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Abstract— In this paper, we study a specific optimal control
problem associated with a multiagent dynamic system. The
interest is placed on minimization of the tracking error in
the multiagent leader-follower model. We replace this problem
by a specific hybrid optimal control problem. In particular,
we consider control systems with monotonically increasing
dimensions of the state vector. The change of the state dimension
has the character of a jump and is modeled by an impulsive
hybrid system. The paper proposes an effective computational
procedure for the above optimal tracking control problem in a
multiagent setting. The theoretical and numerical approaches
obtained in this contribution are tested on a practically motivated example.

I. I NTRODUCTION
Traditional control theory usually deals with system dynamics of a fixed dimension (see e. g., [24], [14], [10]).
Lately, there has been an increasing interest in practically
relevant interconnected systems that can be formalized as
dynamical models with variable state dimensions. In fact, the
evolution of the dimension on complex engineering models
is a general effect that can appear in many applications (see
e.g., [17], [26], [27]). These application range from robot
dynamics [17], [18], [22], to networked control [16], [18],
[22], and control of autonomous vehicles [15]. One of the
possible formal approaches to take these impulsive discrete
event dynamics into consideration is related to a suitable
extension of the original state space. Moreover, an extension
of the system dimension has consequences for the resulting
optimal control problem and the generation of a effective,
numerical solution procedures constitute a new challenging
task. Note that a comparatively small number of papers
are devoted to the control design problem of systems with
variable (time-dependent) dimensions. We refer to [17], [26],
[27] for some partial results.
Motivated by the above-mentioned tracking (pathfollowing) optimization problem of a variable dimension
we represent the given multiagent systems as a hybrid
system. This interpretation gives rise to a constructive formal
description of the discrete event effects caused by changes in
the state dimension. The initial multiagent model is replaced
by an auxiliary hybrid system that not only has the discretecontinuous parts, but also contains subsystems of different
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state dimensions. Note that the impulsive character of the
changes of dimension contributes to the general complexity
of the optimal control design for the multiagent system
under consideration. We concentrate on dynamic systems
with monotonically increasing dimensions. The last situation
corresponds to a modeling framework that describe a possible behavior of some groups (networks) of interconnected
intelligent machines. The dimension of a robots-network will
be growing if a new agent is associated with the network at
any time instant t (see [18]). Note that an example of this
specific behavior is a vacuum cleaner type problem where
there are some agents doing certain tasks in a given area and
we need to collect them all in an ordered manner, i.e. the
agent are sparse in an area therefore we can send an agent to
collect them following a planned path. An additional example
of a system with variable state dimension is provided by a
mechanical ”trampoline” model that describes the periodical
trampoline jumping [26].
In this paper, we apply the hybrid LQ-type technique to
the optimal control design of a class of multiagent systems
with increasing state dimensions. Hybrid optimal control
processes and in particular, the hybrid optimal LQ dynamics
with a fixed dimension have been extensively studied over the
past few years (see e.g., [2], [4], [9], [7], [8], [12], [20], [21],
[23], [25], [29]). Note that these investigations are recently
extended by the hybrid optimal control problem methodology
in the presence of the additional impulsive effects [1],
[3], [5]. Some alternative variational techniques related to
the optimization of complex multidimensional systems have
been proposed in [17], [26]. Applications of the hybrid LQ
methodology is associated with a specific hybrid Riccatitype formalism that describes the optimal feedback control
strategy in the case of the increasing systems dimension. In
this context we are also interested in constructive solution
procedures for the above optimal control problem.
The paper is organized as follows: Section II deals with
a formal description of a specific multiagent dynamic model
and contains the main concepts and facts. Section III is
devoted to the equivalent representation of the initial leaderfollowers model in the form of a hybrid dynamic system. We
also consider an optimal tracking problem associated with
this hybrid model. Section IV proposes a LQ-based control
design in the auxiliary hybrid setting for the tracking problem
stated in the previous section. In Section V we develop
a concrete solution procedure for the hybrid LQ regulator
problem in the case of a growing dimensional space. In
Section VI we applied the proposed hybrid methodology to
the initial multiagent problem. The applicability of the the-

oretical schemes and computational algorithms is illustrated
by the numerical simulations of an optimal behavior of the
multiagent robots-network. Section VII concludes the paper.
II. A M ULTIAGENT L EADER -F OLLOWER M ODELLING
F RAMEWORK
Consider a leader-followers model that is composed as a
network of N0 dynamical agents vl , l = 1, ..., N0 . The leader
(a selected element of this network) is denoted here by v1 .
The dynamic behavior of the leader constitutes an optimal
strategy that preserve an adequate geometrical configuration
of the given followers, while the leader ensures a prescribed
smooth path re (·). In assure linearity of the system dynamics
we assume that the dynamics of the above multiagent system
are described by the consensus protocol
ẏ1 (t) = u(t),
X
ẏl (t) =
(yj − yl − rlj ) l = 2, . . . , N0 ,

