either in A0+ or in Ay (but not
both in the two components). By the previous proposition, we also obtain that given a normal extremal
trajectory (s(-), A(+),u(-)), then:

o If \y(t) = 0 for any time ¢ € [0,T,], then the control is constant over [0,7,] (equal to 0 or Umqz)-
o If \y(¢) > 0 for any time ¢ € [0, T,,], then switching points in D necessarily occur in Aj.
(t)

e If \y(t) < 0 for any time ¢ € [0,T,], then switching points in D necessarily occur in Af.



3.2 Geometric properties of the system

Before going further into the determination of optimal controls, we provide a more detailed insight into the
geometrical characteristics of system (2.7).

3.2.1 Collinearity set

First, we give some geometrical properties of the collinearity curve Ag. In the rest of the paper, we suppose
that

B > /’LQ(Smaw)a (37)
where [i; is the maximal (asymptotic) value of function p;(-) defined in (2.2), that is, u1(s1) < iy for all s; > 0,
and S;qz s the point where function us(-), defined in (2.3), attains its maximum, that is Syqe. = VE'E”. In
view of the numerical values of parameters in the definitions of u1(-) and us(+) (see Table 3), one can check

that condition (3.7) holds true. This property allows to give an analytical description of set Ay defined in
(2.9) and (2.10). Indeed, one has

(s1,82) € Ao == puls1) = pa(s2) <= s1=00(s2) := (1)~ (na(s2)),
where g is the real-valued function defined over R by:

5o(sg) = —1k2l52)
fir — p2(s2)
Thanks to (3.7), one has fi; > pa(s2) for any so > 0, thus the previous expression of dy is well defined. By
differentiating &y with respect to sa one obtains d§((s2) = %7
and decreasing over [$pqz, +00). In our case, that is, considering the experimental values obtained in [6] (see
Table 3), one has 52, = Syaz, thus (2.6) implies that p1(s},) > p12(Smax). As a consequence, one has

therefore dy is increasing over [0, $;maz]

So(s2) € [0,5},,],

for any sy € Ry because u1(sl,) > p2(Smaz) > p2(s2). The graph of Ag is depicted on Fig. 1. As a
consequence, we obtain that A§ are such that:

Ag ={s=(s1,82) €D; s1 < p(s2)} and Ay ={s=(s1,82) €D ; s1> dp(s2)}.

The following property is straightforward and it is essential to analyze the behavior of extremal trajectories
(see Fig. 1).

Property 3.1. One has

(81, 82) S Aar,

det(f(s), f(s) +9(s)) >0 <= pi(s1) < pa(s2)
f <~ (Sl,Sz)EAa.

det(f(s),

3.2.2 Singular locus

As for Ay, we provide an analytic description of the singular locus Ag, defined in (3.4). First, we define two
functions s; — v;(s;) (i = 1,2) by

vi(si) = pi(si)(shy —s)  i=1,2.
From (3.4) notice that
(s1,82) € Aga < v1(s1) =1a2(s2) and (s1,s$2) € D.

On the other hand, from the definitions of p;(-) and ps(+) in (2.2) and (2.3) respectively, it is straightforward to
check that v} (s1) > 0 for all s; > 0 and v4(s3) > 0 for all s5 € [0, 52,), where 52, := min(s,naz,s2,). Therefore,
functions v;(+) are increasing in the corresponding intervals. In the following, we will assume that the equation
v1(81) = v2(s2) does not admit a solution (s, s2) € D such that s3 € (Symaz, Siy, + S5, — 51). Assuming that the
equation v1(s1) = v2(s2) does not admit a solution (s1,s2) € D such that s3 € (Spmaz, S5, + 52, — 51), allows

to conclude that the singular locus Ag4 is composed by only one connected component in D.



Upper boundary of D : s1 + s2 = s, + 52,

Colinearity set Ag

Invariant domain D

det(f(s), f(s) +9(s)) <0
f(s) +9(s)

Substrate s

f(s) +g(s)

f(s)

51 = Sip,

Substrate s;

Figure 1: Plot of Ag ; the curve A partitions D into the two subsets AZ. In A, resp. Ay, one has
det(f(s), f(s) + g(s)) > 0, resp. det(f(s), f(s) + g(s)) <O0.

Property 3.2. A sufficient condition ensuring that Aga is simply connected is to have
ph (sh,) + ph(sh) > 0, (3.8)
where s} := min(sl, + 2, s**) and s** is the unique point where pl(-) vanishes.

Proof. Indeed, (3.8) implies that
11 (s1) + pa(s2) > 0,
for all s; € (0,s),) and s3 € (Smax, 51, + 55, — 51) since b is decreasing over [sqz, $**] and increasing over
[s**, +00). Now, take (s1,s2) € D and suppose that v1(s1) = va(s2). If s2 < s7,, then one must have zi/(s2) > 0
and thus sa < S0z Now, suppose that sy > s2 . As v1(s1) = va(s2), we necessarily have u/(sg) < 0. It
follows that
1 (51) (83, — 51) = pa(s2) (s, — s2) < —pn(s2) (57, — 51),

using that s2, — sy > —(sl — s1). We thus obtain a contradiction Therefore, the equation vy (s1) = va(s2)
cannot have a solution (s1, s2) such that s3 € (Smaz, szln + an — 51) as was to be proved. O

In our case, that is, considering the experimental values obtained in [6] (see Table 3), we have s} = s** ~

34.0275, and g} (s2) + ph(sh) ~ 0.0264. Moreover, if (s1,52) € Aga, then sy < $ymaz. Now, from (3.4), we
obtain

