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Abstract

In space mission architectures, redundancy of subsystems mitigates the risk of isolated
malfunctions, but not the risk of the entire platform being targeted by hostile forces. This
dissertation explores the use of deception as a tactical defense mechanism. The scenario of
a satellite accomplishing an unknown mission while evading a dedicated ground sensor is
modeled as a two-player zero-sum game, which supports a robust performance assessment
based on both the satellite and the sensor optimizing against each other. Moreover, the
methodology determines the optimal strategies and associated performance based on
assumed constraints that can be varied parametrically, so the method can be adapted to
a range of specific scenarios as well as to advances in underlying technologies.

The two player game, which featured infinite strategy choices for both players, was
solved using a reinforcement learning/neural network approach, specifically proximal
policy optimization, capable of high-fidelity strategy tuning. Parametric sensitivity
analysis on the results, computationally impractical with proximal policy optimization,
was instead accomplished with coevolution, a genetic algorithm approach.

The primary result is that, under reasonable technological assumptions for both
players, an evading spacecraft can expect to avoid detection by an optimally tracking
optical sensor just under 60% of the time, and can accomplish this evasion expending,
on average, just under 16 m/s of AV every 5 days. Analysis also indicated that this
result is more sensitive to the sensor’s parameters than the satellite’s. Additional results
compare the computational methodologies employed. The impact of the research as a
methodological innovation is discussed and future direction is offered for applying the
methodology to other problems, as well as possible refinements in the context of this
application.
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Chapter 1
Introduction

1.1 Context: Spacecraft Detection Evasion

In space-based object behavior, the environment is typically unchanging, or at least
predictable to a certain degree. When optimizing spacecraft maneuvers, unless a high-
fidelity model of the space environment is desired, determining the maneuver is generally
straight forward and limited only by the computational resources available. This is not
the case for the sensor avoidance problem, though. When assuming that an optical
sensor is interested in maintaining custody (knowledge of the spacecraft’s state to a
required level of accuracy) of a specific spacecraft, and the spacecraft is trying to prevent
this custody by maneuvering, it can also be assumed that the sensor will adjust its
tasking strategy to optimize its own reward. This leads to a back-and-forth of strategy

adjustments that is generally unpredictable and non-trivial to optimize.

1.2 Game Theory Frames The Problem

The mathematical theory of games is perfectly suited to analyzing strategic interactions
such as the satellite/sensor interaction studied here. Indeed, such “wargames” were a
driving force behind much of the theory [1]. A mathematical game is defined by a set
of players (actors), a set of strategies (actions), and a payoff function that assigns a
valuation of any possible outcome that results from the collective strategy choices of the
players (called a strategy profile).

The class of games especially fitting the sensor-satellite interaction is that of two-
player zero-sum games. “Zero-sum” games model scenarios where the players’ objectives

are diametrically opposed, so that what is good for one is bad for the other. This means



that the payoff of one player (conventionally player 1) can be regarded as “the payoft”
of the game, with player 1 striving to maximize this payoff and player 2 striving to
minimize it. In the present context, the payoff is the distance between the spacecraft
and the center of the sensor’s FOV, so the satellite is treated as player 1 and sensor as
player 2, striving to minimize successful evasion by the satellite.

Mathematical results from classical game theory summarized in Section 2.2 indicate
that optimal strategies exist for the sensor and the satellite, such that each guarantees a
certain level of performance, no matter what the other player does. These guarantees,
player 1’s lower bound on the payoff and player 2’s upper bound on the payoff, meet,
resulting in an expected payoff called the value of the game. This game theoretic approach
avoids the risk of optimizing against a fixed optimistic assumption about one’s opponent
that might prove false in a real mission. Instead, it develops robust strategies based on
an equally optimizing opponent.

Before introducing the player models of the sensor/pursuer and satellite/evader, the
overarching solution approach is introduced next so that it may be referenced when

discussing the players.

1.3 Reinforcement Learning Solves The Problem

Reinforcement learning (RL) is able to solve for the optimal strategies of the two players
simultaneously and provide the resulting strategies in the form of neural networks. The
RL approach is not mathematically proven to find the true optimum, but it has become
a best practice in engineering for problems whose direct mathematical solution presents
problems. For example, classical optimal control approaches require a fixed finite set of
actions for the two players to follow, whereas the true strategy sets of the sensor and
the satellite are both infinite. Quantizing them to a finite mesh would support a linear
programming solution, but a mesh fine enough to match the fidelity of the overall model
would render that approach computationally impractical if not intractable, and also less
desirable in other ways. For example, the neural networks can be sampled repetitively to
find the optimal strategies under different initial conditions. The networks can also be
easily adjusted to changes in the constraints of one or both players.

Proximal Policy Optimization (PPO) [2], a type of RL known for its ease of imple-
mentation and high performance, is used to continually update the strategies employed
by each player (discussed in the following sections). Within prescribed constraints, this

process will result in optimal strategies for both the satellite and the sensor as well as the



value of game. This value can be compared to a mission specific threshold to determine
who “wins”; that is, whether the evasion success of the satellite is sufficient to enable it
to succeed in the larger context of its mission.

The following sections discuss the implementation of the two players in this game in

greater detail, as well as the use of competitive coevolution to further evolve the players

strategies.

1.4 Player 1: Space/Evading Player

The success of the space/evading player, assumed to be a geosynchronous spacecraft,
is a function of a handful of inputs and constraints as well. The inputs include the
spacecraft’s own state (known perfectly) and the location where the sensor is assumed to
be pointing, while the constraints on the player include the maximum change in velocity
available for an instantaneous maneuver as well as the minimum and maximum duration
allowed between maneuvers. The position of the spacecraft is essentially unbounded, only
limited by the most effective application of the maximum change in velocity. Note that
the limit on the change in velocity is only considered for each individual maneuver, not
the total velocity change over an entire mission. Though this could affect the operational
lifetime of the spacecraft, that is not considered here.

In attempting to elude the pursuing player, the evading spacecraft player will perform
maneuvers constrained in size and the time between them (applied to sufficiently bound
the space and limit computation time). The maneuvers are allowed to be performed
anywhere along the orbit and in any direction (see Section 2.1). The RL procedure
employed (as described in Chapters 2 and 4) allows the spacecraft to learn from its
mistakes. Based on the effectiveness of its maneuvers with respect to the pursuing player’s
tasking strategy, the timing, size, and direction of the maneuvers required to optimize its

reward (the distance between the spacecraft and the sensor) can be determined.

1.5 Player 2: Ground/Pursuing Player

The success of the ground/pursuing player, assumed to be a single optical sensor, is a
function of just a handful of inputs and constraints. The inputs include the Cartesian
position where the sensor is pointed and the tracks of observation data for the spacecraft
being tracked, while the constraints on the player are the sensor’s field-of-view (FOV)

and the region in space the sensor can task within, called the field-of-regard (FOR).



For the sake of simplicity and computational savings, the sensor is assumed to correctly
observe the spacecraft whenever it is located within the sensor’s FOV. This means that
the angular measurements of the spacecraft are automatically correlated (matching an
observation to previous ones) and associated (assigning observations to a specific object).
However, to ensure that the sensor is not unfairly advantaged in this game, it is assumed
that a sufficient volume of observations must be collected for the spacecraft’s state
to be known with enough certainty to initialize an extended Kalman filter (EKF). In
addition, the sensor can miss observations of the spacecraft for only so long before it
has to recollect observations for initialization. Though actual initialization and filtering
of the observations are not included in the simulation, they are accounted for in the
environment. This will be discussed in greater detail in Chapter 4.

Since observations made of the spacecraft are assumed to provide perfect estimates of
its state, there is no need to use an EKF to filter through the observations, which means
that an estimate of the covariance is not available. Though this would be ideal as an
objective function/value of the game, it was deemed unfeasible. Instead, the objective
function/value of the game was selected simply as the normalized distance between the
center of the sensor’s FOV and the spacecraft.

The tasking of the sensor is performed with respect to its previously known orbit of
the spacecraft (assuming that the spacecraft’s state is known at the beginning of each
simulation). The known (“nominal”) orbit is propagated forward and the sensor is tasked
to a state within a set distance, in kilometers, from the nominal orbit (the effective FOR).
When the spacecraft has been found again, and for long enough to effectively employ an
EKF, the nominal orbit known for the spacecraft is then set to be the spacecraft’s state.

Similar to with the space player, RL is used to optimize the actions of the sensor.
As more observations are collected, especially after the spacecraft has maneuvered, the
sensor becomes better at tasking to the correct location with respect to the spacecraft’s
previously known orbit. Ideally for the ground player, the sensor would become so adept

at proactively tasking that the spacecraft’s state would never need to be reinitialized.

1.6 Sensitivity Analysis / Competitive Coevolution Aug-

mentation

As a computational optimization methodology, the success of the PPO process depends

on the tuning of the hyperparameters and there is a possibility of the RL process getting



trapped in a local optimum rather than finding the global optimum when optimized
under prescribed constraints. To guard against such a result, an alternative genetic
algorithm approach, competitive coevolution, is introduced that does not have the
fidelity or the continual learning capability of the RL method, but is efficient enough to
support parametric sensitivity analysis of the results. Still a computational approach
to optimization, competitive coevolution offers the benefit of quickly exploring a much
greater region of the strategy space (with or without constraints), enabling discovery
of any shortcomings, if they exist, in the RL solution. Furthermore, once the RL and
competitive coevolution solutions are mutually validated, competitive coevolution enables
efficient quantitative estimation of the impact of changes in the assumed constraints
placed on the two players. For example, if the evading spacecraft has been unsuccessful in
evading the pursuing sensor with a certain AV constraint, the constraint can be relaxed
further until the spacecraft is successful and a AV requirement can be determined for
such a mission. Conversely, if the pursuing sensor is unsuccessful in determining the
spacecraft’s position, the sensor’s FOV or effective FOR can be increased until the
threshold for the win condition is met. This has great applied value in prioritizing
changes in ground and space architectures, and is discussed further in Section 2.2.3.3.
Competitive coevolution, in this context, will involve the simultaneous evolution of
the strategies of the two players in the PE game in which the fitness of a maneuver
strategy of the evading spacecraft is in direct competition with a sensor tasking strategy
of the pursuing ground sensor(s), and vice versa. The key to avoiding a local optimum
and efficiently optimizing the game is to start out with a smaller search space. Knowing
the constraints on both players, the game is solved with tight constraints and the optimal
strategies of both players are determined. Competitive fitness sharing, shared sampling,
and/or hall of fame strategies (see Section 2.2.3.3) are then employed while relaxing
the constraints, thus expanding the search space, and re-solving the game repeatedly
until the desired constraints are met. This will result in a globally optimal strategy for
both players with respect to each other and a final winner of the game quantified by the

success of the pursuing player in predicting the spacecraft’s state at any moment in time.

1.7 Document Organization

This dissertation is divided into seven chapters and an appendix. Figure 1.1 provides a
visual description of how the information flows between the chapters in the main body of

the dissertation.
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Figure 1.1. Information Flowchart

Chapter 1 here introduced the two-player zero-sum game to be solved, the evading
spacecraft player and the pursuing ground sensor player, the PPO method that will be
used to solve the game, and the competitive coevolution approach that can be used to
perform additional analysis on these results. This information drives not just the theory
and background presented in the next chapter, but directly justifies the limitations and
capabilities explored in Chapter 3.

Chapter 2 explains in detail the theory employed in this dissertation. First, an overview
of the two-body problem is presented to demonstrate how a spacecraft performing a
maneuver affects its future orbital states. Then the game theory at play is reviewed,
including two-player zero-sum games, the theory of fictitious play that serves as the
foundation of this research, and the competitive coevolution methods explored. Next,
the elements of RL are reviewed, including a comparison of different methods and a
brief intro on the methods used in this dissertation. The next section presents a deeper
examination of these methods, called policy optimization. The theory behind Trust
Region Policy Optimization (TRPO), PPO, Generalized Advantage Estimation (GAE),
and the Adam optimizer are all described in detail. Finally, the previously published
work applying these theories is discussed.

Chapter 3 provides further foundation for this research by demonstrating the capabil-
ities and limitations of using an optical sensor for tracking a maneuvering spacecraft, of a
spacecraft attempting to simultaneously avoid detection while still meeting other mission

objectives, and of using PPO for such a problem compared to traditional optimal control



methods. Though the theory presented in Chapter 2 is only necessary for the analysis of
the capability of PPO, the results from the entirety of Chapter 3 sufficiently justifies the
methodology applied in the next chapter.

Chapter 4 describes in detail the designed problem and how it is implemented in the
RL environment. The combination of the different policy optimization methods detailed
in Chapter 2 is then discussed. Finally, the contributions of this research are discussed
with respect to previous applications of RL.

Directly building off of the methodology presented in the previous chapter, Chapter
5 presents the results of applying the combined policy optimization methods to the
designed problem. Three different series of results are shown. First are the results
optimizing only the strategy of the evading spacecraft, assuming that the sensor follows
a prescribed tasking strategy. The next section shows the initial, non-converged, results
from when the sensor was first introduced into the optimization. The last section shows
the final results where lessons learned from the initial introduction of the sensor into the
optimization are implemented and the strategies are allowed to further converge.

Chapter 6 follows the results of Chapter 5, applying the same methodology as
was presented in Chapter 4, with the results found from implementing the competitive
coevolution methods described in Chapter 2. Again, multiple stages of results are provided.
First, competitive coevolution is used to optimize a continuous thrust trajectory that
simultaneously minimizes propellant cost and maximizes the spacecraft’s distance from a
sensor, auch as that optimized using PPO in Section 3.4. Then the results are presented
where competitive coevolution is used to determine the winner of the game, under set
constraints, with a specific win-condition. Finally, the win condition is removed and the
constraints are adjusted to perform sensitivity analysis on the RL results.