in every time interval [ti−1 , ti ) the dimension of the system
is Ni = Ni+1 + d, for i = 1, ..., L. The agents selection
process described above can be represented by a dynamic
oriented graph G[ti−1 ,ti ) . The initial conditions y1 (0), yl (0)
represent the vertices of an initial graph G[t0 ,t1 ) . The directed
graph G[ti−1 ,ti ) is associated with a set V(G[ti−1 ,ti ) ) of nodes
and a set E(G[ti−1 ,ti ) ) ⊂ V(G[ti−1 ,ti ) ) × V(G[ti−1 ,ti ) ) of
edges of G[ti−1 ,ti ) . The nodes vl , vj ∈ V(G[ti−1 ,ti ) ) are
called neighbors if (vl , vj ) ∈ E(G[ti−1 ,ti ) ). Evidently, the
set E(G[ti−1 ,ti ) ) is also a dynamic set corresponding to
the dynamics of the leader-followers configuration described
above. We are now ready to specify concretely the index set
Ql in (1) introduced above. Let us consider the set of all the
neighbors of an agent vl and put
Ql (G[ti−1 ,ti ) ) = {j ∈ N|(vl , vj ) ∈ E(G[ti−1 ,ti ) )}.

(1)

j∈Ql

where Ql is an index set or neighbors to agent vl ,
y1 (t), yl (t) ∈ Rm specifies a position of the agent vl at
t ∈ [0, tf ], u(t) constitute the control input of the leader.The
initial conditions for (1) are given as y1 (0), yl (0) for
l = 2, . . . , N0 . We refer to [18], [19] for some additional
details related to the consensus protocols. By rlj , where
l = 2, ..., N0 , j ∈ Ql , we denote a collection of suitable
displacements between agents vl and vj that helps ensure
preservation of the given formation (see Fig. 1(b)). The initial

Note that the dimensions of the above sets are
dim(V(G[ti−1 ,ti ) )) = Ni , dim(E(G[ti−1 ,ti ) )) ≤ Ni2 ,
dim(Ql (G[ti−1 ,ti ) )) ≤ Ni .
Fig. 2 illustrates this dynamical behavior of the multiagent
system in the case d = 1. The (Ni × ρi )-incidence matrix

Fig. 2. An additional follower detected

(a) Convex configuration of a
multi agent system

(b) Distances associated with a
configuration

Fig. 1. Geometrical parameters of a leader-followers configuration

formation of the given group of agents (the leader-followers
configuration) is determined as follows: every agent is located at the vertex of a regular convex N0 -polygon in a
two-dimensional space (as presented in Fig. 1(b)). At times
ti ∈ [0, tf ], i = 1, ..., L, the multiagent system detect di
additional agents, i.e. the distance between the newly selected
followers and the leader v1 is less or equal to a prescribed detecting distance δ. For simplify of the mathematical formulas,
we assume in this manuscript di = d, i = 1, . . . , L; but this
assumption does not affect the applicability, in the general
case, of the obtained results. The new system now contains
some additional agents denoted by vN0 +ν , ν = 1, ..., d and
is now characterized by a N1 = N0 +d-polygonal formation.
Note that we need to know the final number of found agents
in order to have a system with L switches, note also that

associated with G[ti−1 ,ti ) is determined as D(G[ti−1 ,ti ) ) =
[Dlj ]lj , where ρi is the number of edges of the Graph
G[ti−1 ,ti ) and

 1 if (vl , vj ) ∈ E(G[ti−1 ,ti ) ),
−1 if (vj , vl ) ∈ E(G[ti−1 ,ti ) ),
Dlj =

0 otherwise
This matrix not only captures the adjacency relationships in
the graph, but also the orientation of the graph. Let us define
the graph Laplacian L(G[ti−1 ,ti ) ) ∈ RNi ×Ni as
L(G[ti−1 ,ti ) ) = D(G[ti−1 ,ti ) )DT (G[ti−1 ,ti ) )
which is a symmetric positive semidefinite matrix. Without
loss of generality assume that the incidence matrix and the
graph Laplacian for the leader-follower framework can be
rewritten as


Dleader (G[ti−1 ,ti ) )
D(G[ti−1 ,ti ) ) =
Df ollower (G[ti−1 ,ti ) )
L(G[ti−1 ,ti ) ) =