(51,80) € Aga <= (s1,50) €D and 51 =0dga(s2) := (v1) ' (ra(s2)), (3.9)
where (v1)~! is well defined because v (-) is increasing in [0, +00) and va(s2) > 0 for all s3 € (0, Syax). A
direct computation gives

sl i
—fin — 2va(s2) + \/ﬂf + dfirva(sa2) + 4755 1o (s2)
dsa(s2) =k .
21/2 (82)
The graph of Aga is depicted on Fig. 3. Using the numerical values indicated on Table 3 (Section 7), one
can check that the singular locus passes through the points (s}, smaz) = (si,, VK'E”) ~ (10,17.63) and
(0,654(0)) =~ (0,3.15) whereas the graph of Ay passes through (0,0) and intersects the upper boundary of D.
It is then to expect that the intersection of Ay and Ag4 will be non-empty.

It appears that the non-vacuity of Ag N Aga is crucial in the forthcoming study (see e.g. [4]). For this

reason, we introduce the following definition.




Definition 3.1. We say that a point s* € D is a steady state singular point if s* € Ag N Aga and g(s*) # 0,
where g(+) is the drift function in (2.8).

In our setting, we have that g(-) is non-zero in D. Moreover, with the experimental values obtained in [6]
(see Table 3 in Section 7), we can check numerically that there exists exactly one steady state singular point:

s* := (5.08,8.73),

located at the intersection of Ag and Agy4. In the sequel, we shall therefore suppose that the intersection of
Ap and Agy in D is reduced to exactly one point. Recall from [4] the two following properties (see also [10]):

e Any steady state singular point is an equilibrium of (2.7) restricted to the set Aga.

e The dynamics (2.7) is collinear to the tangent vector to the graph of Ay at some point s € Ag if and
only if s is a steady state singular point (see Fig. 3).

We continue the study of the singular locus, computing the singular control t — u4(t) that is defined for each
time ¢ as the control u for which the corresponding trajectory s(t) is such that s(t) € Aga. It is obtained by
differentiating ¢ twice with respect to the time . We thus obtain

(t) = a(s(t)) +us(£)b(s(1)),

where s — a(s) and s — b(s) are defined respectively by:

a(s) :=[pua(s2)(sh, + 57, — 51— 52) — pa(s1) (54, — 51)][15 (52) (53, — 52) — iy (s2)]
— pa(s1)(si, — 1) [ (51) (s}, — s1) —pi(s1)], s€D
and
b(s) := pf (s1)(sin, — 51)° — piiy (s2) (57, — s2)*, s € D. (3.10)

Hence, we deduce that along a singular trajectory ¢ — s(t), one has:

a(s(t))
b(s(t))”

The plot of the singular control us is depicted on Fig. 4. In (3.11), the control us can be expressed as a
function of the variable sy (i.e. in feedback form) using that along the singular arc one has s1 = dga(s2).
With a slight abuse of notation, we denote by sy — us(s2) the singular control defined by (3.11) where s; has
been replaced by dg4(s2). Hence, we find that

ug(t) := —

(3.11)

_a(éSA(SQ),SQ)
b(5SA(Sg), 82) ’

In the sequel, we shall suppose that w4, is large enough to ensure the admissibility of the singular arc,
that is, we assume that ., satisfies:

ug(s2) = s2 € [0, Smaz]- (3.12)

Vsy € [Oa ngz]a US(SZ) S [Oaumaac]~ (313)

Remark 3.2. In the case where us(-) takes larger values than tmq., then a saturation phenomenon may occur
leading to the existence of an additional switching curve emanating from the singular locus. For simplicity, we
assumed in this study that this case does mot happen by choosing a sufficiently large value for the mazximum
dilution rate (this is always possible from a practical point of view).

In the following lemma, we prove that the unique steady state singular point is is attractive for the dynamics
(2.7) restricted to the singular locus Ag4.

Lemma 3.2. Suppose that Ag N Aga = {s*}, that Aga is composed only by one connected component in
D, and that there exists (s1,82) € Aga such that s1 | 0. Then the point s* = (s}, s5) is attractive for the
dynamics (2.7) restricted to the singular locus Aga.

10



Proof. We will study the sign of $; , that is, the derivative of s1(-) restricted to the singular locus Ag4.
y g laga

From the expression of the singular control u, in (3.11), notice that us(s2) — pa(Smaz) < pa(sl,) (see (2.6))
when Aga 3 (s1,82) — (s}, Smaz). Therefore, $; < 0 when Aga > (s1,52) = (51, Smaz) (see the dynamics
(2.7)). On the other hand, $; > 0 when (s1,$2) € Aga is such that s; | 0. We can conclude that $; > 0 if
s1 < st and $1 < 0if 81 > s7, proving thus that s* = (s}, s3) is attractive for the dynamics (2.7) restricted to
the singular locus Aga. O

We can check numerically the result given by the previous lemma, observing that the steady state singular
point s* = (s7, s3) is attractive for the dynamics (2.7) restricted to the singular locus Agy as shows Fig. 2.

1.09

0.8

0.6 4
dsl/dt

0.4 4

0.29

-0.2-

Figure 2: Plot of $; along the singular arc (as a function of sy since Ag4 was parametrized as a function of
s2, see (3.9)). The point s* is attractive for (2.7) restricted to Ag4 since one has $; > 0 for s1 < s7, $1 <0
for s; > s7, and $; = 0 for s1 = s7.