Chapter 7 summarizes the problem, methodology, and results presented in this
dissertation and draws conclusions. Then potential future contributions towards this
work are discussed.

Appendix A demonstrates the proof-of-convergence used to justify the application of

policy optimization to this two-player PE problem.



Chapter 2
Theory and Background

This chapter covers the theory applied throughout the conducted research. Section 2.1
discusses the effects of maneuvers on a spacecraft’s orbit under Keplerian dynamics.
Section 2.2 introduces the game theory at play in this work. Section 2.3 begins the
discussion on the fundamentals of RL. Section 2.4 summarizes the details of neural
networks. Section 2.5 takes an in-depth look at the policy optimization methods used to
encourage convergence of the players’ strategies. Then Section 2.6 provides an overview

of the previous work in related areas.

2.1 Spacecraft Maneuver Dynamics

To understand the interaction between the spacecraft and the sensor, one must first
understand how the spacecraft behaves under Keplerian dynamics and the effects of

maneuvers on the spacecraft’s orbital path.

2.1.1 The Two-Body Problem

At its simplest, the motion of a spacecraft in orbit is known as the two-body problem,
which considers the motion of a small object under the gravitational force of a second,
much larger, object. Newton’s second law and his universal law of gravitation are the
starting points for constructing the required equations of motion (EOM). Newton’s
second law states that the time rate of change of linear momentum is proportional to the

force applied. For a fixed-mass system, this gives the equation

L d(MD) B
DF = o =Ma (2.1)




So, assuming the mass is constant, this means that the sum of all forces, F on the body
are equal to the mass, M, multiplied by the acceleration of the body, d.

Newton’s law of gravitation allows for the components of the force to be found
assuming that gravity is the only force affecting the small object. Figure 2.1 shows the
geometry for a fixed-mass system in which a satellite of mass, m, is orbiting a body of

mass, M, located at the center of mass of the system.

c A

Satellite

A

Figure 2.1. Gravitational Forces Acting on a Satellite [3]

When deriving the EOM, the system is assumed to be fixed in inertial space, or has
a fixed orientation with an origin moving at a constant velocity. Figure 2.2 shows this
system consisting of the Earth, mg, and a satellite, mg,;. The coordinate system ABC ,
from Figure 2.1, is defined as an ideal inertial system displaced from the geocentric IJK
coordinate system.

In the IJK system, Newton’s law of gravitation for the force of gravity of the Earth

acting on a satellite can be expressed as

ﬁg _ _Gm®m5at ( r ) (22>
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The geometry in Figure 2.2 gives the vector from the Earth to the satellite

= Tsat — T® (2.3)



Figure 2.2. Geometry for Two Bodies in an Inertial Reference Frame [3]

where 7, is the position vector of the satellite and 7g is the position vector of the Earth,
both with respect to the origin of the XY Z coordinate system. Employing an inertial
coordinate system allows for this vector to be differentiated without needing to consider
the derivative of each axis of the coordinate system. Therefore, the second derivative of

Eq. (2.3) can be written simply as,
F =Tt — T (2.4)

which is the acceleration of the satellite with respect to the center of the Earth. Combining

this with Newton’s second law and Eq. (2.2) gives
F’ 5 Gmﬂamsat ( T )
cat — MsatTsat = —
o 1SN

F’ 5 GmEBmsat F
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as the inertial forces. Note the difference between the two forces is only the sign,

(2.5)

confirming that the force of the Earth is opposite to the direction of the satellite’s
force. Solving for the individual accelerations and using the differentiated form of the

accelerations gives a solution for the relative acceleration:

5 Glme +mou) ( r ) (2.6)
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This can then be re-written as

F= e () 27)

where p is the gravitational parameter equal to Gmg when assuming that the satellite’s

mass is significantly smaller than that of the Earth. [3]

2.1.2 Satellite Maneuvering

To find the states at every point in a satellite’s orbit, Eq. (2.7) can be numerically
integrated using an ordinary differential equation solver, such as MATLAB’s ode4b, given
an initial state. When considering only two-body dynamics, the propagation of the orbit
will return back to the same state after one orbital period and will infinitely traverse a
closed path (circle or ellipse) assuming no outside forces are introduced.

For this research, only planar orbits and planar maneuvers are considered. When
maneuvering between two orbits, the position at which the maneuver is applied remains
unchanged while the velocity is changed to reflect the desired effect of the maneuver on

the future orbit states. This change can be notated as
A’Ub = 27]‘1'71(1[ - ﬁinitial (28)

where Uinitiqr is the velocity at the instant before the maneuver is applied and Uf;pq is the
velocity at the instant after the maneuver is applied. For this research, it is assumed that
the maneuver is performed instantaneously such that the position is constant between
Uinitiar and Ufmal-

As the name implies, coplanar maneuvers don’t change the orbital plane, but do change
the orbit’s size, shape, and the orientation of the line of apsides (the line connecting the
orbit’s periapsis and apoapsis where its orientation is defined by the argument of perigee,
w, as shown in Figure 2.3). The direction of applying a maneuver can be determined by

calculating the flight path angle, ¢s.qns, OF

esinv
= arctan —— 2.9
Drrans 1+ ecosv (2.9)

where v is the angular position along the orbit with respect to perigee and e is the

11



eccentricity of the orbit, defined as

Ta —Tp

€= (2.10)

To +Tp

where r, and r, are the radius of apogee and perigee, the points on the orbit closest to
the Earth (perigee) and farthest from the Earth (apogee). These, along with the rest of
the classical orbital elements (COEs), can be seen visually defined in Figure 2.3).

Angular momentum, k

aforial plane /

/// e

////

Figure 2.3. Classic Orbital Elements [3]

L

Mission planning and operations usually determines the location and direction of the
maneuvers. When attempting to minimize the required AV, especially in maneuvers
that change the size of the orbit, periapse and apoapse are the optimal locations to do
so - where tangential burns (a flight path angle of zero) can be performed. However,
in real missions, the objective is rarely that straightforward so most maneuvers are
non-tangential with a non-zero flight path angle, as seen in Figure 2.4.

Figure 2.4 shows the effect of a maneuver, Av,, applied tangentially at point a.
Though not always the case, and not in this research, a second maneuver, Avj, can also
be performed (in this case at flight path angle, ¢s.qans) to re-adjust the orbital path if a
transfer to a defined final orbit is desired. Otherwise, the spacecraft will remain in the

“transfer” orbit until another maneuver is applied.
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Figure 2.4. Nontangential Orbit Transfer [3]

2.2 Game Theory

2.2.1 Two-Player Zero-Sum Games

As discussed in the introduction, a mathematical game is defined by a set of players
(actors), a set of strategies (actions), and a function that assigns a valuation to each
player (called a payoff) of any possible outcome that results from the collective strategy
choices of all the players (called a strategy profile).

Notwithstanding many detailed solution concepts for many specialized classes of
interactions, the predominant solution concept for all games is known as the Nash
equilibrium (NE), which is a strategy profile in which no player can improve their payoff
through a unilateral change in strategy. The satellite-sensor interaction can be called
a pursuit/evasion (PE) game. More generally, it belongs to a class of games called
two-player zero-sum games, “zero-sum” referring to the diametrically opposed objectives
of the players, which can be modeled as defining, in every outcome, the payoff of one
player to be the negative of the other player’s payoff. The result is that the payoff of one
player (conventionally denoted as player 1) implicitly represents both players’ payoffs,
and is referred to as “the payoff,” with player 2 striving to minimize the payoff that
player 1 strives to maximize.

NE yields a much stronger solution concept in two-player zero-sum games than it

does in general-sum games, where the payoffs of the players need not be in any particular
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relation. If (x*,y*) and (x’,y’) are any two NE strategy profiles of a two-player zero-sum
game, then (x*)y’) and (x’,y*) are also NE and the payoff of every NE is the same and is
called the value of the game. The value of the game represents the best payoff player 1
can guarantee, as well as the best payoff player 2 can guarantee, and if both players play
optimally, the value will be the payoff of the game. Because any NE strategy of either
player guarantees the value of the game, which is the best payoff that can be attained
against an optimizing opponent, NE strategies in two-player zero-sum games are called
optimal strategies. These results are far stronger than in general-sum games, which might
have a multitude of Nash equilibria, all with different payoffs, and no clear way to decide
which, if any, is the best prediction. In a two-player zero-sum game, all predictions agree
and represent a worst-case payoff guarantee, within the assumptions of the model.

Nash proved that all finite games have at least one NE, provided “mixed strategies”
are allowed [4]. Mathematically speaking, mixed strategies are probability distributions
over actual strategies (distinguished as “pure strategies” when mixed strategies are also
considered) that can be used in a single play of the game. Nash’s strong mathematical
result has often led to people glossing over the fact that, in many games, mixed strategies
cannot be implemented. However, in the present context, mixed strategies can be
meaningfully interpreted /implemented as temporal distributions in the pursuit/evasion
process. Exactly as in the mathematical model of independent randomizations of pure
strategies by the two players, the uncertainty created by randomizing maneuvers yields
a probabilistic result on the likelihood of detection and tracking, so mixed strategy
solutions are considered in the present context with no compromise in realism.

The RL (specifically PPO) definition does not have the exact structure of the mixed
strategies that Nash introduced in 1949, but Nash’s existence proof remains valid for
infinite games as long as the space of strategy profiles is compact, which it is in the present
context. Both the sensor and satellite have closed and bounded real-valued choices in
finitely many dimensions. In other words, each player’s strategy set, and therefore the
set of strategy profiles, is a closed and bounded subset of n-dimensional Euclidean space,
and is therefore compact, so the game must have a Nash equilibrium, which in turn
implies the existence of optimal strategies for both players. The PPO strategies have
a similar element of randomness as Nash’s original mixed strategies, because they are
dynamically triggered by events that are inherently random, or at least unpredictable, in
nature. It is this unpredictable quality of the PPO strategies that prevents an opponent

from exploiting any exact sequences of maneuvers.
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2.2.2 Fictitious Play and Reinforcement Learning

There are deep connections between mixed strategies, NE, and reinforcement learning.
In 1949, George Brown and Julia Robinson [7] proposed the idea of fictitious play, an
iterative method for solving discrete zero-sum games. Fictitious play is, in essence,
the implicit dynamic process of which “Nash equilibrium” is an equilibrium. Players
repeatedly play the game and after (arbitrary) moves in the first round, each player
chooses a pure strategy best response to the averaged history of the opponent’s moves,
interpreted as a mixed strategy. Brown and Robinson proved that the averaged history
of both players’ (pure strategy) moves will always converge to a (mixed strategy) NE
and the averaged history of the payoffs will converge to the value of the game [6-8].
Brown and Robinson’s method of fictitious play could be regarded as the first modern
reinforcement learning algorithm.

Beyond the inherent randomization of the PPO strategies, the entire RL approach
used here employs Brown and Robinson’s repeated play learning paradigm, albeit with
a different learning algorithm suited to the infinite strategy spaces, and uses their
assumption that both players have perfect knowledge of their opponent’s strategy space
and move history. Although perfect knowledge of one another’s moves is not realistic
in the real-life space-based game modeled here, the assumption is used only to find the
optimal strategies, which, once found, do not require this perfect knowledge to implement.
The idea is not for the satellite or the ground sensor to actually carry out the complete
learning dynamic during its mission, but rather that once the optimal strategies have
been found under the harsh conditions of extreme information exposure, the resulting
strategies can be implemented by activating the fully trained neural network. The optimal
strategies would be determined in the mission design phase based on information and/or

assumptions about each player’s architectural and technological constraints.

2.2.3 Coevolutionary Algorithms

2.2.3.1 Introduction

Evolutionary algorithms are often used in place of more traditional gradient methods,
especially when search spaces are highly modal, discontinuous, or highly constrained. A
coevolutionary algorithm, specifically, is an evolutionary algorithm in which individuals
are evaluated based on their interactions with other individuals. Similar to traditional

evolutionary algorithms, coevolutionary algorithms attempt to model concepts seen in
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nature such as heredity and “survival of the fittest” for the purpose of solving computation
problems. As with organic genetics, the computational solutions are altered using genetic
variation like mutation and crossover to discover the optimal genetic compositions
for modeled entities. In the computational application, the genetic compositions, or
genotypes, are the independent variables being solved for in the optimization process.

Evolutionary algorithms typically begin with some defined fitness function, r : G — R,
that assigns a real value to every possible genotype in G. The fitness in this case is then
determined by comparing r(g;) and r(g2) to determine which genotype, where gy, g2 € G,
is the best fit. Coevolutionary algorithms are not able to use the same kind of direct
comparison, though. Instead, two individuals are compared on the basis of their outcomes
from interactions with other individuals [9].

How the individuals interact depends on the nature of the problem. Coevolutionary
algorithms fall into two main groups: competetive coevolutionary algorithms and cooper-
ative coevolutionary algorithms. In cooperative coevolution, individuals are rewarded
when they perform well working among other individuals, and likewise, punished when
they don’t work well together. Conversely, competitive coevolution rewards individuals

at the expense of others. This process is described in more detail in Section 2.2.3.3.

2.2.3.2 Elements of Evolutionary Algorithms

Before going into the specific details on how competitive coevolution is applied, this
section first discusses the components found in evolutionary algorithms.

Representation: In order to transition from the natural world to the computational
world, the representation - or encoding - of the system, a mapping from the phenotypes
(possible solutions) onto a set of genotypes (individuals within the solution) that represent
them, must be described. For instance, given an optimization problem where the possible
solutions are integers, the given set of integers would be the set of phenotypes and the
equivalent binary expression would be the genotype. The genotype space is where the
evolutionary search takes place, where the best phenotype is decoded to provide the best
solution upon completion of the search [10].