Lleader (G[ti−1 ,ti ) )
Lf ollower (G[ti−1 ,ti ) )



where the matrices Dleader (G[ti−1 ,ti ) ) ∈ R1×ρi , and
Lleader (G[ti−1 ,ti ) ) ∈ R1×Ni are the incidence matrix and the Laplacian’s rows associated with the
leader. Here Lf ollower (G[ti−1 ,ti ) ) ∈ R(Ni −1)×Ni and
Df ollower (G[ti−1 ,ti ) ) ∈ R(Ni −1)×ρi are composed with the
rows corresponding to the followers. The dynamics of the
multiagent system 1) can be written in a compact form using
those matrices and we refer to [18] for the details.
III. T HE H YBRID LQ O PTIMAL T RACKING P ROBLEM
A SSOCIATED WITH THE L EADER -F OLLOWERS DYNAMICS
In this section we deal with an equivalent representation of
the multiagent system from the previous section in the form
of an auxiliary hybrid system. This representation makes it
possible to consider an associated optimal control problem in
order to optimize the dynamic behavior of the initial leaderfollowers model.
The dynamical change of the number of agents (vertexes
of the polygonal formation) constitutes a discrete event
effect in the model. This effect can also be described in
the framework of the hybrid systems theory. Let i be a
discrete i-state of the multiagent system that is determined
by Ni -polygonal formation, where i = 1, ..., L. Clearly,
Ni − Ni−1 = d. Note that this uniform evolution of the
system dimension can be easily generalized to the case of
different increments of dimension in every discrete i-state.
As mentioned above the dynamics of this leader-followers
configuration with a Ni -polygonal formation is given by
(1). Let ri := (rlj )T(l=1,...,Ni , j∈Ql ) ∈ Rρi . The complete
evolution of the above group of agents can now be interpreted
as a hybrid linear control system with L locations
ẋi (t) = Ai xi (t) + Bi u(t) + Ci ri ,

(2)

x1 (0) = (y1 (0), yl (0))T . Here i = 1, ..., L represents the
current Ni -polygonal formation and also the active subsystem in (2).


0
Ai =
∈ Rχi ×χi ,
−Lf ollower (G[ti−1 ,ti ) )


Id
∈ Rχi ×m ,
Bi =
0


0
Ci =
∈ Rχi ×ρi .
Df ollower (G[ti−1 ,ti ) )
and χi := Ni m = (N0 + d (i − 1)) m. Moreover, xi (t) := (y1T (t), ylT (t))T ∈ Rχi is the new
state vector, Lf ollower (G[ti−1 ,ti ) ) ∈ R(χi −dm)×χi and
Df ollower (G[ti−1 ,ti ) ) ∈ R(χi −dm)×ρi are the Laplacian-type
and the incidence matrices related to the followers agents vl ,
l = 2, . . . , L defined in Section II. Note that xi (t) ∈ Rχi+1
and is different from the vector xi (t).
Evidently, the resulting hybrid system is characterized by
the monotonically increasing dimension of the subsystems
associated with the given sequence of locations. Note that the
above-mentioned mechanism of the agents detection defines
the switching rules for the location transitions in the resulting

hybrid system (2). This switching rules can be analytically
expressed by the norm-inequalities:
||y1 (ti ) − yNi +ν (ti )|| ≤ δ, ν = 1, ..., d
where ti , i = 1, ..., L denotes a switching time between
locations (i − 1) and i. Note that we are assuming that the
switching times ti are uniquely defined by the switching rule,
i.e. we assume that our system does not have zeno behavior.
As a consequence of the above switching mechanism we
obtain the following ”continuity” property of the resulting

trajectory generated by (2): xi (ti ) = PrRχi xi+1 (ti ) , where
PrRχi x is a projection of the vector x on the space Rχi .
Note that in every location we will have a corresponding
graph, and the new connections should be assigned such that
every subsystem be controllable (see e.g. [22], [18], [16] for
a detail definition of multiagent controllability).
A possible treatment of the above leader-followers problem can be based on the newly elaborated theory of hybrid
LQ optimal control (see e.g. [4], [5]). Let us firstly introduce,
some necessary matrices associated with a hybrid LQ-type
cost functional. Assume Sf ∈ Rχi ×χi , Ri : R → Rm×m ,
Si : R → Rχi ×χi where i = 1, 2, . . . , L, be symmetric
matrices. In addition we assume that Sf is positive semidefinite, and that for every time instant t ∈ [0, tf ] and every i
every Si (t) is also positive semidefinite. Moreover, let Ri (t)
be symmetric and positive definite for every t ∈ [0, tf ] and
every i. Additionally the given matrix-functions Si (·), Ri (·)
are continuously differentiable. Our aim is to minimize the
following cost function.
1
T
J(·)= (DL xL(tf)−EL r̄L(tf) Sf(DL xL(tf)−EL r̄L(tf) +
2
L Zti
X
1
T
((Di xi (t)−Ei r̄i (t)) Si (t)(Di xi (t)−Ei r̄i (t)) + (3)
2
i=1
ti−1