Similarly as for Ay, and under the assumption that the set Ag4 is composed only by one connected curve
in D, we have that Ag4 partitions D into two connected subsets A§ 4 (see Fig. 3) defined respectively by:

{AgA = {s €D; det(g(s),[f,g](s)) >0} = {s = (s1,52) €D ; s1 > dsa(s2)},
Agy :={s €D; det(g(s),[f,g](s)) <0} = {s = (s1,52) €D ; 51 < dsa(s2)}-

We can then depict the sign of the function 0(s) = % (defined in (3.5)) in each component
AE N AL, see Fig. 3.
Let us finally analyze the local optimality of singular arcs by utilizing the generalized Legendre-Clebsch

necessary optimality condition [21]. The notation H, will stand for the derivative of H with respect to w.
Recall that if a singular arc is optimal over a time interval [t1,¢2], then one must have

idzHu
ou dt2 — 7

along the corresponding singular trajectory (see e.g. [10, 21]). Following [21], one has:

6% ddg" (t) = (A1), [g. [£. gl (s(1))) .

where for convenience we wrote H, () in place of H,(s(t), A(t),u(t)). Along a singular trajectory, it can be
also verified (see [4]) that the adjoint vector is expressed by

AT
Qet( (), 9(s(0)

At) :
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Upper boundary of D : s1 + s2 = s, + 52,

Colinearity set Ag 1 .2
(‘Si'/u Sin

U = Umax

Substrate s

1
(Sin»> Smaz)
Aga
U = Umax A+
< SA
Singular locus Aga

0 <0
(811n7 0)

Substrate s

Figure 3: Plot of Ay, Afﬁ Asga, A%A, and of the steady state singular point s* € AgNAga (that is attractive
for (2.7) restricted to Aga). The sign of s — 6(s) depends on the position of s € Aoi ﬂAgSA. We also indicated
in the figure the direction of the dynamics (2.7) with © = U4, or u = 0 on the curve Ag.

where s(-) is the corresponding singular trajectory and for a = (a1,as) € R?, at := (az, —a;). A direct
computation of [g, [f, g]] then gives:

wi (51)(sh — 51)% = ph(s1)(sin — 51)°
[9.1f,90(s) = | —p (s1)(sdy — 51)% + p (s2) (5, + 530 — 51 — 52) (57, — $2)° + pi(s1) (s}, — 51)°
7#’2(82)(8?71 - 82)(8’}71 + s?n — 81— 52)

Therefore, we find that along a singular trajectory one has (we removed the time variable below to shorten
the notation):

Ol [£.g)(5)) = L= i 28 ) s 50 o) (5, 52

The sign of a% d;g“ then only depends on the position of the singular arc with respect to Ag (i.e. on the sign
of det(f(s),g(s))) and on the sign of the mapping s — b(s) (defined in (3.10)) computed along the singular
locus i.e. with s; = dsa(s2). Using the numerical datas indicated in Table 3, we can check that s — b(s) is

positive along the singular locus (see Fig. 4).
Let us now recall the standard definitions of turnpike and anti-turnpike singular arcs for planar affine

systems (see [10, 21]).
Definition 3.2. If a singular arc is locally optimal, then it is called turnpike. When it is not locally optimal,

then it is called an anti-turnpike.

In the case where a singular arc is a turnpike, we say equivalently that it is time minimizing (see [10])
whereas for an anti-turnpike, we say that it is time-mazimizing. Since the quantity det(f(s), g(s)) changes its
sign on the curve Ay, we obtain the following property for the singular locus.

Proposition 3.3. The singular locus is time minimizing in Aar and it is time maximizing in A .
Proof. Consider a singular arc over [t1,t]. Since b(-) is non-negative on the singular locus, we find that the

. 2
quantity %% can be expressed as:

EdQH“ _ (szln — Sl(t))(szln + Szzn — 51(t> — Sz(t)) 5
TRCEL det((s(0), o((0) Vet tel el
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b(s) 301 singular control 3 4
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s2 s2

Figure 4: Picture left : Plot of the mapping b(-) along the singular locus Aga as a function of sg. Picture
right: plot of the singular control as a function of ss.

Hence, this quantity computed on the singular locus is positive in Ag and negative in Ay, which concludes
the proof. O

Remark 3.3. These properties of singular arcs can be also retrieved using the clock form argument. Recall
from [15] that given two trajectories v1 and -2, not intersecting Ao, and steering a point z° € D to a point
zY € D in time t; and ty respectively, one has

nn=ff dztet <}>(> .

where § is the domain enclosed by 1 Uy oriented counter-clockise (the domain Q is with a non-empty interior
since y1 # y2). Thanks to the expression of t; — to and to the sign of det(g(s), [f, g](s)) in AL, we retrieve
that any singular arc contained in Ag 4» Tesp. in A, is a turnpike, resp. an anti-turnpike as in Proposition
3.3.

3.2.3 Extended target set

Since the target point § belongs to the curve Ag which contains exactly one steady state singular point, the
target § can be reached by only two trajectories of (2.7) for the control u = 0 or 4 = Umqz.

It is convenient to introduce an extended target set that is constructed from the target point § as follows.
First, let us define the semi-orbit Cy by

Co = {5°(t,5) ; t € Ry},

where §%(-,5) is the unique solution of (2.7) backward in time with u = 0 starting from the target point 5
at time 0. From (2.7), one can show that §; satisfies the following property (the proof is postponed into the
Appendix in Section 7).