Fitness Function: The role of the fitness function is rather self-explanatory. It is a
function used to assign a quality measure to genotypes, most often referred to as the
objective in traditional optimization and the payoff in game theory. To continue with the
example in the previous paragraph, the fitness function could be simply the square of
the integer value. This would involve decoding the genotype from binary form to integer

form and then taking the square of the integer phenotype [10].
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Population: The population can be thought of as a set of possible solutions or, in
this context, a multiset of genotypes. Individuals change and adapt throughout evolution
as part of a greater population. Given a representation, defining a population may be
as easy as specifying the number of individuals in it (the population size). In most
evolutionary algorithms, the population size remains constant while the population itself
varies. The population is used to select the parents in the genetic mutations that seed
the next generation [10].

Selection: The goal of parent selection is to assess individuals given their quality
in comparison to others. The best performing individuals (with respect to the fitness
function) will be selected as parents and undergo variation (described in the following
paragraphs) in order to create children. This selection process ensures a continual
improvement in the fitness of the population [10].

Mutation: The goal of mutation and combination (discussed in the next paragraph)
is to create new individuals from old ones (candidate solutions in the phenotype space). A
mutation is a unary variation operator applied to slightly modify one individual genotype,
creating a child. Mutation is a stochastic process intended to apply a random, unbiased
change to the genotype. In the ongoing example, this would resemble a small probability
that a digit in the binary genotype will be flipped. The objective here is to gradually
explore the space so that the populations are able to represent the entire space with a
finite, constant size [10].

Recombination: Recombination is a binary variation operator where information
from two parent genotypes is merged to create one or two offspring genotypes. Like
mutation, this process is stochastic and should have no inherent bias. While a mutation
is intended to randomly search the space, recombination is intended to randomly combine
two high-performing genotypes in an attempt to produce a better or uniquely good
genotype. Applying this to the example problem would involve swapping randomly
selected digits between two binary genotype parents. Though this is not guaranteed to
produce desirable combinations of traits, some will have improved characteristics [10].

Replacement: As stated earlier in this section, the population sizes are assumed to
remain constant. This means that, as mutation and recombination occurs, a process must
be followed for replacing parents with their mutated offspring. This decision is usually
based on their relative fitness values, favoring the higher quality offspring. While parent
selection is usually stochastic, replacement is inherently deterministic. The remaining
population should be an improvement on the previous one and serves as the parents for

the next iteration of evolution [10].
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2.2.3.3 Competitive Coevolution

Competitive coevolution, also known as host/parasite or “arms race”, refers to the
simultaneous evolution of two or more populations in which the fitness of an individual
in one population is in direct competition with an individual from another population.
It has traditionally been used in two kinds of problems. First, it can be used to evolve
interactive behaviors that are difficult to evolve in terms of absolute fitness. Second,
and in line with this research, it can be used to gain insight into the dynamics of
game-theoretic problems. To this end, reference [11] details three techniques for use in

competitive coevolution:

1. Competitive fitness sharing: Competitive fitness sharing is used to ensure the
survival of important but poorly represented types. This is accomplished by
treating each parasite (a strategy of player 1) as an independent resource to be
shared by those hosts (a strategy of player 2) in the population that can defeat it.
This results in essentially having a separate sharing function for each parasite in
which the fitness assigned to the host defeating parasite with the set of indices J is
expressed as

zjeJ]\lfj (2.11)
where N; is the total number of hosts in the population defeating parasite j. Even
though the rewarded host might not have defeated as many parasites as others can,

it is rewarded for defeating parasites that few others can.

2. Shared sampling: It is desirable to reduce the computational effort expanded in
competition by testing each individual in the host population against only a limited
sample of parasites from the other population. Between generations, this can mean
selecting parasites with the best fitness for use in the next generation. However, if
there are several niches in the parasite population, this would tend to pick similar
individuals from the niche that happened to have the highest fitness, rather than
making a diverse selection from all niches. Instead, new sample members are chosen
such that the competitive shared fitness is maximized within the sample. This

technique is called shared sampling, and is detailed further in Algorithm 1.
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Algorithm 1 Shared Sampling Algorithm [11]
1: Initialize current sample to be the empty set

2: For each opponent ¢ from previous generation,

3: beat; = 0 (# in current sample beating 7)

4: while the current sample is not yet full do

5 For each parasite j not yet in sample,

6: fit; = 0 (fitness within sample)

7 For each opponent k beat by j last generation,
8 fity = fit; + trpear

9 Let j be such that fit; is maximal

10: Add individual j to current sample

11: For each opponent i from previous generation,
12: If j beat opponent ¢ last generation,

13: Increment beat;

14: end while

3. Hall of Fame: In a finite population (set of all strategies), a genotype (strategy)
must be successful almost every generation to stay in the population. In competitive
coevolution, a lost but previously successful genotype might have become successful
again. This could lead to less-than-optimal results. This is where Hall of Fame
comes into play, in which the best individual from each generation is retained for
future testing, as shown in Algorithm 2. In this setup, hosts are tested against
both current parasites and a sample of the hall of fame. This results in a more

optimal solution.
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Algorithm 2 Hall of Fame [12]
1: nCoev «— 0; A < playery; B « playersy; ¢ « thresholdvalue;
2: HoFy «— J; HoFp « InitialOpponent();
3: pop — EVALUATE(HoF3g); // Evaluate initial population
4: while nCoev < MaxCoevolutions A NOT(timeout) do

5: pop < RandomSolutions(); // pop randomly initialized

6: 1« 0;
7 while (i < MaxGenerations) A (fitness(best(pop)) < ¢) do
8: parents «— SELECT (pop);
9: childs — RECOMBINE (parents, px);
10: childs «— MUTATE(childs, par);
11: pop < REPLACE(childs);
12: pop — EVALUATE(HoFp);
13: if fitness(best(pop)) = ¢ then // winner found!
14: nCoevolutions < 0; // start new search
15: HoFy «— HoF4 v best(pop)
16: temp «— A; A — B; B < temp; // interchange player roles
17: else
18: nCoev < nCoev + 1; // continue search

19: end if
20: end while

Although such competitive techniques allow sustaining the competition for longer,
they do not directly encourage continual coevolution. With a fixed search space, a limit
to the optimality will eventually be reached. In addition, it is still possible to get stuck
in local optima. This can be fixed through complexification, a technique for elaborating
strategies by adding new dimensions to the search space rather than searching for a new
path through the original space. Even if a global optimum is reached in the search space
of solutions, new dimensions can be added, opening up a higher-dimensional space where

even better optima may exist [13]. Such a technique works well in applications of RL.
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2.3 Reinforcement Learning

2.3.1 Introduction

RL, as the name implies, is the process of learning how to maximize a numerical reward
by mapping situations to actions. The learner explores the state and action spaces,
noting the rewards granted after each action. Another name for this state-action-reward
connection is a Markov decision process (MDP), in which an agent visits a series of
states connected by actions and each action-state pair has an associated reward. The
state-action mapping is continually updated until the maximum reward is achieved.

Though most traditional machine learning is classified as either supervised learning
or unsupervised learning, RL is different. Supervised learning is learning from a training
set of labeled examples provided by a knowledgeable external supervisor. The objective
there is to extrapolate from the provided data so that the learner can act appropriately
in situations not covered in the training set. Unsupervised learning is different in that
its objective is to find structure hidden in unlabeled data. Though this might appear to
encompass RL, it does not. RL attempts to maximize a reward signal instead of trying
to find hidden structure. Though uncovering structure could be useful in RL, it does not
address the RL problem by itself.

Unlike supervised and unsupervised learning, RL has a unique challenge where it
must attempt to balance exploration with exploitation. To obtain a lot of reward, a
RL agent must prefer actions that it has tried in the past and found to be effective
(exploitation). However, in order to discover these actions, it has to try new actions that
have not been selected before (exploration). Neither can be pursued exclusively to be
effective - the agent must try a variety of actions while simultaneously favoring those
that produce the most reward.

RL also must, unlike other machine learning methods, consider the whole problem
of a goal-directed agent interacting with an uncertain environment. Many researchers
are able to plan with general goals without taking into account the planning’s role in
real-time decision making, or where the planning models come from. RL requires much
more consideration, employing a complete, interactive, goal-seeking agent. RL agents can
sense their environment and choose actions to influence that environment in pursuit of
an explicit goal. In planning, RL has to consider how the planning and real-time action
selection affect each other. This will produce results that can be assessed with real-world

models in mind [14].
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2.3.2 Elements of Reinforcement Learning

To use a RL algorithm, one must first understand the four major elements involved:

policies, reward signals, value functions, and a model of the environment [14].

2.3.2.1 Policies

A policy, or strategy, defines the learning agent’s behavior for a given state. As mentioned
earlier, this is the mapping from the agent’s state in the environment to an action to
be taken at that state. This alone is sufficient to determine the agent’s behavior. As
will be discussed in the following section, policies are often represented as deep neural
networks [14].

2.3.2.2 Reward Signals

A reward signal defines the goal (the objective function) of a RL problem. After an
action is enacted at a state, the agent is sent a single number, the reward. The objective
is to maximize the total reward that the agent receives over the entire simulation run,
called an episode. The reward signal is what the agent uses to justify altering the policy,

selecting similar states/actions in the future if the reward is desirable [14].

2.3.2.3 Value Functions

While the reward signal is used to provide feedback on the immediate quality of an
action, the value function is used to represent the quality of an action in the long term.
In other words, the value of a state is the total amount of reward an agent can expect to
accumulate in the future. This is useful in RL problems where an action might earn a
poor reward immediately, but prove to be highly rewarding as time goes on, or vice-versa.
Using value functions allows for the total earned reward to be properly maximized over

the entirety of an episode. Value functions will be discussed in greater detail in Section
2.5 [14].

2.3.2.4 Models

The final element of RL is the model of the environment. This is how, given a state, or
a state-action pair, the next state visited is predicted. The model is used for planning

a course of action for the agent given all possible future states before they are actually
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experienced. In space-based environments, the model is the application of the Keplerian

dynamics to determine future states, as described previously in Section 2.1 [14].

2.3.3 Reinforcement Learning Methods

Though the elements of RL are consistent between applications, the methods for solving
the problems can vary highly. RL is often used for tasks in which the state space is
combinatorial and large. In such cases, finding a truly optimal policy, or the optimal
value function, is nearly impossible. Instead, the goal is to find a good approximate
solution using limited computational resources. Examples of such approximate methods

include on-policy, off-policy, or policy gradient optimization methods [14].

2.3.3.1 On-Policy vs Off-Policy Methods

There are two primary methods of RL: on-policy methods and off-policy methods. On-
policy methods attempt to evaluate or improve the policy that is used to make decisions,
whereas off-policy methods evaluate or improve a policy different from that used to
generate the data. On-policy methods, like Monte Carlo control with Exploring Starts,
are generally simpler to implement so they are considered first. Off-policy methods, on
the other hand, are more complex since they require two policies, one that is learned
about and becomes the optimal policy, and one that is more exploratory and is used to
generate behavior. This usually creates greater variance in the results and requires more

time to converge than on-policy methods, but is also more powerful [14].

2.3.3.2 Policy Gradient Methods

Though, similar in some ways to both on-policy and off-policy methods, policy gradient
methods are unique in that they learn a parameterized policy that can select actions
without consulting a value function. Though a value function may still be used to learn
the policy parameter, it is not required for action selection like in on-policy and off-policy
methods. Methods that learn approximations to both the policy and value functions are
often called actor-critic methods, in which “actor” refers to the learned policy and “critic”
to the learned state-value function.

Policy gradient methods are usually chosen over more traditional methods for a

number of reasons:

1. The approximate policy can approach a deterministic policy. The action-value

estimates will converge to their corresponding true values.
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2. It allows for the selection of actions with arbitrary probabilities. This means it is

possible to find stochastic optimal policies as well.
3. Policies may be easier to approximate than the action-value function.

4. Policy parameterization allows for prior knowledge about the desired form of the

policy to be incorporated.

In addition, policy-based methods offer practical ways of dealing with large, continuous
action spaces. Instead of computing learned probabilities for each of the many actions, it
is possible to learn the statistics of a probability distribution that represents all possible
actions. To produce a policy parameterization, the policy can be defined as the normal
probability density over a real-value scalar action, with mean and standard deviation
given by parametric function approximators that depend on the state. In this case, the
mean is generally approximated as a linear function while the standard deviation must
be positive and is usually approximated as the exponential of a linear function. These
policy parameters are then learned by following the policy optimization process detailed

in the following sections [14].

2.4 Neural Networks

The term “neural network” is based on its use in attempting to find mathematical
representations of information processing in biological systems. Similar to biological
systems, artificial neural networks are primarily used for statistical pattern recognition.
In RL, neural networks are used to represent the policy and value functions and are
trained during the update steps.

Neural networks are based on linear combinations of M fixed nonlinear basis functions,
U, (z) and take the form

y(x,w) =z (Z wj\Ifj(x)> (2.12)

where z is the input(s) to the network, w; are the weighting coefficients and z(-) is the
nonlinear activation function, which will be discussed in more detail later in this section.
The basis functions are functions of a set number of parameters which are updated during
the training steps. Neural networks use basis functions that resemble Eq. (2.12) such
that each basis function is itself a nonlinear function of a linear combination of inputs.

Thus, neural networks are simply a series of functional transformations.
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To compose a neural network, M linear combinations of the input variables x1, ..., xp

are first constructed as

D
0j = Z wﬁ)xi + w%) (2.13)
i=1

(1)
J
used to indicate the first “layer” in the network [15].