uT (t)Ri (t)u(t))dt
with respect to (2). Here





Id 0
Id
, Ei =
Di =
−Lf ollower (G[ti−1 ,ti ) )
0

0
Ci



are weight matrices of the corresponding dimension and
r̄i (t) := (reT (t), riT )T is a reference vector of the leaderfollower configuration. Note that re es the leader’s reference
path defined in the previous section.
We now assume that the above reference vector can be
chosen from the following linear (hybrid) model:
r̄˙i = Γi (t)r̄i (t), i = 1, ..., L

(4)

where Γi (t) ∈ R(ρi +md)×(ρi +md) are some reference matrices associated with locations i = 1, ..., L. Note that in the
case of a nonlinear reference dynamics the linear model (4)
is a result of a suitable linear approximation (see [13] for
the linear neuronal network approximation approach). Note
that the LQ-type optimal control problem (3) represents a
special optimal tracking problem in the form of the hybrid
optimal control problem for the initial multiagent system

(2). A non-standard character of the above tracking problem
is characterized by different dimensions of the state and
references. Moreover, the current dimension of the state
vector xi (t) and the reference vector r̄i (t) is a monotonically
increasing function of the index i.
IV. R ICCATI -BASED T ECHNIQUES FOR A NALYSIS OF THE
H YBRID T RACKING P ROBLEM
As we have seen in the previous section the original
optimal control problem (3) has two specific characteristics
in comparison to a conventional hybrid LQ optimization
problem (see e.g., [4], [5]). These specific points, namely,
the different dimensions of the states-reference processes and
the growing dimensions of subsystems from (2) (described
in section III) can be analyzed separately. In this section we
focus our attention on the first phenomena and reduce the
specific optimal tracking problem 3 to a hybrid LQ regulator.
Note that we consider here (3) under assumption of identical
subsystems dimensions (no dimension evolution).
Recall that dim(r̄i (t)) 6= dim(xi (t)). The first m component of the above reference vector r̄(t), t ∈ [0, tf ]
represents a required state re (t) of the leader. The next
components of r̄(t) formalize the condition of a desirable
geometrical configuration of followers. Our aim is to design
an optimal control strategy in (3) in the absence of the
dimensions evolution of the states in every location i =
1, ..., L. The optimal control in (3) can be obtained using
the hybrid Maximum Principle and the associated Riccati
formalism (see [4], [5]). We firstly introduce the auxiliary
variable zi (t) := xi (t)−Di−1 Ei r̄i that satisfies the following
differential equation
żi (t) = Ai zi (t) + Bi u(t)+

Ci ri + Ai Di−1 Ei r̄i (t) − Di−1 Ei r̄˙i (t)

(5)

The weight matrix Di is assumed to be invertible. Note that
this invertibility condition conforms with the dynamics of the
initial multiagent system (1). Using (5) and the dynamical
reference model (4), we deduce the differential equation for
the new vectors zi (t)
żi (t) := Ai zi (t) + Bi u(t) + ωi (t)
(6)

where ωi (t) := Ai Di−1 Ei − Di−1 Ei Γ(t) ri (t). Note that
in general zi (ti ) 6= zi+1 (ti ) and the resulting system (6)
can be interpreted as an impulsive hybrid system (see [2],
[3], [4]). This impulsive character of (6) is a consequence of
the dynamics of the reference vectors r̄i . The corresponding
interpretation leads to the hybrid LQ-type optimal control
problem
minimize
1
T
Sf DL zL (tf )+
J(·) = zLT (tf )DL
2
L Zti
(7)
X

1 T
zi (t)DiT Si Di zi (t) + uT (t)Ri (t)u(t) dt
2
i=1
ti−1

over all admissible trajectories of (6).

Note that (7) is a general impulsive LQ optimization problem for a linear system with an additive (external) input.
Following the general approach to impulsive hybrid systems
developed in [5] we now solve the above optimal control
problem, and obtain the optimal piecewise linear feedback
in the form
u(t) = −Ri−1 (t)BiT (t)Pi (t)zi (t), t ∈ [ti−1 , ti ),

(8)

where Pi is the solution of the differential Riccati equation
Ṗi (t) = −Pi (t)Ai (t) − ATi (t)Pi (t)+
Pi (t)Bi (t)Ri−1 (t)BiT (t)Pi (t) − Si (t)

(9)

∀t ∈ (ti−1 , ti ), i = 1, 2, . . . , L
with a boundary (terminal) PL (tf ) = Sf . The difference
between the Riccati matrices at the switching time instances
ti , i = 1, 2, . . . , L are given as solutions of the specific
system algebraic Riccati equation [4], [5]
ATi Pi + Pi Ai − Pi Bi Ri−1 BiT Pi + Si − ATi+1 Pi+1 +
−1
T
Pi+1 Ai+1 − Pi+1 Bi+1 Ri+1
Bi+1
Pi+1 + Si+1 = 0.