Property 3.3. The semi-orbit Cy satisfies

2 =0 <
. 0/p = 1.2 . Sin — 55(t,5)
dm 5°(¢,5) = (sin, sin) and - lim SN O (3.14)
Note that
Con(Ay NAL,) =0, (3.15)

since any trajectory starting from A; 4 with u = 0 cannot intersect the curve Ay (see also Fig. 3). Similarly,
we consider the semi-orbit C; (restricted to the set D) defined by:

C1 = {8'(t,5) = (51(t,5),53(t,8)) € D; t e R}, (3.16)
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where 5!(-, 5) is the unique solution of (2.7) backward in time with 1 = 1,4, starting from the target point s
at time 0.

Definition 3.3. We call extended target set T the subset of D defined by:
T :=CoUGC. (3.17)

Depending on the position of 5 on the curve Ay, the curve C; can exit the domain D through the axis
{s2 = 0} (see Fig. 7 and 9) or {s; = 0} (see Fig. 10). Moreover, T N Ay consists of two points § and 5’ (see
Fig. 7 and 9) except when 5 = s* (in the latter, 7 N Aq consists of only one point, see Fig. 8).

If C; exits the domain D through the axis {s; = 0}, then we set s¢ := 0 and s§ := 83(t.,5) where ¢, is
the first exit time of §!(-, 5) of D. Otherwise let s§ € (0, s},) be the value of 51 (-, 5) at the unique intersection
point between C; and the axis {s2 = 0}. The point (s, 0) corresponds to the exit point of C; of the set D,
and in this case we set s§ := 0. Since the dynamics for s; is strictly monotone along Cy and Ci, the curve T

can be written as the graph of a continuous function
51+ 89 1= £(s1), 81 € [s5,5],]

with £(s§) = s§ and &(s},) = s2,. It follows that the set 7 partitions D into two connected subsets A and B
defined by:

A:={s=(s1,82) €ED; s9>&(s1)} and B:={s=(s1,82) €D ; s3 < &(s1)}. (3.18)

This partition of D (roughly speaking above and below T') will be useful to state the optimal synthesis in the
next section.

3.2.4 Numerical computation of the target point

We conclude this section by a numerical computation of the target point § = (51, 52) maximizing the static
biogas production using the numerical values in [6]. Following Proposition 2.1, the target point (71, 31, Z2, 52)
that maximizes the quantity us(s2)z2 among steady states of (2.1) is such that Z; > 0 and Zy > 0. Such
equilibrium point satisfies

,U1(§1) = /1,2(52) =u and Iy= Sgn + an — 51 — So.
Note that the equation ps(s2) = u admits at most two solutions and §; denotes the smallest one. As a
consequence, the target point is obtained by maximizing the function (with respect to constant values of u)

u— p(u) = u(szln + an - ul_l(u) - u;l(u))v u € [OvlLQ(Smam)]?

where for a given u > 0, u; *(u) is the smallest solution of the equation pz(52) = u. The graph of p is depicted
on Fig. 5 and we find numerically that
5 = (4.59,6.75). (3.19)

Finally, figure 6 summarizes the main geometrical features of the system (collinearity curve, singular arc,
and extended target) in the case where the target point is given by (3.19).

4 Optimal synthesis

In this part, we provide an optimal feedback control for (2.12) in the domain D by decomposing this set
into the three subsets A, B (defined by (3.18)), and T (defined by (3.17)). Due to the different behavior of
singular arcs in the sets Ay and A7 (see Proposition 3.3), the optimal synthesis will be slightly different in
both sets A and B. As a byproduct of this study, we will obtain the controllability of the target depending
on its position on Ag. We shall see that except if 5 = s*, the set of initial conditions s° € D for which there
exists an admissible control steering (2.7) from s° to 5 is D.
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p(u) 104

Figure 5: Plot of the function u +— p(u). The maximum is achieved for u = 0.47.

4.1 Optimal synthesis on the extended target 7

We start by stating the following useful property on the behavior of trajectories of (2.7) with the constant
control 4 = Upq, (it is in line with Property 3.3).

Property 4.1. Given s° € D, let s(-) be the unique solution of (2.7) with the control u = Upmas. Then one
has )
Sin T 52 (t)
ins 2in

. (12 i
t£+moos(t)_(s Sin) and t~13+m00 st —si1(t)

=—1. (4.1)
For brevity, the proof has been postponed into the Appendix. We now prove that for any initial condition
belonging to the extended target set T, it is optimal to stay on this set.

Proposition 4.1. If s° is an initial condition in Cy, resp. Cy, then the optimal control is u = 0, resp.
U = Umaz UNLIl reaching s.

Proof. We consider an initial condition s° # 5 on the curve Cy and we suppose by contradiction that it has
a switching point from u = 0 to ¥ = Uma. at a time t. before reaching {5}. Note that by construction of
the extended target set, then s(t.) ¢ Ay N AL, (recall (3.15)). We now consider the three following cases
depending on the location of s(t.) on the curve Cy.

First case. We assume that s(t.) € Ay NAg, or s(t.) € AfNAE,. Then, we have ¢(t.) > 0 which contradicts
that ¢(t.) = —6(s(t.)) < 0 (recall Proposition 3.1 (ii)). Hence, this case is not possible.

Second case. Suppose that s(t.) € Af N Ag 4. Then, the trajectory cannot switch from u = umaz to u =0
in Af N Ag, at some time ¢ > ¢, (recall Proposition 3.1 (ii)). Thus, it necessarily exits the set A entering
into Ag N Ag, (indeed, trajectories with u = Upae cross Ag in Ag, only). The trajectory necessarily has
another switching point t/, > t. from u = Umq, to u = 0 (otherwise it does not reach the target). We conclude
that it would have two switching points in Aa' and Ay which contradicts Lemma 3.2. Hence, this case is not
possible.