(1)

where w;;” are the weights, w;,’ are the biases, and j = 1, ..., M. The superscript (1) is

2.4.1 Activation Functions

The value o; in Eq. (2.13) resulting from each layer is transformed using a differentiable,

nonlinear activation function, h(-):

yj = 2(05) (2.14)

where y; corresponds to the outputs of the basis functions is Eq. (2.12).

The possible activation functions include:

1. Sigmoid Function: The sigmoid function is a smooth, gradual progression from
0 to 1 and is one of the most common activation functions, especially for linear

regression. The equation takes the form [16]

1

— 2.15
1+e® ( )

2(z)

and resembles the curve shown in Figure 2.5.
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h(x) |

Figure 2.5. Sigmoid Activation Function

2. Hyperbolic Tangent Function: The hyperbolic tangent function resembles the
sigmoid function but instead ranges from -1 to 1. This is generally more common

than the sigmoid activation function and takes the form

2

(2.16)

as the name suggests [16].

3. ReLU Activation Function: The ReLU (Rectified Linear Unit) activation function
can be simply represented as
z(z) =0ifz <0

(2.17)
=gifx>=0

The ReLU activation function is the most popular activation function in neural
networks because it is efficient and easy to optimize since it doesn’t require any
complicated calculations. The primary downside of using a ReLLU function is
that once a neuron becomes zero, it is unlikely it will ever go back to a non-zero
value [15].
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2.4.2 Layers

The selected activation function can be linearly combined with Eq. (2.13) to give
M
o = Z w,(é)zj + w,%) (2.18)
j=1

where k =1, ..., K and K is the total number of outputs. This equation corresponds to
the second layer of the network. Neural networks can have as many layers (called hidden
layers) as necessary to achieve a robust model for the desired relationship it is defining.

After each layer is processed, a final activation layer is used to generate the outputs

Y = 2(0) (2.19)

The inputs, hidden layers, and outputs can be seen visualized in Figure 2.6. Here, each
input x is applied its respective weights for each desired hidden layer. Between layers,
the activation functions are applied. Then, finally, a last activation function is applied to
generate the outputs.

Assuming only the two hidden layers as previously described, the overall network

function becomes

M D
yp(z,w) = 2z (Z w,(é)h <Z wj(;)xi + w]((l))) + w%) (2.20)

j=1 i=1

where the set of all weights and bias parameters have been grouped together into a vector,

w, which are the learned parameters [15].
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hidden units

Figure 2.6. Neural Network Diagram - Two Hidden Layers [15]

2.5 Policy Optimization

Building onto the RL foundations, this section goes into greater detail on the policy

optimization theory that will be required.

2.5.1 Trust Region Policy Optimization

TRPO, at its simplest, is an iterative process for optimizing policies while guaranteeing
a monotonic improvement in the policies. Similar to natural policy gradient methods,
TRPO is effective for optimizing large nonlinear policies such as neural networks (where
the weights and biases are the search variables). The original work, Reference [17],
demonstrated the robust performance of this method and its tendencies to give monotonic

improvements with minimal tuning of the hyperparameters.
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2.5.1.1 Preliminaries

Policy optimization methods like TRPO can be framed as discounted MDP, defined by
the tuple (S, A, P,r, po,y) where S is a finite set of states, A is a finite set of actions,
P : S§xAxS — Ris the transition probability distribution, » : § — R is the
reward function, pg : & — R is the distribution of the initial state so, and v € (0,1) is
the discount factor.

With each state/action pair, there is an associated stochastic policy, 7 : & x A —

[0, 1] to connect the two as well as an expected discount reward,

77( - So,ao, [27 r{st ] (2'21>

where 59 ~ P0(30)7 ag ~ W(at|5t)7 St+1 ™~ P(5t+1|3taat)-

Moving forward, the value function, V,, will be defined as

VTF(St) = CLt,St-H7 127 r{St+1 ] (222)

the state-action value function, @), as

QTF(StJ a/t) = St+1,(lt+1, [Z yr St+1 ] (223)
and the advantage function, A,, as

Ar(s,a) = Qr(s,a) — Vi(s) (2.24)

where £ > 0.
The policy update step can then be expressed in terms of the advantage with the

actions sampled using a; ~ 7(-|s;),

77(71-) = 77(77-) So ao,.

i ~(8t, ay ] (2.25)

Meanwhile, the discounted visitation frequencies can be expressed as

pr(s) = P(so = 8) +yP(s1 = 8) + ¥’ P(sy = s) + ... (2.26)
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where sy ~ pp and the actions are chosen according to m. Equation 2.25 can then be

rewritten as a sum over states instead of over timesteps:
(@) = n(m) + Y pa(s) Y 7(als)An(s, a) (2.27)

This can be used to demonstrate that any policy update with a non-negative expected
advantage at every state, s, is guaranteed to increase the policy performance, n (or remain
constant when the advantage is zero everywhere). However, having some states for which
the expected advantage is negative is usually unavoidable. Since the dependency of pz(s)
on 7 makes the previous equation hard to optimize, a local approximation, L,(7), to n

can be used instead
Lo(7) = n(m) + 3 pa(s) 3. (als) Ax (s, ) (225)

with the only difference being that changes in the state visitation density due to changes
in the policy are ignored. In most cases, though, the interest will be in optimizing a
parameterized policy, my (where my(a|s) is a differential function of the parameter vector,
) which means that L, will match 7 to the first order. That is, for any parameter value
0o,

Ly, (700) = n(,).

(2.29)
Vo Ly, (To)|o=0, = om(m0)|0-60,

This implies that a small enough step 7y, — 7 that improves upon L, y will also improve
n. It does not, however, suggest an appropriate step size. Reference [18] explored this
issue further and found a policy updating scheme that allowed for specific lower bounds

on the improvement of 1 to be provided. The policy update step was defined as

Tnew(als) = (1 — a)maa(als) + an'(a|s) (2.30)
with the lower bound 5
€y 2
= L7r new/) — /4 _\o 2.31
T new) ota (Tnew) (1 _,y)ga (2.31)

where « is a constant and € = max |Ea~r(als) [Ar(s|a)] |. However, this policy update

scheme is not applicable to all general stochastic policy classes.
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2.5.1.2 Monotonic Improvement Guarantee for General Stochastic Policies

Equation 2.31 provides a basis for expanding the policy update to all stochastic policy
classes, rather than just mixture policies, by replacing o with a measure of the distance
between 7 and 7, and changing e accordingly. In this case, the distance measure is the
total variation divergence, defined as Drv (p||q) = 2 >, |[pi — ;] for discrete probability
distributions p and ¢ [19]. For simplicity moving forward, max Dry (m(-|)]|7(-|s)) will

be written as DJ4* (7, 7). So if a = DI (Tord, Tnew), then the bound can be written as

dery
n(ﬂnew) = Lwozd (Wnew) - WOCQ (2.32)

where € = max |A,(s,a)|. This theorem can then be applied directly to represent the
s,a

bound in terms of D" when applying the known relationship between the total variation

divergence and the KL divergence, Dry (pl|lq)? < Dxi(pl|q), giving
77(7]-) = Lw(ﬁ—) o CD?{lgx(ﬂa ﬁ—) (233)

where C' = (14%)2. This then provides an approximate policy iteration scheme as described
in Algorithm 3 with the guarantee of monotonically improving sequences of policies such
that nmy < nm < nme < ... To see this, let M;(7) = Lyn — CDE(m;, ). Then

n(mit1) = Mi(miy1) by Eq.2.33
n(m;) = M;(m;), therefore, (2.34)
n(mis1) —n(m) = Mi(mipa) — M(m)
Maximizing M; at each iteration guarantees that the true objective 7 is non-decreasing.
TRPO, discussed more in the following subsection, is an approximation to Algorithm 3,

which uses a constraint on the KL divergence rather than a penalty to allow for large

updates.
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Algorithm 3 Policy Iteration Algorithm Guaranteeing Non-Decreasing Fx-

pected Return n [17]
1: Initialize mg

2: for ¢ = 0,1,2,...until convergence do

@

Compute all advantage values A, (s, a),
4 Solve the constrained optimization problem
5 Tit1 = argmax | Ly, () — CDZ (i, )]

6: where C' = (14_%)2

7

8

and L, (1) = (m) + ¥, pr,(5) 3, w(als) Ay, (5, )
- end for

2.5.1.3 Optimization of Parameterized Policies

The last step is to derive a practical algorithm based on the foundations built in the
previous subsections. Moving forward, since all policies, 7, will be parameterized by 6,
the notation will be overloaded to express functions in terms of 6 (such as n(0) := n(m)).

In the previous subsection, it was shown that 1n(6) = Ly, ,(0) — CDE* (6,14, 0) when
assuming 0 = 6,4. Thus, a maximization of the latter terms provides a guarantee to

improve the objective n:
i [Lg,,(6) ~ CDRE (00, )] (2.35)

Instead of using the penalty coefficient, C', which usually would result in very small step
sizes, larger steps can be taken by placing a constraint on the KL divergence between
the new policy and the old policy instead. This is called a trust region constraint and is

formulated as
max Lyg,,,(0)
o (2.36)
subject to D1 (0p14,0) < 9§
In this form, a constraint would be placed on the KL divergence at every point in space.
This large number of constraints is impractical to satisfy so the same idea can be applied

by instead considering the average KL divergence:

max [Ly,,,(0) = CDRE* (0ia, 0)] (2.37)
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This then leads to optimizing as such,

max Ly, (0)
o (2.38)
subject to D™ (0a,0) < 6

2.5.1.4 Practical Algorithm

The theory described in the previous subsections justifies optimizing a surrogate objective
with a penalty on the KL divergence. The large penalty coefficient, C', leads to small steps,
though, so it would be better to decrease the coefficient. This is where the hard constraint,
the bound on the KL divergence, comes into play. Since the constraint on D" (6,4, 0)
is difficult to meet using numerical optimization, D¢ (6,4, 6) is constrained instead.

With this in mind, the optimization is performed in distinct steps:
1. Collect a set of state-action pairs along with estimates of their Q)-values
2. Averaging over samples, construct the estimated objective and constraint

3. Solve the constrained optimization problem to update the policy’s parameter vector

7

The original paper on TRPO by Schulmann et. al. [17] demonstrated the robustness of

this method with a number of designed experiments.

2.5.2 Proximal Policy Optimization

TRPO, considered easy to tune, serves as the foundation of the RL applied in this
research. PPO has some of the benefits of same performance benefits of TRPO, but
is even simpler to implement, can be applied more generically, and has better sample
complexity. Unlike TRPO which performs one gradient update per data sample, PPO
employs multiple epochs of minibatch updates, alternating between sampling data from
the policy and optimizing from minibatches of the sample, to ensure quick convergence.
PPO, though it uses only first-order optimization, has been shown to attain similar

reliable performance and data efficiency as TRPO.

2.5.2.1 Policy Gradient Methods

In order to better understand how PPO works, it is necessary to first understand policy

gradient methods in general. Policy gradient methods work by computing an estimator
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of the policy gradient and plugging it into a stochastic gradient ascent algorithm. The

most popular gradient estimator has the form
§ = E[Vylogmg(as|s:) Ay (2.39)

where E, is the expectation over the batch of samples, 7y is a stochastic policy (6
representing the policy parameters), and A, is an estimator of the advantage function at
time t. An objective function is then constructed whose gradient is the policy gradient

estimator, g, obtained by differentiating the objective, or loss. [2],
LPG(Q) = Et[log 7T,9(Cllt|5t)14t] (240)

Differentiation of this loss equation implies that it is the focal point of the optimization.
PPO aims to optimize a set of NE strategies such that they result in the lowest possible

loss values.

2.5.2.2 Clipped Objective

Trust Region Methods, like TRPO, can be applied within PPO to constrain the policy

update based on the KL divergence. This gives the objective function

max ]Et |:7T9 (at |St) At:|
0 0014 (at |St)

subject to o |IDkr [7a,,,(+|5t), mo(-|se)]] <6

(2.41)

Without the constraint, maximization of the above equation would result in an
excessively large polcy update. PPO looks to restrict the change in the objective/loss,

function L°MF (), by clipping the value at every update step,
LCYP(9) = Ey[min(l,(0) Ay, clip(1,(0),1 — €, 1 + €) A] (2.42)

in which [, is the probability ratio

LOICIED

0014 (at|8t)

1,(0) = (2.43)

where € is a hyperparameter, which is usually selected to be around 0.2 since this
results in the policy changing by no more than 20% in each update. The second term,

clip(l;(0),1—¢,1+ e)flt, modifies the surrogate objective by clipping the probability ratio.
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This essentially removes the incentive for moving r; outside of the interval [1 — ¢, 1 + €].
Finally, the minimum of the clipped and un-clipped objective is taken so that the final
objective is a lower bound on the un-clipped objective, effectively ignoring the change in

probability ratio when it would make the objective improve. [2]

2.5.2.3 Adaptive KL Penalty Coefficient

In addition to clipping the surrogate objective, or alternatively to it, an adaptive penalty
on the KL divergence can be used such that a target value for the divergence, d4,4, is
achieved each policy update. In general, this performs worse than the clipped surrogate
objective when applied individually, but both can be applied simultaneously to further
encourage proper optimization of the policies.

Still implemented over several epochs of mini-batches, the objective is penalized as

L) = £ | UG gD s sl | 2

The divergence can then be calculated using

D = B4 [Dict, [70,,(|s1). mo(-|30)]] (2.45)

If D < Dygrg/1.5 then (5 is set to /2. If D > Dy, x 1.5 then [ is set to 8 % 2. Digpyg
here is a hyperparameter provided as an ideal value for the KL divergence. This updated

[ value is then used in the next policy update.