(10)

Theorem 1: Under assumptions of Section III the optimal
feedback control in problem (7) is given by (8).
Proof: Let HN D (zi , ui , φi ) be a Hamiltonian associated
with the specific variant of (7) determined by ωi (t) ≡ 0. The
Hamiltonian HD (zi , ui , ψi ) for the general problem (7) (with
a nontrivial ωi (t)) can be written as
HD (zi , ui , ψi ) = HN D (zi , ui , ψi ) + ψi (t)ωi (t),
where i = 1, ..., L. Evidently, the systems of adjoint equations and the corresponding boundary value problems for
the above two variants of the basic problem (7) have the
same form. The maximization conditions from the hybrid
Maximum Principle also lead to the same result in both cases.
These facts imply the conformity of the Riccati matrices for
the general optimal control problem (7) and for the specific
case of (7) indicated above. The Riccati matrix can now
uniquely determined form the differential-algebraic system
(9)-(10) and the optimal piecewise feedback in (7) is given
by (8) with zi (·), where i = 1, ..., L, are solutions to the
general systems (6). The proof is completed.
Theorem 1 provides an analytical basis for the effective
treatment of the specific LQ-type optimal control problem (7)
that represents a formalization of the non-standard quadratic
optimal tracking problem with different dimensions of the
states and the reference processes.
V. O PTIMAL C ONTROL OF THE M ULTIAGENT
L EADER -F OLLOWER M ODEL
This section deals with the constructive analysis of the
growing dimensions of subsystems in the optimal control
problem (7). The dimension of the reference trajectory is
assumed to be increased. This fact is indicated in model (4)
by the variable dimensions of vectors ri (t). Also the dimensions of the matrices Γi (t) are correspondingly evolved.
Theorem 1 from the previous section make it possible to

compute the gain matrix in (8) using the Riccati formalism
for a non-disturbed model (6) for ωi (·) ≡ 0, i = 1, ..., L. The
increasing dimension of xi (ti ) causes the equivalent change
of dimension of the vector zi (ti ). Note that this evolution of
dimensions happens at the switching times ti , i = 1, ..., L
and has an impulsive nature. We can interpret system (6) as
an impulsive linear hybrid system from [1], [2], [5] and also
rewrite the above algebraic Riccati equation
ATi Pi + Pi Ai − Pi Bi Ri−1 BiT Pi + ∆i = 0

(11)

where

S11,i+1 ∈ Rχi ×χi , S12,i+1 ∈ Rχi ×dm , S22,i+1 ∈ Rdm×dm

T

and F = [I, 0] . Note that the product ∆i − Si determines
a projection PrRχi ×χi (Pi+1 (t)) of the matrix Pi+1 (t) on the
space Rχi ×χi . Resulting from the dynamics of dimension
this projection associated with a matrix Ω ∈ Rχi+1 ×χi+1 can
be realized as F T ΩF with the above matrix F . Let us now
summarize the above facts in the form of a theorem.
Theorem 2: The Riccati matrices Pi (·) in (8) for optimal
control problem (7) with increasing dimension of the state
vectors zi (t) are determined by (9) and (11).
Proof: Every subsystem related to the location i can be
embedded in a space of dimension χi+1 such that all the relevant vectors and matrices are represent as appropriate projection. zi (t) = PrRχi ×χi (ẑi (t)), Ai (t) = PrRχi ×χi Âi (t).
Moreover Bi (t) = PrRχi ×χi B̂i (t), Pi (t) = PrRχi ×χi P̂i (t),
T
where ẑi (t) = ziT (t), 0 ,


Ai (t) 0
0
0



, B̂i (t) =



Bi (t)
0



Hi (t, ẑ, u, ψ̂) := hψ̂i , Âi (t)ẑi + B̂i (t)ui−

1 T
ẑi Ŝi (t)ẑi + uT Ri (t)u ,
2
Hi+1 (t, z, u, ψ) := hψi+1 , Ai+1 (t)zi+1 + Bi+1 (t)ui−

1 T
zi+1 Si+1 (t)zi+1 + uT Ri+1 (t)u ,
2
where h·, ·i denotes the scalar product in Rχi ,




Si (t) 0
S11,i+1 (t) S12,i+1 (t)
Ŝi (t) =
, Si+1(t) =
0
0
S12,i+1 (t) S22,i+1 (t)
and ψ̂i (t) = −P̂i (t)ẑi (t) ψi+1 = −Pi+1 ẑi+1 . Note that

∆i = Si − F T ATi+1 Pi+1 + Pi+1 Ai+1 −

−1
T
Pi+1 Bi+1 Ri+1
Bi+1
Pi+1 + Si+1 F

Âi (t) =

associated with the locations i and i + 1

.