Third case. Finally, we suppose that it has a switching point at a time ¢, from u = 0 to the singular locus (if this
case is possible depending on the position of § with respect to s*). Then, one necessarily has s(t.) € A(J{ NAg4.
Moreover, the corresponding singular trajectory must have a second switching point (otherwise it converges
asymptotically to s* and it does not reach the target). Hence, the trajectory necessarily switches either to
u =0 0r t0 4 = Umqs in the set B. Again from Proposition 3.1 (ii), we deduce that the trajectory necessarily
enters into the set Ay either with u =0 or u = Upqz. In both cases, the trajectory does not reach the target
if it does not contain a switching point in Ay . Hence, we have a contradiction as it would have two switching
points in Al and Ay . Thus, this case is not possible.

To conclude, we have proved that for any initial condition in Cy, an optimal control consists in taking v = 0
until reaching §. Similar arguments show that for any initial condition on the curve C;, then the optimal
control is 4 = Upq, until reaching s. O
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Figure 6: Main characteristics of system (2.7) : Invariant domain D, collinearity set A (together with AZ),
singular locus Aga (together with A% ,), extended target T = Co U Cy.

4.2 Optimal synthesis in the set A
In this section, we introduce a feedback control® u[-, -] defined in the set A (recall (3.18)) by:

0 if 51 < 5SA(52),
ulsy, s2] i =< ws(s2) i s1=dg5a(s2), (4.2)
1 if s1> 5SA(52)-

Hereafter, we shall refer to the singular arc strategy (SAS) for the operation of the feedback control (4.2) on
the system (2.7). In the set A, we have the following optimality result (see Fig. 7).

Proposition 4.2. Suppose that (3.13) holds true. Then, for any § € Ag such that 5 # s*, the feedback control
(4.2) drives optimally any initial condition in A to the extended target set T .

Proof. First, let us recall that the singular locus Aga restricted to A(J{ is time minimizing i.e. any singular
arc contained in this set is locally optimal (see Proposition 3.3). Moreover such arcs are non-saturating from
(3.13).
Now, since 5 # s*, we have the following cases:

First case. Consider an initial condition s° € A(J{ NAg,. Then, if one has u = tUyqe, the trajectory must exit
the set Al (recall Proposition 3.1 (ii)) and it necessarily enters into the set Ay . In that case, the trajectory
cannot reach the extended target 7 with © = U4, thus it must have a first switching point to u = 0 in A.
If the trajectory reaches the target point, it necessarily also has a switching point in the set AJ since the
target set 7 cannot be reached from the set A N Ay . We thus have a contradiction as the trajectory contains
switching points both in AS‘ and Ay . This shows that we must have v = 0 until reaching the singular arc.

Second case. Consider an initial condition s* € Ag N Ag 4. If one has U = Upq, at time ¢ = 0, then the
trajectory must have a switching point in Ay (since this trajectory converges to the point (s}, s2,) without
intersecting 7 in Ay ) and, as it reaches the target, it must also have a switching point in Ag' (as in the
previous case) which contradicts Lemma 3.2. Thus, we necessarily have also v =0 in Ay NAg,.

This proves that the optimal control is u = 0 in the set Ay, N A. Similar arguments show that the optimal
control is u = Upqz in the set A}' 4NA. Moreover, singular trajectories are optimal until reaching 7, otherwise
there would exist a time ¢ where a singular trajectory leaves the singular locus in Aar either with w = 0 or

5The notation u[s1, s2] indicates that u is a feedback control that depends on the state variable whereas u(-) € U denotes an

open loop control.
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with & = Upq,. We would obtain a contradiction using the previous analysis. Hence, to remain in the singular
locus is optimal until reaching 7. O

Remark 4.1. If s = s* the target point is not reachable from initial conditions in A (see Fig. 8). Indeed, we
know that T is tangent to Ao at s* (see e.g. [4]). Thus, one has T\ {5} C Ay since AgNAga is reduced to a
singleton and lim;_, 1« 3°(¢,3) = (sl,,s2,) (see (3.14)). Note also that singular trajectories reach the point s*
in infinite horizon, thus any trajectory reaching T from the set A necessarily reaches Co\{s*} with u = Upmaz
or Cy\{s*} with w = 0. Hence, the trajectory must have a switching point from u = Umay to u =0 on Co\{s*}
or from u = 0 to 4 = Upmae on C1\{s*}. Moreover, it belongs to the set A in a left neighborhood of such a
switching point. This is a contradiction with Proposition 3.1 (ii) as T\{5} C Ay . Hence, the target point
cannot be reached from A when § = s*.

Remark 4.2. Proposition 4.2 shows that optimal trajectories starting from A should reach the singular locus
in minimal time and stay on this set until reaching the extended target set T . This optimal strategy in the
set A illustrates the turnpike property of the singular locus in AJ (see Fig. 7) established in Proposition 3.3.
As a byproduct, we also obtain that the set A UT is optimally invariant (even though A is non-necessarily
invariant by (2.7)).

4.3 Optimal synthesis in the set B and cut-locus
We first, verify that the target point 5 can be reached by any point in the set B.

Lemma 4.1. The target set can be reached from any initial condition s° € B.

1 2

52 —59(t,5)
in> Sin

) and limg, 4o L 50(6,9)
of Property 4.1, the unique solution of (2.7) with 4 = w4, starting from a given initial condition s € B
necessarily intersects Cy in finite time which ends the proof (the target § can be reached from any point of

Co). 0

Proof. Recall from Property 3.3 that lim;_, ;o §(,3) = (s = +oo. In view

First, it can be observed that optimal trajectories starting in the set B should necessarily reach the extended
target set 7 before reaching 5. Hence, the set B U T is also optimally invariant utilizing Proposition 4.1.