2.5.2.4 Algorithm

The surrogate loss from the previous section can be computed and differentiated, using
LC* instead of LFS. Multiple steps of stochastic gradient ascent are then performed on
this objective.

If using a neural network architecture that shares parameters between the policy and
value function, then a loss function must be used that combines the policy surrogate and
a value function error term. In addition, an entropy bonus can be added to encourage
exploration of the state and action spaces (as suggested in References [20] and [21]).

Combined together, the objective to maximize becomes

LOLIP+VE+S gy — [, [LEEIP(9) — ¢, LYT(0) + 8 [mo] (s)] (2.46)
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where S is the entropy bonus, ¢; and ¢, are coefficients, and L) is the squared-error
loss term (Vp(s;) — V;'*"9)2.

One implementation of PPO demonstrating how it is well-suited for use with recurrent
neural networks, as seen in Reference 12, runs the policy for T time-steps (where T is
much less than the episode length), and uses the collected samples for an update. This

style requires an advantage estimator that does not look beyond time-step T’

A

Ay = —V(s) +re+ gy + o T rp s TV (sp) (2.47)

in which ¢ specifies the time index in [0, 7], within a given length-T trajectory segment,
and where V' is the learned state-value function included to reduce the variance. [2]

A PPO algorithm [2] that uses fixed-length trajectory segments is shown below. Each
iteration, each of N (parallel) actors collect T" time-steps of data. Then the surrogate
loss on these NT' time-steps of data is constructed and optimized for K epochs using the

Adam optimizer [22], explained further in Section 2.5.4.

Algorithm 4 PPO, Actor-Critic Style [2]
1: for iteration=1,2...do

2 for actor=1,2....N do

3 Run policy my,,, in environment for 7" time steps

4 Compute advantage estimates 1211, e flT

5: end for

6 Optimize surrogate L wrt 6, with K epochs and mini-batch size M < NT
7 Oorq < 0

8: end for

The original authors demonstrated PPQO’s advantages over other algorithms and

showed that the clipped objective was most effective at optimizing the policy.

2.5.3 Generalized Advantage Estimation

One primary hindrance in optimizing the objective in policy optimization is the long time
delay between actions and their positive - or negative - effects on the reward, otherwise
known as the credit assignment problem. This is where the value function, as mentioned
in the previous subsection, comes into play. Value functions, which help to estimate how
a policy should be improved, can effectively represent the quality of an action before the

delayed reward is given.
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The GAE was proposed as a method for optimizing the value function in a way that
reduces variance while maintaining a tolerable level of bias, effects that are usually traded

in related optimization approaches [23].

2.5.3.1 Preliminaries

Inspecting Eq. (2.39), it can be surmised that the policy gradient is not just a function
of the policy parameters, but the advantage as well. The advantage function measures
whether or not the action is better or worse than the policy’s default behavior. This
means that, in order to ensure that the policy is being improved upon, the gradient term
should point in the direction of increasing my(a;|s;) if and only if A™(s;, a;) is greater
than zero.

The discount factor, ~, introduced in Section 2.5.1.1, is used to reduce the variance
by downweighting any reward that correspond to delayed effects. This, however, will
result in added bias. The discounted approximation to the policy gradient can then be
defined as [23]

w
" :=Es. a0, Z AT (84, a) Vg log mg(ayls;) (2.48)

t=0

2.5.3.2 Advantage Function Estimation

To better understand the advantage estimator, specifically as presented in Eq. (2.47),

one can start by formulating the TD residual of the discounted value function as
52/ =T+ ’7V(St+1) — V(St) (249)

This is essentially an estimate of the advantage of the action, a;. So, by definition, A§’“>

is just the sum of k of thse ¢ terms:

AV = 6) =~V (s) + 10+ 7V (s031) (2.50)
AP = 6Y 4900y = =V(s) + 14 eV (sesa) (251)
AP .= 8 + 70y 70y = =V (se) + e+ Y1 + Vrese + 77V (5143) (2.52)

which leads to

k—1
AP = 1180 = =V(se) + 1+ s + e+ ke YV (si) (253)
=0
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AE’“) here involves a k-step estimate of the returns, minus a baseline term —V'(s;). This
suggests that, as k — o0, the bias becomes smaller since the term ’ka(sHk) becomes
more heavily discounted, and the term —V'(s;) does not affect the bias. Taking k — o
gives
o0
Al) Z 6 = —Vi(s) + Z Y'resn (2.54)
1=0 1=0
which is simply the empirical returns minus the value function baseline.
From this, the GAE (GAE) (v, \) is defined as the exponentially-weighted average of

these k-step estimators

AFARON .~ (1)) (A,ﬁl) +AAP 1+ 2AP 4 )
= (1= N + A0 +70750) + N0 +905 +77050) +...)
= (1= M +XFXN+ )+ A+ X2+ X+ )+ 2 WV + X+ M+ L)+

—(1-\) (@V (1_1A) + 7041 (1_AA) V20 (1&) + )

Z TA) 5211

(2.55)

There are two notable special cases of this formula, obtained by setting A = 0 and A = 1:

GAE(y,0): A =6, =1 +7V(si01) — V(s0) (2.56)
GAE(y,1) : Ay = 27l5t+1 = ZVZHH — V(s¢) (2.57)
=0 =0

GAE(7,0) usually induces bias but has a low variance, while GAE(~, 1) has less bias
but a high variance due to the sum of the terms. Setting A between zero and one for
the GAE makes a compromise between bias and variance, controlled by A. v, while it
most importantly determines the scale of the value function, also contributes to this
bias/variance trade-off. While setting A < 1 introduces bias only when the value function
is inaccurate, setting v < 1 introduces bias regardless. Due to this, the original authors
found that the best value for A is much lower than the best value for 7. Using the GAE,

the discounted policy gradient can now be written as [23]

0}
g’ Z Vo log mo(a|s:) Z 8y (2.58)
t=0 1=0
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2.5.3.3 Interpretation As Reward Shaping

Inspecting Eq. (2.58), it can be seen that both v and A are effectively implemented as
discount factors after performing a reward shaping transformation on the MDP.
Reward shaping [24], refers to the transformation of the reward function of an MDP

as

7(s,a,s) =r(s,a,s8) +yU(s") — U(s) (2.59)

where 7 is the transformed reward function and W is an arbitrary scalar-valued function
on the state space, S — R. This transformation results in the discounted advantage
function remaining unchanged for any policy. This can be proven by manipulating the

discounted sum of the rewards of a trajectory originating from state, s;, as

VZT(StH, Qt41, St+l+1) - ‘I’(St) (2-60)

18

e 0]
Z 3t+l7 Gy, 5t+l+1) =

=0

The value and advantage functions of the transformed MDP can then be defined as

Q™ (s,a) = Q™ (s,a) — V()
V™ (s,a) = V™ (s,a) — ¥(s) (2.61)
AT (s,a) = (Q™(s,a) = U(s)) — (V™ (s,a) — U(s)) = A™(s,a)

Reward shaping can then be used to get a policy gradient estimate by constructing the
policy gradient estimators that use discounted sums of the shaped rewards, 7. Applying A
as, essentially, a second discount factor results in a “steeper” discount yA when 0 < A < 1.
In doing so, it’s easy to see that the shaped reward from Eq. (2.60) is equal to the
Bellman residual term 6 from Eq. (2.49) when ¥ =V [23]. Doing so gives

e o] e@]
Z F(St4, Qs Sti1+1) Z M6} = AGAEON (2.62)
=0 =0

Hence, by considering the yA-discounted sum of shaped rewards, the GAE from the
previous section is obtained exactly [23].
Exploring the effect of the shaping transformation in more detail, a response function,

x can be introduced and defined as

X(l; St at) =E [Tt+l|3ta at] —E [Tt+1|3t] (2-63)
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Note that A™(s,a) = ¥,,2,v'x(I; s, a) so the response function decomposes the advantage
function across timesteps. This allows for the temporal credit assignment problem to
be properly quantified such that long range dependencies between actions and rewards
correspond to non-zero values of the response function when [ = 0. The discounted policy

gradient estimator can then be expressed as

o0
Vo log, (ai|s)) A™ (s, a) = /g log,, (ai|s;) Z (15 54, ay) (2.64)

in which the error will be small if y decays as [ increases, as in the effect of an action is
“forgotten” after about 1/(1 — ) time steps.

If the reward function, 7, were obtained using ¥ = V™7 then E |7 |s;, a;] =
E [F41]8¢] = 0 for [ > 0. Essentially, the response function would only be non-zero at
[ = 0 so the shaping transformation would turn a temporally extended response into an
immediate response. This suggests that the rewards can be reshaped using V' to shrink
the temporal extent of the response function while the “steeper” discount yA cuts off the

noise resulting from long delays [23].

2.5.3.4 Value Function Estimation

The final step is applying GAE to the estimation of the value function. When employing
a nonlinear function approximator to represent the value function, the easiest method

for estimating it is to approach it as a nonlinear regression problem:
N A
mjn 3 Vi) — Val? (2.65)
n=

where V, = Zio 2'ry41 is the discounted sum of the rewards indexed by n over all
timesteps in a batch of trajectories. When applying this to the trust region problem, the
standard deviation is defined as 02 = + 3 [|V4,..(5,) — Vi,||*. Then the optimization

problem can be defined instead as

N
min Z Va(sn) = Vall®
el (2.66)

1 Va(sn) = Vo (502
b‘ t t old < C
subjec O—N Eﬁ 5

o2
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Thus, like when updating the policy, the value function can be updated by applying a

similar KL divergence constraint. [23]

2.5.4 Adam Optimizer

When training the policy and value functions, often represented as neural networks in
policy optimization, the Adam optimizer is the most common method for doing so. Adam
is an algorithm for first-order gradient-based optimization of stochastic objective functions
based on adaptive estimates of lower-order moments. The method is straightforward to
implement, has low memory requirements, is computationally efficient, is well suited for

large problems, and is invariant to diagonal re-scaling of the gradients [22].

2.5.4.1 Algorithm

Algorithm 5 shows the pseudo-code for the Adam optimizer. The algorithm starts with
f(6), a noisy objective function differentiable with respect to 6, the policy parameters.
The goal is to minimize the expected value of f, E[f(#)]. With g; = /o f:(f) as shown in
line 10, the gradient of f is defined at time step ¢. The algorithm then presents the steps
to update the exponential moving averages (m;) and the squared gradient (v;) where
the hyperparemters /31, f2 € [0, 1) control the exponential decay rates of the averages.
These estimate the 1st moment (mean) and 2nd raw moment (variance) of the gradient,
respectively. Because, by initializing the averages at zero, they become biased towards
zero, m and ¥ are used to represent the necessary bias-corrected values. The last step in

the algorithm then uses these bias-corrected averages to update the policy parameters.
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Algorithm 5 Adam Pseudo Code. Good default settings are o = 0.001, 5; = 0.9,
B2 =0.999, and € = 1078. [22]
1: Require: a: Stepsize

2: Require: 1,5, € [0,1): Exponential decay rates for the moment estimates
3: Require: f(6): Stochastic objective function with parameters 6

4: Require: 6y: Initial parameter vector

5: mg < 0 (Initialize 1st moment vector)

6 vo < 0 (Initialize 2nd moment vector)

7 t «— 0 (Initialize time step)

8 while 60, not converged do

9 t—t+1

10: gt <— Voft(0;—1) (Get gradients w.r.t. stochastic objective at time step t)
11: my < B -my_1+ (1 — B1) - g (Update biased first moment estimate)
12: v < Bo vy + (1= F2) - g? (Update biased second raw moment estimate)
13: my — my/(1 — L) (Compute bias-corrected first moment estimate)

14: 0, < v/(1 — %) (Compute bias-corrected second raw moment estimate)
15: 0y « 0,1 — -y /(\/; + €) (Update parameters)

16: end while

17: 0; (Resulting parameters)

2.5.4.2 Update Rule

An important consideration in the update step of the Adam algorithm is the choice of
step sizes. Assuming € = 0, the most effective step in parameter space, at time step t, is
Ay = a1y /+/0; with upper bound | A;| < a-(1—31)/4/1 — B2 when (1 — 1) > /1 — B,
and | A, | < « otherwise. This is the equivalent of establishing a trust region around the
current parameter value, beyond which the current gradient estimate does not provide
sufficient information. This allows for a to be set in advance since the viable parameter

space is often known.

2.5.4.3 Initializing Bias Correction

As discussed in Section 2.5.4.1, bias correction terms are required since initializing the
moving averages to zero inherently induces bias. The approach that is taken to accomplish

this is unclear, though, as of yet. This section will show the derivation of the second
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moment estimate (the derivation of the first moment estimate is completely analogous)
in an effort to show how the bias correction term is calculated.

As used in Algorithm 5, let g be the gradient of the stochastic objective f with
its second raw moment estimated using an exponential moving average of the squared
gradient, with decay rate 8,. Then g1, ..., gr are the gradients at subsequent time steps,
each drawn from the underlying gradient distribution g; ~ p(g;). As mentioned, the
initialization of the exponential moving average as vy = 0 is what necessitates the
bias correction. The update to this initialization, at time step t, is then performed by
vy = Bo - vy + (1 — B2) - g7 where g7 indicates the element-wise square g; © g;. This can

be written as a function of the gradients at all previous time steps:
t .
ve=01-5) 87" g (2.67)
i1

From this, the relationship between E[v;] and the true second moment E[g?] will give

the resulting bias correction term:

E[v,] = E [(1 ) Z By - g?]

~Elg)- (1- 8 387 + ¢ 0%

=E[g]- (1-83) +¢

where ¢ = 0 if the true second moment, E[g?], is stationary. Otherwise ( is chosen as a
small value since 3; can be chosen such that the moving average selects small weights for

gradients too far in the past. This leaves the term (1 — 3%) as the bias correction.

