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An Armijo Stepsize Gradient — descent Algorithm for Optimal Control of
Switched Dynamical Systems

YANG Yuan', LIANG Xiao - long', LI Bing - jie’
(1. The Institute of Engineering, Air Force Engineering University, Xi’an 710038, China; 2. The Institute of Sci-
ence, Air Force Engineering University, Xi’an 710051, China)

Abstract . This paper considers the problem of the Armijo step - size gradient - descent algorithm for optimal con-
trol of switched dynamical systems as an object of study. An expression of the gradient of the cost functional is given
and proved. The simulation results show that the Armijo step - size gradient ~ descent algorithm is good in adapta-
bility to optimal control of switched dynamical systems.
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