Due to the anti-turnpike property of the singular locus in A;, the optimal synthesis will be slightly
different in the set B : the singular locus in A is time maximizing, therefore optimal trajectories do not take
advantage of staying on the singular arc. Instead, they should reach the extended target set in minimal time
with an extremal value for the control in such a way to stay far from the singular locus. In the case of a time
maximizing singular arc, extremal trajectories can switch alternatively in the sets A; ANAg and Ag, NA,.
Nevertheless, optimal trajectories are the extremal trajectories with the minimum number of switching times.
Indeed, for the point to point minimal time control problem, Proposition 27 of [7] (see also [9, 25, 24, 23])
implies that in the case of an elliptic singular arc (i.e. time maximizing), then optimal trajectories have at
most one switching point before reaching {5} in a neighborhood of the singular locus. Hence, if we denote by
B a Bang arc with u = 0 or u = U4z, We can expect that optimal trajectories in the set B are of two types:
for each initial condition s® € B, either the control u = 4, until reaching 7 is optimal or the control u = 0
until reaching 7 is optimal. Let us then introduce two functions s° +— v10(s°), s — vg1(s") in the set B as
follows:

e The time of the strategy B, B_ from a given initial condition s° € B (i.e. % = a4, until reaching Cy
and then u = 0 until reaching 5) is denoted by v;o(s°).

e The time of the strategy B_ B, from a given initial condition s° € B (i.e. u = 0 until reaching C; and
then u = w4, until reaching 3) is denoted by vg; (s%).

0

It follows that optimal trajectories may be non unique depending if the mapping s +— wv19(s") — vo1(s°)

vanishes in the set B or not.

Definition 4.1. A cut-locus L is defined as the set of points where the optimal feedback is non-unique.
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In our setting, the cut-locus then separates the set B into two subsets where in each one, the strategy
B B_ and B_B, are optimal respectively. Moreover, for any initial condition in £, both trajectories B, B_
and B_By reach 3 in the same time i.e. one has v19(s?) = vp1(s°). The numerical computation of £ is
explained in section 4.4.

Note that when s§ = 0, the strategy B_ B, is not admissible (in that case, any solution of (2.7) for the
control u = 0 starting in B cannot intersect the curve C;). Hence, £ = () and only the strategy B, B_ is
optimal until reaching the target point s, see Fig. 10.

4.4 Numerical computation of the cut locus

In order to find numerically the set £, we proceed as follows. Let us write
vo1 = o1 + Bo1  and  wvig = a10 + Pro,

with a1 and g the times of the first bang arcs u = 0 and w = 1 respectively and By, S1o the times of the
second bang arcs u = 1 and u = 0 respectively. Recall that s(-, %o, so, u(+)) denotes the unique solution of (2.7)
such that s(to, to, s0,u(-)) = so. Next, we consider the following parametrized function F : R? — R? defined

as:
Qo1

. ._ A+ ao1 — Sio — ao
v 510 — FA(m) o ( 3(07a01a3<07)‘7§a umaw)ao) —S(O,Oélo,8(0,51075,0),11,”“”) ’
10

where A\ := Bo1.

Remark 4.3. (i) We consider non-negative times i.e. > 0 and A > 0. In F), the solutions of (2.7) are
computed backward in time. ~

(ii) For any A, the vector & := (0,0, ) is a solution of F§(z) = 0, hence to every point of 7 is associated a
pair (z, A) such that z = (0,0, ) and satisfying F)(z) = 0. Besides, for A = 0 and any time ¢, the vector
x¢ = (t,t,0) satisfies Fy(x¢) = 0. Hereafter, we call trivial solution any pair (z, A) of the form ((0,0, ), \) or
((t,£,0),0).

One can see on Fig. 7, 8 and 9 that an extremity of the cut-locus belongs to the extended target set while
its interior is formed from non-trivial solutions. To compute the cut-locus, we first need to determine the
range [Amin, Amaz] for the values of the parameter A :

e The maximal value \,,,, is the time to reach s = 0 from § with the constant control u = Upmqaz,
integrating backward in time (2.7), that is, A\j,q. satisfies s2(0, Amazs 8, Umaz) = 0.

e On the other hand, it is to expect that the cut-locus passes through the other intersection point 5" of
T and A (when 5 = s*, one has § = § = s*) and Ay, is defined as follows : if 5 is below § (i.e.
3o < 84), then A\, = 0 and if § is above & (i.e. 39 > §,), then A, is defined in such a way that
$(0, Anin, 8, Umaz) = §-

The cut-locus without extremities is given by non-trivial solutions of the equation
F,\(l‘) = 0,

with A € (Amin, Admaz)- If 0 is a regular value of F'(x, \) := F)\(z), then each connected component of F = 0
is a continuously differentiable curve diffeormophic either to a circle or to the real line (see [1]). The curves
belonging to F~1({0}) are disjoint in the regular cases and each curve is called a path of zeros. The path of
zeros associated to the cut-locus reaches a trivial solution when A = \,,;, corresponding to the point 5 on
the cut-locus, while there is no solution for A = A4, since the cut-locus tends to (s}, s%,) when A = A4z
The path of zeros associated to £ is then computed for A € (Ain, Amaa) by differential path following
methods [1] (or homotopy methods) starting from one initial point (zg, Ag) such that Ao € (Amin, Amaz) and
F(xz9,X\0) = 0. We use the HamPath package [11] to compute the curve. A predictor-corrector algorithm is
implemented with a high order numerical integrator scheme (with adaptive step-size) for the prediction and
a simplified Newton method for the correction®. Onme interesting feature of the HamPath code is that the

Jacobian of F' is automatically computed.