2.5.4.4 Convergence Analysis

To properly analyze the convergence of the Adam optimizer, a prediction will be made
for the parameter #; which will then be evaluated using the previously unknown cost
function f;. Since the nature of the sequence of cost functions fi(0), f2(0), ..., fr(0) is
unknown in advance, the algorithm is instead evaluated using the regret (the sum of the

difference between the online prediction f;(#;) and the best fixed point parameter f;(6*)
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from a feasible set x for all previous steps). This regret is formulated as

Z £(6)) — £,(67)] (2.69)

where * = minge, Y, fi(f). The original authors [22] showed that Adam has O(v/T)
regret bound, which is comparable to the best known bound for general convex online
learning problems.

To simplify notation moving forward, g, = </ f;(6;) and g; ; is the i*" element. gy.,; € R?

is defined as a vector that contains the i"* dimension of the gradients over all iterations
B

until ¢, greq = (914, 924, - Ggri]- In addition, v = is also defined. Using these

2
definitions, the following theorem holds when the learning rate, oy, is decaying at a rate
of t1/2 and first moment running average coefficient, £, decays exponentially with A,

which is typically close to 1.

Theorem 1 [22] Assume that the function f; has bounded gradients, || 7 fi(0)]]2 <
G, |7 [:(0)|lo < G for all 0 € RY and distance between any 0; generated by Adam is
bounded, ||9 —Omll2 < D, ||0m — Onl|w < Do for any m,n € {1,....; T}, and Sy, 52 € [0, 1)
satzsfy \/— < 1. Let oy = % and B, = f1A" 1, A€ (0,1). Adam achieves the following
gquarantee for all T > 1.

D? d a(l+ 8)G d DG«/il—Bg

R(T) < 2a(1 — 1) Z Tori+ 1—51)\/7 Z||91TZ||2+Z 1)(1—A)?

The above theorem implies that when the data features are sparse and bounded gradients,
the summation term can be much smaller than its upper bound Zle l|gr7ill2 << dG,VT.
From this, the Adam optimization method can achieve O(log dv/T), an improvement over
O(\/dT) for the non-adaptive method. The fact that 3;; decays towards zero matches
previous empirical findings and suggest that reducing the momentum coefficient towards
the end of the training can help to improve convergence. Finally, the corollary below

shows that the average regret of Adam converges properly.

Corollary 1.1 [22] Assume that the function f; has bounded gradients, || <7 fi(0)]]2 <
G, |7 £1(0)]|o < Goo for all 0 € R and distance between any 0; generated by Adam is
bounded, ||0,, — Omll2 < D, ||0m — Onllw < Dy for any m,n € {1,...,T}. Adam achieves
the following guarantee, for all T > 1



This result can be achieved by using the Theorem above and Y, ||g1.74]|2 < dGov/T.

Thus, lim7_, @ = 0.

2.6 Previous Work

This section summarizes the previous work in astronautics related to the proposed
research. The literature reviewed helped to determine the approach that proved to be

most useful in this research.

2.6.1 Sensor Tasking

Sensor tasking is a subject that is discussed often and researched constantly, but has
only recently come close to being truly optimized. Reference [25] does a good job of
summarizing the Air Force’s Space Surveillance Network’s (SSN) sensor tasking strategy
as of 1992, but no research has been published with public access on the matter since
then. However, a number of papers have been published detailing new and improved
strategies that the Air Force could implement.

For instance, in 2010, Erwin et al. published their work [26] on dynamic sensor tasking
that establishes a simple benchmark problem for use to frame future research efforts in
estimation and resource management for SSA applications. An extended Kalman filter
(EKF) was used to provide state estimates of all tracked objects. These estimates and
their associated covariances were used to execute a closed-loop sensor tasking approach
to determine which sensors would track which objects.

Williams et. al published their work [27] on coupling estimation and sensor tasking.
The purpose of the paper was to examine how this coupling can amplify performance
differences between estimator types. This effect was investigated by modeling a simplified
satellite-tracking scenario, in which the number of objects to track greatly outnumbers
the sensor resources available to track them. The estimators used were an EKF and an
unscented Kalman filter (UKF), while the tasking methods were based on an information-
theoretic approach using Fisher information gain (FIG) [28] and a new stability approach
using largest Lyapunov exponent estimation (LLE) [29]. They found that, for both filters,
the LLE-based tasking provided more accurate estimates of both the satellite state and
uncertainty.

Adurthi et al. [30] expanded upon Williams et al’s work to apply Fisher Information
and Mutual Information [31] to sensor tasking through the use of the Conjugate Unscented
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Transformation (CUT) [32]. This method proved to be accurate as well at optimally
tasking sensors, especially in the presence of non-Gaussian covariances of the spacecraft
state estimates. Similarly, Gualdoni and DeMars found success [33] in utilizing information
statistics [34] for handling multiple observations.

While each of the above methods have proven useful in their specific applications, no
research has been published on their applicability to tracking maneuvering objects. This
objective was solved, however, by Goff et al. in reference [35]. This paper demonstrates
an information-based tasking strategy to track non-cooperative satellites using ground-
based radars in which the sensors are tasked based on the Shannon information [36]
of the state estimate. The maneuvers of the spacecraft to be tracked were estimated
by using a covariance inflation filter-through approach within an Interacting Multiple
Model framework, or IMM, for both continuous and instantaneous maneuvers. Figure 2.7
demonstrates this idea in the form of a flowchart where the red boxes represent propagation
steps, the yellow boxes represent decisions within the strategy, and the green boxes are

the options for each decision.
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Figure 2.7. Dynamic Tasking Strategy Flowchart [35]

It was found that adaptive information-based tasking was successful in maintaining
accurate state knowledge of maneuvering spacecraft. However, IMM approaches are less
than ideal because of the required a priori information. This leaves room for additional
improvements in the area of sensor tasking for tracking uncooperative maneuvering

spacecraft.

2.6.1.1 Search Theory

Search theory is the study of an individual’s optimal strategy for locating an opponent
when choosing from a set of potential moves of random quality under the assumption
that a delay in making a decision is costly. The result is an optimal strategy balancing
the cost of delay with the value of trying again. Benkoski et al. [37] survey the field of
search theory literature, which has not changed much since its publication in 1991. More

recently, Chen et al. [38] describe the application of search theory to sensor management
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for tracking evasive UAVs. This application translates well to the use of search theory in
tracking uncooperative satellites.

As in PE game theory, search allocation games model two adversarial players. At the
initial time, the searcher has a total energy constraint E. Using this total energy, the
searcher has to allocate resources in the search space to detect the evader, which has an

initial energy eg. The flow of the subsequent game follows these steps:

1. At time k, the searcher obtains the information about the evader’s position and
their residual energy. At the same time, the evader is informed of the searcher’s

residual budget.

2. The evader then makes a decision to move from its current cell ¢ to cell j in its
neighborhood of cells N(7) in a probabilistic manner, spending e(i, j) energy to do

SO.

3. The searcher hypothesizes the evader’s next cell and allocates resources accordingly,

taking their own residual energy into account.

(a) If n amount of resource is allocated to search cell 4, then the searcher can detect
the evader with probability 1 — ¢;(n), with ¢;(n) being the miss probability
modeled by

gi(n) = e ¥m (2.70)

where 1); is an indicator of how effective it is to spend resources to search in
the i-th cell.

4. This process is then repeated until the evader is found.

The actions of the evader are determined slightly differently. Let p; be the probability
that the evader chooses cell i for its hiding location with cost ¢; to get to there. With

search resources allocated to cell ¢
Yy = —[log =" (2.71)

where (; is the value of the game when the evader is located in cell ¢ and the searcher
allocates & resource on it with miss probability criterion. For a single stage of the game,

it can be modeled as a minmax problem

Ming, Max,, Z pirie Vs (2.72)
(x4
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subject to

pi=0) pi=1 (2.73)
[1=x4
& =0, Z & =F (2.74)
(134

This results in a unique solution given by Eq. (2.71) and

okl if <
o Up<G
Di = ZJ}P&ZJ' 5/ (275)

where [x]T = maz{z,0} and p is found from

3 Z[log %’]* —E (2.76)
ieod Tt
This result can then be applied to similar multi-stage games. However, adaptations
would need to be made to apply this to the proposed research. Most importantly, neither
player will have knowledge about the resource availability of their opponent. The same
search theory ideas and approach could prove useful, though, in weighing the cost of

delay with resource utilization.

2.6.2 Game Theory Applied to Space Surveillance

Game theoretical methods have been applied for over a century, all starting with the
prisoner’s dilemma problem. Game theory is now applied to a wide range of behavioral
relationships and has found a niche within the space situational awareness field. Most of
this work has been published in joint papers from the Air Force Research Lab (AFRL)
and Intelligent Fusion Technology, Inc (I-Fusion). Their work, like the vast majority of
research in game theory applications for SSA including this dissertation, has focused on
PE. Early work on problems of this type modeled the environment geometrically [40].
More recently, AFRL and I-Fusion have published a number of papers [41-43] on applying
PE to sensor management. In each paper, the pursuer is represented by a space-based
observer/sensor (SBSS) while the evader is represented by a low-thrust geosynchronous
satellite being tracked.

The presented PE approach provides a method to solve the realistic SSA problem with
imperfect state information, where the evader will exploit the sensing and tracking model

to confuse their opponents by corrupting their tracking estimates, while the pursuer
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wants to decrease the tracking uncertainties. In solving the game, fictitious play [6-8], as
discussed in Section 2.2.2, was employed. In the papers by Shen et al. [41-43], the payoff
takes the form of entropy, a function of the pursuers certainty in the evaders position. In
the PE game, the evading spacecraft will try to increase the entropy by maneuvering
while the evader will minimize the tracking uncertainties using a sensor-resource-efficient
way. Since the pursuing spacecraft is assumed to not perform any maneuvers, this results
in a sensor tasking schedule, as displayed in Figure 2.8. In the figure, SBSS can be
seen simulated in a low-Earth polar orbit tracking a GEO spacecraft where the purple
lines represent the pointing vector of the sensor when tasked. Though the sensor is not
actively tasked to point in an optimal direction, the application of fictitious play to sensor

management is useful beyond this application.
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Figure 2.8. The Orbits of SBSS and GEO Under the Game Theoretic Sensor Management

and Maneuver Strategies [43]

2.6.3 Machine Learning Applied to Space Surveillance

The application of machine learning to space surveillance has been even less explored
than that of game theory, as described in the previous section. The work that has been

done has focused primarily on supervised machine learning methods, such as neural

20



networks [47]. Neural networks have proven useful in adaptive estimation for tracking
maneuvering targets, as in Reference [48], but require training that is not conducive for
use in a catch-all tool.

Unsupervised machine learning would prove more useful in such a tool, but has only
recently been considered for space surveillance applications. Starting in 2016, Shabarekh
et al. published two papers [49,50] on an unsupervised machine learning approach to
probabilistically characterize Patterns of Life (PoL) for GEO satellites. Inspired by
similarity-based clustering [51], an Interval Similarity Model (ISM) was used to predict
future maneuvers learned from repeating intervals of unlabeled historical observations.
Using this method, the authors were able to probabilistically predict maneuvers of the
Galaxy 15 satellite with high confidence eight days in advance of the actual maneuver
and detect deviations from its expected PoL. within hours of the predicted maneuver.
However, they also demonstrated that ISM is unable to predict future maneuvers for a
spacecraft with an irregular PoL.

Linares and Furfaro [52] present a solution to sensor management formulated as
a MDP, a mathematical framework for modeling decision making in situations where
outcomes are partly random and partly under the control of a decision maker. The
problem is then solved with RL using the actor-critic policy gradient approach and
modeled using deep neural networks. However, as discussed above, neural networks
aren’t conducive to the research being proposed here. Fortunately, the authors followed
this work with a second paper [53] and approached the same problem using inverse
RL instead. As in reference [52], the problem is formulated as an MDP, but assume
instead that a reward function is not explicitly provided. Rather, Feature Mapping [54]
is employed to accurately estimate the reward function that the spacecraft is using while
maneuvering by assuming that the observed trajectories are optimal with respect to the
spacecraft’s reward function. This approach allows for the determination of the reward

function without the use of neural networks.

2.6.4 Proximal Policy Optimization in SSA

At the conception of this dissertation concept, some previous research had been done
in applying RL to spacecraft dynamics problems, such as in References [52,53,61], but
only References [85,86], this researcher’s own work, so far have focused on the detection
avoidance problem and implemented PPO as the policy update algorithm. While other
RL algorithms - like deep Q-learning [55], “vanilla” policy gradient methods [56], and trust
region / natural policy gradient methods [17] - have their benefits, PPO has shown to be
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the most promising with regards to data efficiency, scalability, and robustness. Q-learning
(with function approximation) fails on many simple problems and is poorly understood
while vanilla policy gradient methods have poor data efficiency and robustness. [2].

In the last few years, since the conception of this dissertation, a number of additional
advancements have been made as well. In 2017, Reference [57] showed how Q-Learning
can be used in conjunction with accessible regions to compute initial guesses for low-
thrust transfers in the circular-restricted three-body problem. Then, in 2019, the
authors continued with their work and used supervised learning to influence the resulting
solution geometry [58]. Following that, they applied the same framework to contingency
planning [59].

Besides applications in the circular-restricted three-body problem, PPO has been
used for rendezvous in a cluttered environment [60], Martian landing guidance [61], multi-
body station keeping [62], and lunar lander guidance [63]. In 2019, Miller and Linares
demonstrated the use of PPO for low-thrust trajectory optimization in a multi-body
regime [64] and then showed how PPO can be used in the decision-making process for
interplanetary low-thrust transfers [65]. Miller and Linares then contributed to LaFarge
et al’s paper published in 2020 on applying PPO to Libration point orbits [66]. In
addition, Gaudet et al moved on from their work with Martian landing guidance by

applying PPO to asteroid proximity operations [67].