The vectors and matrices of the i + 1 subsystem have the
T
T
following structure: zi+1 (t) = (zi+1,k
(t), ζi+1
(t))T , where
zi+1,k denotes the first k-elements of the vector zi+1 ,


A11,i+1 (t) A12,i+1 (t)
Ai+1 (t) =
,
A21,i+1 (t) A22,i+1 (t)


B1,i+1 (t)
Bi+1 (t) =
,
B2,i+1 (t)


P11,i+1 (t) P12,i+1 (t)
.
Pi+1 (t) =
T
(t) P22,i+1 (t)
P12,i+1
where the A11,i+1 , P11,i+1 ∈ Rχi ×χi and
A12,i+1 , S12,i+1 , P12,i+1 , P̂1,i ∈ Rχi ×dm ,
A22,i+1 , S22,i+1 , P22,i+1 , P̂3,i ∈ Rdm×dm ,

The embedded state vector ẑi (ti ) is different to zi+1 (ti ) and
the hybrid system (6) in the location i + 1 has a dimension
χi+1 . Therefore, we consider the dynamics of the extended
vector ẑi (t) in the hybrid framework of the χi+1 -dimensional
system (6) Evidently, the dynamics of the ”zero”-extensions
of the original state vector zi (t) is irrelevant. Following the
methodology developed in [2], [5], we now introduce
the
T
T
auxiliary variable ẑi (t) = z̃i (t) + 0, ζi+1 (ti ) . We now
deal with a new family of continuous Hamiltonian (see [2],
[5]) of the form


 T T
zi
H11,i H12,i
zi
Hi (t, x̂, u, ψ̂)= T
ζi+1
H21,i H22,i
ζi+1
 (12)

 T T
H11,i+1 H12,i+1 zi
zi
Hi+1 (t, x̂, u, ψ)= T
H21,i+1 H22,i+1 ζi+1
ζi+1
where H11,i+1 , H11,i ∈ Rχi ×χi , H12,i+1 , H12,i ∈ Rχi ×dm ,
H21,i+1 , H21,i ∈ Rdm×χi and H22,i+1 , H22,i ∈ Rdm×dm .
Using the continuity of Hamiltonians we deduce for every
location the modified Riccati equations that contain jumps
1
− ATi (ti )Pi (ti ) + Pi (ti )Bi (ti )Ri−1 (ti )BiT (ti )Pi (ti )−
2
1
Si (ti ) − H11,i (ti ) = 0,
2
The last (non-symmetrical) equation can be finally rewritten
as (11). The complete system that allows characterize the
dynamics of the Riccati matrices.
Theorem 2 represents our final result that provides a basis
for a constructive computational approach to the general LQtype optimal control problem (3). Recall that the general
optimal control problem (3) was characterized by two nonstandard phenomena, namely, the different dimensions of the
state and reference processes and the growing dimension of
the full system.

A21,i+1 ∈ Rdm×χi , B1,i+1 ∈ Rχi ×m , B2,i+1 ∈ Rdm×m .

VI. A C OMPUTATIONAL E XAMPLE OF THE O PTIMAL
L EADER -F OLLOWERS B EHAVIOR

Moreover dim(ζi (t)) = dm, t ∈ [ti−1 , ti ), i = 1, ..., L
and the matrix P̂i (t), t ∈ [ti−1 , ti ) is computed from (9).
As a consequence of the hybrid Maximum Principle ([2],
[25], [4]) we obtain an explicit form of the Hamiltonians

We now show the effectiveness of the proposed approach
and apply the theory developed in Sections III, IV and V
to a particular case of the general multiagent system from
Section II. Let us consider a leader-followers model with

total numbers of agents equal to 10. Assume that an initial
system with N0 = 5 agents forms a (regular) pentagon
that is inscribed in a circle of radius R = 1. To assure
that the controllability of the system remains we use the
dynamical graph presented in Fig. 3. Note that those graphs