6The correction was not implemented yet when [11] was published.

18



To complete the description on how the cut-locus is computed, let us now explain how the initial point
(z0, \o) is determined. First, we fix A\g € (Amin, Amaz) and then we solve with the fmincon Matlab function
the optimization problem:

min —ap1  S.t. F)\o (()&01,ﬁ01, alo) =0 and (001, Bo1, 0410) S Ri X Rj_ X Rj_,
(ao1,801,210)ER3
to eliminate the trivial solutions. Finally, the cut-locus is depicted on Fig. 7, 8 and 9 respectively when 5 is
below 5, § = 5 = s*, and when 5 is above 5. Note that the cut-locus is computed with high accuracy since
the path of zeros satisfies FF = 0 with an error of order less than 1072 along the path.

4.5 Full synthesis

The following Theorem provides the optimal synthesis for problem (2.12) and summarizes the previous results
obtained in the sets A and B.

Theorem 4.1. Suppose that Ag N Aga is reduced to a singleton {s*}, that Aga is simply connected, and
let 5 € Ay be a target point. In addition, suppose that (2.6), (3.7) and (3.13) hold true. Then, one has the
following optimality results.

i) If § = s*, then the target set can be reached from initial conditions in the set B only.
)

(i) If 5 # s*, then the target set can be reached from any initial conditions in the set D.

(iii) For any 5 € Ay, an optimal feedback control for (2.12) is given as follows:

e For any initial condition on Cy, resp. C1, an optimal control is u = 0, 1€Sp. U = Upmq, until reaching T .

o In the set A, the optimal strategy is SAS and the feedback control (4.2) drives optimally any initial
condition s° € A to the set T.

e In the set B, from any initial condition, either the strategy B — B4 or By — B_ is optimal depending
on the initial condition with respect to the cut-locus L (if it exists).

Remark 4.4. It is worth noting that the optimal synthesis will be similar if the target point 5 is not in the
collinearity set Ag. We do not develop this case because in our problem, the target point is the steady state
that maximizes the biogas flow rate at equilibrium and, under our assumptions, this point is in Ag.

5 Conclusion

In this paper, we provided an optimal feedback control of Problem (2.12) that allows to reach in minimal time
the target point maximizing the biogas production at steady state. To do so, we defined an extended target
set that enabled us to decompose the state space into two subsets A and B and give the optimality results in
each subset. It is worth to mention that the structure of the optimal control is different in A and B due to
the turnpike and anti-turnpike properties of the singular arc in the two subsets A(jf.

The optimality results mainly rely on the geometry of the collinearity curve Ag and of the singular locus
As 4, and more precisely on the fact that Ag N Aga is reduced to a singleton separating Aga into a turnpike
and an anti-turnpike. If more than two steady state singular points appear, the study of global optimality
results would be more intricate and out of the scope of the paper. Let us point out that our methodology
allows to treat quite general minimal time control problems having this particular structure (i.e. one steady
state singular point in the invariant domain together with a turnpike and an anti-turnpike for the singular
locus, see e.g. [4, 8]).

From a practical point of view, the determination of an autonomous feedback control is useful to drive
optimally the control system to the optimal target point at steady state (it is in particular robust to control
the system if uncertainties affect the process). Moreover, the knowledge of the different curves Ag, Aga, and
L may be useful to increase the performance of a fermentor operated by the synthesized feedback control.
In particular, depending on the position of the initial condition w.r.t. these curves, one can then choose an
adequate control policy driving the system to the target point. It is also worth to mention that this control
law can also be used as a sub-optimal strategy (for the time criterion) in the case when initial conditions are
no longer on the set V or when « # 1. Since uncertainties can affect the process, the target may be not known
exactly on the curve Ag, nevertheless, our analysis provides an optimal feedback control for any target point
on Ag.
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7 Appendix

In this section, we summarize the variable names and the numerical values used in this paper, and we prove
Properties 3.3 and 4.1. We also depict the optimal synthesis of the problem.

e Table 1 describes the name of the variables of (1.1).
e Table 2 indicates the changes of variable to transform (1.1) into (2.1).

e Table 3 provides the numerical values for the parameters that were used for simulations (the variables
values before the change of variable are taken from [6] and are explained below).

In the original variables (see (1.1)) the kinetics are given by

,LLZ,ma:c 52

~ mams ~
[Ll(Sl) = M and ILLQ(SQ) = Sg .

St K, So+ Ks, + %

With 11.maee = 1.2, Ks, = 42.14, fip.mas = 0.74, Kg, = 9.28, K7, = 256, S} = 10 and S2, = 93.6 (see [6]).
According to the change of variable indicated in Table 2, we find that fi1 = g1 maz, k¥ = Ks,, fl2 = 12,mazs
K = Z—;K 5, K = %K 1,- This yields to the numerical values indicated in Table 3. The maximum value for
the dilution rate is taken equal to 1 which is in the range of values of [6].