2.6.5 Spacecraft Maneuver Strategies

Spacecraft maneuver strategies have traditionally been predictable, repetitive, and
designed to meet requirements of specific missions. For most missions this takes the form
of drag makeup maneuvers (DMUs), risk mitigation maneuvers (RMMs), and inclination
adjust maneuvers (IAMs) [69]. These maneuvers are designed anywhere from days to
months in advance and are optimized to minimize the associated fuel costs while meeting
mission specifications, such as ground track control requirements [70]. As of yet, no
work has been made publicly available involving maneuver strategies for tracking evasion,

which is a primary focus of this research.
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Chapter 3
Capabilities and Limitations

The sensor avoidance problem, especially the application of policy optimization to such
a real-world two-player game, is brand new territory in astrodynamics. Therefore, a
preliminary assessment of the capabilities and limitations of both players, as well as the
policy optimization method, must be performed to ensure that 1) the problem is worth
pursuing, 2) the selected approach is the best way to go about solving the problem, and

3) as much realism is included in the sensor-satellite dynamic as possible.

3.1 State Estimation Capability

In state estimation using optical sensors, the visual magnitude of the tracked object,
the inherent noise in the observations, and other environmental factors can effect the
capability of the sensor to maintain custody of a spacecraft. Though it is mathematically
true that only three angles-only optical observations is required to estimate a complete
orbital state, this is not at all the case when including accepted values of noise in the
observations. Once a sufficient number of observations are collected to get an estimate
of the state, this is then used to initialize a batch least squares (BLS) estimator, which
provides the covariance to initialize an extended Kalman filter (EKF). The EKF, though,
is limited in its ability to process observations through a maneuver. This section aims to
determine 1) the number of angle-only observations required to get an accurate estimate
of the spacecraft’s state, 2) how an EKF usually responds when a spacecraft is observed

maneuvering, and 3) the maneuver magnitude required to confuse an EKF.
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3.1.1 Gooding’s Method for Initial Orbit Determination

As first discussed in Reference [71], Gooding’s method is considered to be the most
accurate angles-only Initial Orbit Determination (IOD) method for the majority of
applications. Like all IOD techniques, Gooding’s method is used to estimate the orbit of
a spacecraft based on a set of measurements with no a priori information. However, the
angles-only observations adds additional complexity to the problem due to the absence of
range data. While other IOD methods can determine the orbit estimate from just one set
of observation data with range, angles-only methods required three sets of observation
data, each at different times.

Gooding’s method requires three inputs:

1. Position vectors, R;, for the sites the measurements are taken from,

2. Unit vectors, 0;, calculated from the angular measurement data, which are line-of-

sight vectors from the site to the orbiting spacecraft,

3. Measurement times, t; for each observation.

The algorithm computes the spacecraft position at ¢, using Lambert’s problem (a method
for solving the full state of an object given its position at two points in time) [3]
while iterating on the assumed position vectors at ¢; and ¢3 using the Newton-Raphson
method [72]. The pseudo-code for this process can be found in Algorithm 6.

Depending on the level of noise in the measurement data, angles-only 10D algorithms
can produce very poor estimates of the spacecraft’s state if the results from a set of three
observations converge at all. To ensure an accurate estimate of the spacecraft’s state,
practitioners employ a scheme which investigates all of the possible combinations of three
measurements given the data set of N measurements. Running Gooding’s algorithm on
each combination results in a set of estimates for the spacecraft state from which the
output can be chosen. If an accurate estimate of the range magnitude is known, this
can be used to choose the output from the set of estimated states, otherwise the state
corresponding to either the mean or maximum semimajor axis [3] is chosen. The result
is an estimate of the position vector at t, that can be subsequently iterated upon using
BLS and KF methods.

3.1.2 Batch Least Squares

The BLS method is used to improve upon the estimate produced from the IOD run(s)

through the use of differential correction. Given the estimate of the state from the IOD
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Algorithm 6 Gooding’s Algorithm Pseudo-code [71]

1: Given values: Rj, tj, and 0, for j = 1,2,3

2: Assume a value for T; and T3

3: while Not Maximum Iterations or Tolerance Reached do

4: Estimate the orbit by solving Lambert’s problem using T, T3, and t3;
5: Compute the error in the position of the spacecraft at t,

6: Iterate T; and Y3 using the Newton-Raphson method

7: end while

and a batch of observation data, the BLS processor continues to iterate on the state
estimate and produces the covariance that quantifies its certainty in the state.

First, the state estimate and state transition matrix (STM), ®, are propagated to
coincide in time with the second observation in the batch. At this time, the Earth
Centered Inertial (ECI) state is converted to angular coordinates and compared to the

observations angles at that time to determine the residual
Ay, = yi = Y (27, 1) (3.1)

where g; is the vector of angular observations and }7(1’[ ,t;) is the vector of angles
calculated from the state estimate. In addition, the Jacobian, H;, is found from the
state estimate for use in linearizing about the state at the time of the observation. Along
with the variance of the measurement noise, R;, these values are used to calculate the

state update variables, A and =2 as such

T, = H;®(t;,to) (3.2)
A=A+ (T'R'T) (3.3)
E=E+T 'R Ay, (3.4)

This process is repeated for each set of observation data and the variables A and E are
compounded at each step. Once the entire batch of observation data is processed, the

new state estimate and its corresponding covariance are calculated from

P =A" (3.5)
and
it =17 + PrE (3.6)



where 2; is initial orbit estimate at the first observation time and #; becomes the new
2, . This process is then repeated, iterating on 2, , until it converges within a suitable
tolerance or the maximum number of iterations is hit. The result is an improved estimate

of the spacecraft’s state and its covariance [73]. This process is detailed in Algorithm 7.

Algorithm 7 Batch Least Squares Filter [73]

1: Propagate state and covariance (if known) to an epoch ¢, resulting in Py, &,
2: Set A = 1/P; and E = 0; if P, unknown then A =0

3: Read in the next observation: t;, v;, R;

4: Propagate reference trajectory x; to ¢; and calculate new x; and ®(t;, to)
5: Initial conditions: x; , ®(t;, to)

6: Differential Equations: @; = f(x,1), ® = [f(a’;’t)] ®(t;,t0)

7: Accumulate 9bservations:

N H, — |6Y(;§,ti)

00 Ay =G — Y (@repir ti)

10: T, = H;®(t;, to)

11: A=A+TIR'T;

12: E =2+ TIR, 'Ay

13: Return to step 3 and increment ¢ = ¢ + 1, continue until last observation (V)
14: Solve: P = A~! 62 =P/ E

15: if converged then set epoch state and covariance estimate:

16: tf =27 +6z, Pt = P*

17: else update #; = 2; + 0% and P, = P;" and return to step 1

3.1.3 Extended Kalman Filter

While BLS is accurate enough for state estimation that it is used for standard catalog
maintenance, the generated covariance is known to be an under-estimate and BLS cannot
be used to process new measurements without restarting from the first observation.
The EKF has become the industry standard for the continual processing of spacecraft
observation data and for covariance generation. Its linearization process is similar to that
of the BLS algorithm, but sequentially updates the state estimate instead of processing
the observations as a batch [73]. At each observation step, the state and covariance are
propagated, the residual and Jacobian are found, and then the Kalman gain is calculated

from those values as
K, = P H/(H.P H +R)" (3.7)
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The state and covariance can then be updated from
& =2 + KAy (3.8)

P’ = (I - K;H;)P~ (3.9)

The updated state and covariance are then propagated to the next time observation
time and the process is repeated. As more observations are processed, the state estimate
continues to evolve and the covariance steadily decreases as the confidence in the state

estimate grows [73]. This process is detailed in Algorithm 8.

Algorithm 8 Extended Kalman Filter 73]

1: Define or update previous reference: P, ;

2: Read in the next observation: t;, v;, R;

3: Propagate state from t;_; to t; to get 27 and ®(¢;,t0)

4: Initial conditions: ;7 |, ®(t; 1,t; 1) =1

5: Differential Equations: @ = f(x,t), ® = [f(ama;t)] D(t,t; 1)
6: Update covariance:

7 P/ = ®(t;, tg)P; ®(t;, to)" + Q;

8: Accumulate observations:

9 H, = |6G(;<x—i,t)|

—

10: Ay, =1 — Y (%, 1)

11: Calculate observation covariance

12: S; = H;P, H + R;

13: Calculate the Kalman gain and estimate the state and covariance
14: K, =P;H!(S,) !, 2] =27 + KiAy;, P = (I - K.H;)P;y

15: Return to step 1 and process the next observation

3.1.4 Results

A proof-of-concept study was performed to demonstrate the validity of this research and
characteristics of the state estimation process. The inputs for this study can be found

summarized in Table 3.1.
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Table 3.1. Inputs for Proof-of-Concept Study

Input Value
Semimajor Axis, a 42164.137 km
Eccentricity, e 0
Inclination, ¢ 50°
Right Ascension of Ascending Node, 2 28°
Argument of Perigee, w 0°
True Anomaly, v 270°
Propulsion Type Chemical
Sensor Latitude, ¢ 40° North
Sensor Longitude, A 110° West
Sensor Altitude, h 2 km
Field-of-View 3.5°
Right Ascension Observation Noise 0.002 229°
Declination Observation Noise 0.002 229°

As stated in the preceding sections, the first step for the ground player is to initialize
the spacecraft state and corresponding covariance for the orbit determination routine.
To this end, Gooding’s angles-only algorithm was used to perform the IOD. Using a
10-observation moving window for iterating through two passes (as the satellite crosses
the equatorial plane) of 19 observations each, a file was created that lists the outputted
orbital elements from each iteration of Gooding’s method performed. Note that the
required number of observations for a sufficiently accurate estimate of the state using
Gooding’s method was determined through trial and error. A portion of the file can
be seen in Figure 3.2 in which the columns correspond to the measurement 1 index,
measurement 2 index, measurement 3 index, semimajor axis, eccentricity, inclination
(in radians), right ascension of the ascending node (in radians), argument of perigee (in

radians), true anomaly (in radians), and the modified Julian date, in that order.
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semima
8369.0
11874.
13979,
15676,
15331.
16801.
17376.
19187.
—-675.6
21880.
26932,
26560.
28567.
15438.
1378%9.
14280.
18702.
19147.
22451.
22312,
21448.
24377.
22205.
244594.
25384.
18661.
43000.
TO115.

-Z9624.
122598,
-17043.
278813,
-13921.

58423,
522718
343053
80636.
20293,
32442.
28472,
55963,
-17713
-24882
-29051
-11031

jor axis
04666890
§8752230
22933087
09484322
43973959
26673301
TS5458985
20388993
T3422650
12424617
28713750
71329178
20854720
89074836
46908261
34310638
43010454
61838398
28678055
52914328
45620513
66754533
01708689
08655220
58024030
21139381
47570345
07011300
4769435
3798762
26249456
7670243
9575586
67833060
.4016470
.1049533
13009620
78124944
58950533
73143768
07373118
.0266322
487.3780
3.833048
.50721&7

eccentricity dinclination
0.92960904 0.60122275
0.82678891 1.10035231
0.74610200 0.99907737
0.87803978 0.92181549
0.69072599 0.95450540
0.833950904 0.92773800
0.61197642 0.93882577
0.54393639 0.93454253
464.0T7T2233 0.87699350
0.44656640 0.92610124
0.28303100 0.92190001
0.259487549 0.91853938
0.237644947 0.81559117
0.91075852 0.2897534%9
0.86605549 0.828921%0
0.81427102 0.79508528
0.85304931 0.78298625
0.64948988 0.8220723¢6
0.5552052¢6 0.81831709
0.550455892 0.8248715%9
0.58382672 0.83707523
0.47357275 0.83789618
0.53593088 0.84113367
0.45837013 0.84703456
0.43247412 0.84647981
0.66207374 0.94195272
0.02649944 0.87665647
0.42853747 0.875061599
2.96377855 0.86710867
0.83883431 0.88324111
5.20501396 0.88266192
0.82003244 0.8857455¢6
6.8406170%9 0.87854457
0.24682852 0.88150528
0.90172486 0.88121172
0.85100746 0.87835268
0.7T88TEET 1.0162415%9
0.51068740 0.89313397
0.27686406 0.86820274
0.25013754 0.89664401
0.25852168 0.89623130
5.01170589 0.88486334
1.00196677 0.89308%64
1.18601570 0.87679741
9.00305782 0.87754803
Table 3.2.