Leader−Follower System t=1.94
10
9
8
7
6

y

5
4
3
2

Fig. 3. Located graphs

1
0

are directed and the connections between the nodes are
ruled by the dynamics presented in (1). Recall that our aim
is to preserve a configuration of the system in which the
leader follows a reference trajectory given by a circle with
radius ρ = 10. Moreover, there are 5 additional agents that
extend the current system configuration. In the context of
the leader-followers strategy discussed in Section II a current
configuration is extended by a further agent if the Euclidean
distance is less or equal to δ = 1 (see Section II). Then the
auxiliary hybrid system is characterized by L = 6 locations.
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Fig. 5. Leader–Followers system simulation: Last second location 2

actual distances between the agents
rlj,ix = rjl,ix = yl,ix − yj,ix ,
rlj,iy = rjl,iy = yl,iy − yj,iy .
v) Calculate the value of the impulses in the switching time
ti : θi = PrRρi ri+1 − ri .

Leader−Follower System t=0.00
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Following the theoretic approach developed in Sections III
IV and V we obtain the optimal input in a closed form

ui (t) = −Ri−1 (t)BiT (t)Pi (t) xi (t) − Di−1 Ei r̄i (t) + θi
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where t ∈ [ti−1 , ti ) and Pi is the solution of (9). Let us
note that jumps of the differential Riccati equations (9)
at switching times ti , i = 1, ..., L are governed by the
algebraic Riccati equation (11). Using the above algorithm,
we establish the dynamical configuration of the followers
with the leader’s coordinate equal to (0.6503, −0.7597) (see
Figs. 4 – 7).
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Fig. 4. Leader–Followers system simulation: Initial formation
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iv) for l = 1, 2, . . . , Ni−1 , j ∈ Ql , and l 6= j compute the

7
6
5
y

For a concrete computation of the impulses and the distances
we use the following scheme.
Computational Algorithm 1:
i) For every location i a circle with radius R is centered
at the origin and collocate the leader in any point along
the circumference of this circle yi,1 = yi,0 .
ii) Calculate the internal angle of the current Ni -polygon
2π
formation: γi = N
;
i
iii) For k = 2, 3, . . . , Ni determine the running position of
the agents included into the current polygon


cos γi
sin γi
yk−1,i ;
yk,i =
− sin γi cos γi
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Fig. 6. Leader–Followers system simulation: Initial time location 5
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Fig. 7. Leader–Followers system simulation: Final configuration

VII. C ONCLUSIONS
In this paper we proposed an optimal tracking methodology for a leader-followers problem in a multiagent setting.
The dynamic systems under consideration are characterized
by two additional formal effects, namely, by the evolution
of the dimensions of the state and references vectors and by
the monotonically increasing dimensions of the current state
space.
The resulting gap of dimensions and the dimension evolution mentioned above are due to the concrete nature of the
leader-followers multiagent model. In our contribution we
deal with two partial problems: a multiagent optimal tracking
problem and a hybrid LQ-type optimal regulator problem.
Both of these sub-problems incorporate theoretical aspects
related to the effects of the dimension evolution. The hybrid
LQ-based optimization techniques are considered here as an
auxiliary method associated with the constructive solution
procedure for the initial multiagent tracking problem.
Let us note that the theoretical and computational approaches proposed in this paper can also provide a conceptual
basis for the optimal control design in some practical applications associated with the multiagent dynamic systems.
Also the multiagent result presented can be generalized to
more general formations, where the agents are not uniformly
distributed on a ring. Finally the approach presented in the
paper can be extended to multiagent models with potentials
and collision avoidance.
R EFERENCES
[1] S.A. Attia, V. Azhmyakov and J. Raisch, On an optimization problem
for a class of impulsive hybrid systems, Discrete Event Dynamic
Systems, vol. 20, 2010, pp. 215 – 231.
[2] V. Azhmyakov, S.A. Attia, and J. Raisch, On the Maximum Principle
for impulsive hybrid systems, Lecture Notes in Computer Science,
vol. 4981, pp. 30-42, Springer, Berlin, 2008.
[3] V. Azhmyakov, V. Boltyanski, A. Poznyak, Optimal control of
impulsive hybrid systems, Nonlinear Analysis: Hybrid Systems, vol.
2, 2008, pp. 1089 – 1097.
[4] V. Azhmyakov, R. Galvan-Guerra and M. Egerstedt, Hybrid LQoptimization using Dynamic Programming, in Proceedings of the 2009
American Control Conference, St. Louis, USA, 2009, pp. 3617 – 3623.

