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Optimal Control by the Gradient Method
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Abstract

The application of Pontryagin’s Maximum Principle to the optimal control eventually leads to the

problem of solving the two point boundary value problem.

Most of problems have been related to

their own special factors, therefore it is very hard to recommend the best method of deriving their

optimal solution among various methods, such as iterative Runge Kutta, analog computer, gradient

method, finite difference and successive approximation by piece-wise linearization.

The gradient

method has been applied to the optimal control of two point boundary value problem in the power

systems.

the function of terminal point. The next procedure

The most important thing is to set up some objective function of which the initial value is

is to find out any global minimum value from

the objective function which is approaching the zero by means of gradient projection.

The algorithm required for this approach

Runge Kutta Method for the computation has

also verified by solving some examples in the paper.
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