Remark 7.1. Using the numerical values indicated in Table 3, we can check numerically that the singular arc
is always admissible i.e.

lug| < 1. (7.1)

Indeed, recall that Aga is the graph of so = Ssa(s2) for sa € [5g4(0), Smaz] (see (3.9)) and that 65 4(0) ~ 3.15
and Smar =~ 17.33. Then, sy — us(s2) indeed satisfies (7.1) over [5;},(0), Smaz)-

21



Variable name Signification unit
X1 acidogenic bacteria g/L
S1 organic substrate g/L
X5 methanogenic bacteria g/L
So Volatile fatty acids mmol /L
ki,1=1,2,3 Yield coefficients mmol /g
St Input substrate concentration for S; g/L
Sz, Input sustrate concentration for Ss | mmol/L
Wiyt =1,2 kinetics of the bacteria d-T
D Dilution rate d1
« Retention of biomass parameter

Table 1: Variable names in (1.1)

New variables in system (2.1) | Original variables in system (1.1)

T k‘1X1
S1 Sl
] %XQ
S2 ,%Sz
U aD
Szln S’}"L

fi1(s1) fir(s1) = f1(51)

pa(s2) o ($252) = fa(52)

Table 2: Change of variables for obtaining (2.1) from (1.1).

Table 3: Values of the parameters used for simulations after change of variable indicated in Table 2 (see [6]).

Proof of Property 3.3. To simplify the notations, let us denote by (s1(-),s2(-)) in place of §°(-,5) the unique
solution of (2.7) backward in time with u = 0 starting from 5. If we set y; := s}, — s; and yo = s

Parameter | Value
k1 42.14
ko 116.5
k3 268
i1 1.2
k 7.1
2 0.74
K 3.36
k" 92.6
st 10
57 33.85
«

Umax

then find that (y;(-),y2(+)) satisfy the ordinary differential equation (ODE):

o1 = -y (s, — 1)

Thus, one obtains that y; () — 0 when ¢t — +o00. Using that p; and po are bounded and that yi(¢) goes to
zero when ¢ — 400, we deduce that y2(t) — 0 when ¢t — +oo (Barbalat’s Lemma). Now, a straightforward

and  §o = —yapa(si, — y2) + (u1(sh, — y1) — pa(ss, — y2))y1.
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computation shows that if w := z—f, one has

. Y2 Y2 Y1
W==—-"==
Y1 Y1

= [pa (s}, — 1) — pa(s, — y2)](w + 1).

= —wps(sh, — y2) + pa(si, — y1) — p2(sh, — y2) + wpa(sf, — 1),

Let us now set 2 := w + 1 and n(t) := p1(s}, — y1(t)) — pa(s?, — y2(t)) so that z satisfies the ODE
z2=n(t)z.

By a direct integration, we get z(t) = z(0) exp (fot n(t) dt). Note that n(t) — p1(s},) —p2(s?,) when t — +oc.
1

Moreover, (2.6) implies that uy(s},) > u2(s?,) (note that following [6], one can check that numerical values
of the parameters are such that pq(sl,) = 0.7, u2(s?,) = 0.51, and pi(s},) > u2(s?,)). Hence, we find that
n(t) converges to a positive constant 7., > 0 when ¢ — +o00. Thus, 7 is not integrable over [0, 4+00) and thus

2(t) = 400 when t — +00. We conclude that w(t) = ngg = i%:’g — 400 when t goes to infinity as was

to be proved. O
Proof of Property 4.1. Let (s1(:), s2(+)) be the unique solution of (2.7) with u = w4, starting from a given

initial condition s® € B. If we set y; := sl — s1 and y2 = s7, — s2, we then find that (y1(-),y2(+)) satisfy the
ODE

g1 = (p1(sty — Y1) — Umaa)yr  and o = (p2(s3, — ¥2) — Umaz )2 + (B2(sf, — v1) — pa (s, — ¥2))1-

Similarly as in the proof of Property 3.3, we can show that lim;_, 1 o s1(t) = s}, and limy_, o s2(t) = s2,. Let

wm*
us now set w := yo/y1. A straightforward computation shows then that one has

W = (s, — y2) — pa(si, — y)l(w+1).

Hence, if we define the function z as z := w+ 1, we find that z = £(t)z where &(t) := pa(s?, —y2(t)) — p1 (s}

in
y1(t)). As £(t) congerges to a negative value —1o = pa(s?,) — u1(si,) < 0, we obtain that z(t) goes to zero

when ¢ — 400. Hence, we get that w(t) — —1 when ¢ goes to infinity as was to be proved.

We finish this appendix with the plot of optimal syntheses, provided in Section 4.5, for different values of
the target point s:

e Fig. 7 depicts the optimal synthesis in the case where the target is the point of Ay maximizing the
biogas production (see (3.19)).

e Fig. 8 depicts the optimal synthesis in the particular case when § = s* € Ag (i.e. the target coincides
with the steady-state singular point).

o Fig. 9 depicts the optimal synthesis for a target point § € Ay such that 53 > s in the case where the
extended target 7 intersects the axis so = 0.

e Fig. 10 depicts the optimal synthesis for a target point § € Ay such that so > s3 in the case where T
does not intersect the axis so = 0.
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Figure 7: Optimal synthesis for the target point § := (4.59,6.75) maximizing the biogas production at steady
state. Singular locus, collinearity curve and extended target in black; cut-locus in green. In that case, the
cut-locus passes through &, the other intersection point between Ay and 7.
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Figure 8: Optimal synthesis when the target point is such that § = s*. Singular locus, collinearity curve and
extended target in black; cut-locus in green. In that case, the target set can be reached from the set B only.
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Figure 9: Optimal synthesis for the target point § = (5.52,12). Singular locus, collinearity curve and extended
target in black; cut-locus in green. In that case, the cut-locus passes through &', the other intersection point
between Ag and 7.
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Figure 10: Optimal synthesis for the target point § = (5.72,17). Singular locus, collinearity curve and extended
target in black. In that case, the strategy B_ — B in the set B is not admissible and optimal controls in the
set B satisfy u = Upqy.
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