[5] V. Azhmyakov, R. Galvan-Guerra and M. Egerstedt, On the LQBased optimization techniques for impulsive hybrid Control Systems,
Proceedings of the 2010 American Control Conference, Baltimore,
USA, 2010, pp. 129 – 135.
[6] A. E. Bryson and Y-C. Ho, Applied Optimal Control: Optimization,
Estimation and Control, Hemisphere Publishing Corporation, New
York, 1975.
[7] P. Caines and M.S. Shaikh, Optimality zone algorithms for hybrid systems computation and control: From exponential to linear complexity,
in Proceedings of the 13th Mediterranean Conference on Control and
Automation, Limassol, Cyprus, 2005, pp. 1292 – 1297.
[8] P. Caines and M.S. Shaikh, Convergence analysis of Hybrid Maximum
Principle (HMP) optimal control algorithms, in Proceedings of the
17th International Symposium on Mathematical Theory of Networks
and Systems, Kyoto, Japan, 2006, pp. 2083 – 2088.
[9] C. Cassandras, D.L. Pepyne and Y. Wardi, Optimal control of a class
of hybrid systems, IEEE Transactions on Automatic Control, vol. 46,
2001, pp. 398 – 415.
[10] C.-T. Chen, Linear System Theory and Design, Oxford University
Press, New Your, USA, 1999.
[11] H.O. Fattorini, Infinite-Dimensional Optimization and Control Theory,
Cambridge University Press, Cambridge, 1999.
[12] M. Garavello and B. Piccoli, Hybrid necessary priniple, SIAM Journal
on Control and Optimization, vol. 43, 2005, pp. 1867 – 1887.
[13] S. Haykin, Neural Networks A Comprehensive Foundation, Prentice
Hall, New York, 1999.
[14] A. Isidori, Nonlinear Control Systems, Springer-Verlag, New York,
1995.
[15] J. Kim, F. Zhang, and M. Egerstedt. Curve tracking control for
autonomous vehicles with rigidly mounted range sensors, Journal
of Intelligent and Robotic Systems, vol. 56, 2009, pp. 177 – 198.
[16] S. Martini, M. Egerstedt and A. Bicchi, Controllability analysis of
multi-agent systems using relaxed equitable partitions, International
Journal of Systems, Control and Communicatios, vol. 2, 2010, pp.
100 – 121.
[17] T. R. Mehta, D. Yeung, E. I. Verriest, M. Egerstedt, Optimal control
of multi-dimensional: hybrid ice-skater model, in Proceedings of the
2007 American Control Conference, New York, USA, 2007, pp. ???.
[18] M. Mesbahi and M. Egerstedt, Graph Theoretic Methods for Multiagent Networks, Princeton University Press, Princeton, 2010.
[19] R. Olfati-Saber and R.M. Murray, Consensus problems in networks of
agents with switching topology and time-delays, IEEE Transactions
on Automatic Control, vol. 49, 2004, pp. 1520 – 1533.
[20] B. Piccoli, Hybrid systems and optimal control, in Proceedings of the
37th IEEE Conference on Decision and Control, Tampa, USA, 1998,
pp. 13 – 18.
[21] B. Piccoli, Necessary conditions for hybrid optimization, in Proceedings of the 38th IEEE Conference on Decision and Control, Phoenix,
USA, 1999, pp. 410 – 415.
[22] A. Rahmani, M. Ji, M. Mesbahi and M. Egerstedt, Controllability of
multi-agent systems from a graph-theoretic perspective, SIAM Journal
on Control and Optimization, vol. 48, 2009, pp. 162 – 186.
[23] M.S. Shaikh and P. E. Caines, On the hybrid optimal control problem:
theory and algorithms, IEEE Transactions on Automatic Control, vol.
52, 2007, pp. 1587 – 1603.
[24] E.D. Sontag, Mathematical Control Theory. Deterministic FiniteDimensional Systems, Springer, New York, 1998.
[25] H.J. Sussmann, A Maximum Principle for hybrid optimization, in
Proceedings of the 38th IEEE Conference on Decision and Control,
Phoenix, USA 1999, pp. 425 – 430.
[26] E.I. Verriest, Multi-mode multi-dimensional systems, in Proceedings
of the International Symposium on the Mathematical Theory of Networks and Systems, Kyoto, Japan, 2006.
[27] E.I. Verriest,
Deterministic and stochastic multi-mode multidimensional systems with application to switched systems with delay,
in Proceedings of the 48th Conference on Decision and Control,
Shanghai, China, 2009, pp. 3958 – 3963.
[28] E.I. Verriest, Multi-mode multi-dimensional systems with poissonian
sequencing, Communications in Information and Systems, vol. 9,
2009, pp. 77 – 102.
[29] X. Xu, and P.J. Antsaklis, Optimal control of hybrid autonomous
systems with state jumps, in Proceedings of the American Control
Conference, Denver, USA 2003, pp. 5191 – 5196.