IOD Output Data

RAAN

-B21893%8%9
02768012
-03548805
.03276936
-04005954
.047351%88
05657851
06976808
.3338988

.08348449
.10255570
-10023884
10639954
-01973856
69176848
62108855
.57342617
-56038077
-54078420
.54010200
-54244140

52825839

53767410
.52635040
.52301826
.55351328
-4876T7614
13073714
-18285278
-14388565
.20580082
-45814966
-40227761
-4TEB6251
-45577652
-45692284
-49681378
-062147€7
.09564664
-059840057
13266178
-20526288

15886861

-44910465
-39506960

W OO o W WM WD RO M n m n nn WL LW  LL e

of perigee

-BE667262
.32789305
-34539527
.45532926
- 385236590
42679333
.38264480
- 36326487
27596359
36226233
.30464624
-36364950
-30660735
-52T6le04
.592976297
-06834172
-96659852
-04520523
.594890585
97936341
-05087470
.98623843
-05444370
.04205773
-01781257

08823211

-100705749
.84685622
-117595408
.16952101
06609777
-891224839
-10481117
-8572913%9
.00506203
-05631e81
.25382876
-54525758
.28094586
- 645824350
.25039509
-078T74560
.11210052
.11302002
-14558580

000 0O R WO 00000000 W W W W WL WL LW LW LW W W W W WL LWL W W W

21829423

-16081932
21355776
-42114843
.30781151
-22174351
.35776108
-28841870
.39887523
.36B88203
-28561905
.37050402
-28547291
.31601735
-34267670
.96595393
-00208871
.65506740
-34685378
.32286314
.09939582
-21200779
.06012708
-25334983
.12052920
-06884564
.80113376
.00516737
.24554726
.B8758217%
.25061662
-08617188
.08707481
.01783492
.02459410

true anomaly
.05316587
S25770791
.22767323
-11628334
.18253302
.134%91638
17304193
.18247387
-22184548
.17419%23

Seled
56160
Seled
56160
Seled
5e160
56160
Sele0
56160
Sel1&0
56160
Sel1&0
56160
Seled
56160
Seled
56160
Seled
5e160
56160
Sele0
56160
Sel1&0
56160
Seled
56160
S6le0
56160
Seled
5e160
56160
Sele0
56160
Sel1&0
56160
Seled
56160
Seled
56160
Seled
56160
Seled
5e160
56160
Sele0

MJID
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
.20000000
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
.20000000
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
.20000000
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
-20000000
.20000000
.20000000
-20000000

Each row shows the orbital elements resulting from a single iteration of Gooding’s

algorithm, where the first three columns identify the observation indexes used for that

iteration. Given the relatively short arcs between each set of three points, some of the

resulting orbital elements are either physically impossible or correspond to hyperbolic

orbits. Luckily, these are relatively uncommon and can be ignored when determining the

correct state estimate. From this file, the output is selected by finding the semimajor

axis value closest to 42,164 kilometers (assumed for any geosynchronous orbit), which, if

only the iterations displayed were considered, would be the highlighted row. This result

is then converted to Cartesian coordinates and propagated back to the time of the first

observation, giving

7= [—37124.9261, —19359.9490, 411.1446] km

¥ = [0.9629, —1.7216, —2.3326] km/s

29

(3.10)

(3.11)



This state is then used to kickoff the BLS routine. The same set of 38 observations

is used in the BLS routine to differentially correct the state estimate and produce a

covariance for the first time. Over the course of just five iterations, the root mean square

of the measurement residual (see Figure 3. alls below 10™* radians and the
(RMS) f th id 1( Fig 31)f11b1 104 radi d th

norm of the correction to the state estimate (see Figure 3.2) falls below 1 kilometer, the

two requirements for convergence. The new state estimate is found to be

7= [-37702.5028, —18831.1362, 1278.4266] km

7 = [0.81612, —1.8028, —2.3533] km/s

with a corresponding covariance matrix of

[ 587.618418
938.540693
57.689866
—0.806995
—0.333113
—0.085022

238.540693
97.1337094
23.404550
—0.326088
—0.134922
—0.034236

57.689866 : —0.806995 —0.333112 —0.085022 |
23.404550 | —0.326088 —0.134922 —0.034236
5.902464 | —0.077588 —0.031910 —0.008384

—0.077588 | 0.001155  0.000475  0.000120
—0.031910 , 0.000475  0.000196  0.000049

—0.008384 : 0.000120  0.000049  0.000013 |

(3.12)

(3.13)

(3.14)

where the units of the top left quadrant are km?, the units of the top right and bottom

left quadrants are km?/s, and the units of the bottom left quadrant are km?/s?.
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Figure 3.2. Norm of the Correction the State Estimate

From here, the state and covariance are used as inputs for the EKF and additional
data can be processed beyond the batch of observations used for the IOD and BLS

initialization. For this exercise, an additional two passes are used. The evolution of
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the estimation errors bounded by the 30 standard deviations can be seen in Figure 3.3
for the position and in Figure 3.4 for the velocity. After processing the four passes of

observations, the state is now estimated to be
7= [—36717.972560, —2000.073030, —1236.465823] km (3.15)

0 = [1.027604, —1.690442, —2.353272] km/s (3.16)

with a corresponding covariance matrix of

[ 12754.136377 5725.211339 1870.267444 : 1.023778  —0.196015 —0.738406
5725211339 2590.695829  842.007653 | 0.458828  —0.087082 —0.333317
1870.267444  842.007653  291.904264 | 0.149749 —0.030360 —0.107549

1.0237778 0.458828 0.149749 | 0.000101 —0.000011 —0.000056
—0.196015 —0.087082  —0.030360 | —0.000011  0.000014  0.000007

—0.738406 ~0.333317  —0.107549 1 —0.000056  0.000007  0.000050 |
(3.17)
where the units of the top left quadrant are km?, the units of the top right and bottom

left quadrants are km?/s, and the units of the bottom left quadrant are km?/s?.

Due to the limitations of processing angles-only observations without range data, the
state estimate does not improve from the EKF compared to the BLS, and can actually
be less accurate if the EKF is not tuned perfectly. However, the BLS is known to
under-estimate the covariance so the covariance output from the EKF is considered to be
much more accurate. The measurement and process noises can be used to tune how the
covariance changes over time to account for the presence, or lack, of new observations, as

seen in Figures 3.3 and 3.4.
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With the EKF ready to process additional data, the maneuvers of the evading
spacecraft can be included. For this demonstration, both planar (change in semimajor
axis) and plane change (change in right ascension of the ascending node, or RAAN)
maneuvers are tested. These orbital elements were first introduced in Figure 2.3 back
in Chapter 2. In order to demonstrate the validity of the sensor avoidance concept,
there should exist a maneuver magnitude of each type that cannot be processed by the
EKF alone and that has a reasonable AV cost such that it can be performed regularly
through-out a mission. To test this, the maneuver magnitudes were gradually increased
until the EKF failed to effectively process observations after the maneuver. In this
scenario, the maneuvers are assumed to have occurred between observation passes, which
is more likely than an impulsive maneuver occurring during the small 3.5° window.

To test the maneuver processing capability, semimajor axis changing maneuvers will
be applied first. It was found that the EKF could successfully process through a change
in semimajor axis of 200 kilometers. Figs. 3.5 and 3.6, the state and velocity estimates
respectively, show that the estimated values stay well within the 30 covariance values,
meaning that the filter was able to successfully process observations and maintain an

accurate estimate of the state after the maneuver was performed.
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Figure 3.5. Position Estimation Error with a 200 km Semimajor Axis Change (+30 =
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If the semimajor axis is instead changed by 300 kilometers, a grey area is found in

which the estimation error begins to exceed the 30 standard deviation even though the

standard deviation again remains similar to as if no maneuver had been performed (see
Figs. 3.7 and 3.8). With no change in the EKF, the pursuing player would have no idea

that a maneuver, of 10.88 m/s magnitude, had occurred and that their state estimate

was off by over 150 kilometers.
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Next, an identical approach is taken for maneuvers that change the RAAN of the
orbit. It was found that the EKF could successfully process through a change in RAAN
of 0.2° (see Figs. 3.9 and 3.10). Like with the semimajor axis changing maneuver, the
estimation error ended up being slightly greater at the conclusion of the data processing
while the 30 standard deviation mimicked the values found when no maneuver was

performed.
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Figure 3.10. Velocity Estimation Error with a 0.2° RAAN Change (+30 = yellow,—30 = red)

If the RAAN change is increased to 0.3°, a similar result is found as when the
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semimajor axis was increased - the estimation error begins to exceed the 30 standard
deviation and the standard deviation remains similar to as if no maneuver had been
performed (see Figs. 3.11 and 3.12). Similar to the semimajor axis changing maneuver,
the RAAN change cost 12.26 m/s in AV. This suggests that the maneuver magnitude,
not type, is the primary cause for divergence in the processing of the observations through

an EKF allowing the evading player to prioritize the result of the maneuver over the

maneuver selection itself.
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Figure 3.11. Position Estimation Error with a 0.3° RAAN Change (+30 = yellow,—30 = red)
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Both the planar and plane change maneuvers were found to have been successful in
deceiving the orbit determination system. This demonstrates that, with maneuvers about
10 m/s in magnitude, a spacecraft is able to successfully deceive an EKF. In addition,
it takes about 30 minutes, at one observation a minute, for the state estimate error to

exceed the filter’s uncertainty in the state.

3.2 Maneuver Strategy Optimization Using Reachability
Sets

The limitations and capabilities of the maneuvering spacecraft must be explored as
well. Though the analysis in the previous section showed that a 10 m/s maneuver can
successfully fool an EKF, the proposed research required optimizing an entire maneuver
strategy. It is therefore prudent to demonstrate that optimizing the strategy as a whole
is more effective than optimizing individual evasive maneuvers. This is accomplished by
optimizing a series of maneuvers, with respect to the AV and the effect of the maneuver

on the spacecraft’s ground track, using reachability sets.
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3.2.1 Reachability Sets for Ground Track Manipulation

A reachability set is the group of trajectories from a given initial condition that are
possible under a specified range of control actions. Currently, exploration of a problem’s
state space is done heuristically, based on previously identified solutions, but this could
result in designers completely missing improved mission design solutions that are not
close to previous approaches. Reachability sets instead allow for regions to be identified
in the system’s state space where small maneuvers have large effects or, vice versa [74].

Reference [75] goes into greater detail on the reachable domain when applying single
impulse maneuvers of arbitrary magnitudes at arbitrary locations. After the impulse is

applied, the resulting trajectory can be described in the ECI frame by

cos 1y cos B — sin vy cos Ai sin 0 ‘
1
1+ e;cosb + 1,y

(3.18)

7 = | sin vy cos 0 + cos 1y cos Ai sin

sin Az sin 0

where v is the departure true anomaly, € is the angle between the vectors for a point on
the trajectory and the point of application, Ai is the angle between the planes of the
trajectory and the initial orbit, j; is the semilatus rectum of the trajectory, and e; is the
eccentricity of the trajectory.

In reachability, the boundary of the reachable domain for planar orbital maneuvers,
as modeled with the above equation, is defined by the intersection of a plane and an
ellipsoid of revolution. The equation for the ellipsoid containing the trajectory can be
described in terms of the angular momentum, h, and eccentricity vectors as

L p2
5-R=;—||f1| (3.19)

In ECI coordinates, this gives

J1
R=f(k vy, a,pB)= - - 3.20
u 0 ) 1 +ejycoskcosl+ e jcosksinl + e sink ( )
where k is the position elevation (angle between the position vector, é, on the ellipsoid
of revolution and its projection on the x-y plane), [ is the position azimuth (the angle
between the projection and the x axis), and ey;, €15, e1x are the components of the

eccentricity vector (see Figure 3.13).
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Figure 3.13. Definition of the Ellipsoid-of-Revolution Vector [75]
The equation of the orbital plane can be written as
h-7=0 (3.21)
giving
g(7, v, o, ) = sin vy sin f7y; — cos vy sin f77+

1 3.22
(4,&7"‘ €0 o8 —I—sinacosﬁ)f"lk:() ( )
Po V

where 774, 71 7, 71k are the components of 77 in the ECI frame, a and [ are the body-centric
angles that define the impulse vector (see Figure 3.14), and V is the magnitude of the
impulse vector. The reachable domain for the spacecraft is contained in the torus formed

by the intersection of these two envelopes.

Figure 3.14. Initial Velocity and Impulse Vectors [75]

The ellipsoid-of-revolution envelope is defined by satisfaction of these equations

(Cr — AN +2B1s+C1+ A, =0
(02 — A2)32 + 2B28 + CQ + AQ =0 (323)
(C3 — A3)s? +2B3s + C3 + A3 =0
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where s = tanl/2 and

v
B, = (g‘z;elj jlge;oj) cos k
Cy = (gzelk— 1 ;10’“) k+ ai;
Ay = (g‘geu 1655) cos k
B, = <Z];€1j — jlﬁaeolé]) cos k
Cy = (?;elk — jlagolf) sink + Z‘Z
Ag = (Z‘geu —J1 a;;) cos k
Bs = (Zjﬁlelj — jla;;) cos k
Cs = (Zjﬁlelk — jléggﬁ) sink + 2]51

(3.24)
(3.25)
(3.26)
(3.27)
(3.28)
(3.29)
(3.30)

(3.31)

(3.32)

The partials in the above equations are found by taking the derivative of these equations

j |72V 2 sin? 8 + (ho + ||7]oV sina cos §)?
1 —

1
ho + V si
ey = — [7lo Sm&cosﬂ[uocos(v—l/o)+Vcosﬁsin(a+u0)]
]
V2 12
+||77]|0 sin” 3 cos g  cos vy
1
ho + V cos (3 si
el = — o+ 1I7llo COSBSlna[yosin(fy—l/g)—i—Vcosﬁcos(oz—i—yo)]
i
V2 102 :
+||f]|0 sin Bsmyo_smyo
i
Vsi
e = —m(uo siny + V cos (3 cos @)

with respect to g, «, and 3. The full partials can be found in reference [75].
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The plane-family envelope is defined by satisfaction of these equations

sin (eg + cos vp)T1; + sin 5 sin 17 + e sin vy sin o cos friy = 0
cos acos = 0 (3.37)
sin v cos B7; — cos vy cos BT — sin asin By, = 0

The condition for the plane-family envelope is that the impulse is perpendicular to the

initial orbit plane, so these equations simplify to

(eo + cos )iy + sinvyry; =0
’ (3.38)

i i rh. — = # 1tegcosvg 2
sin S(sin vo7; — cos VoTj) + Lo regesery, = 0

These equations are solved by transforming the trigonometric forms into parametric forms
to obtain the envelope of the family of the planes containing the trajectories generated

after an arbitrary impulse is applied at any point on the initial orbit

fO _ Po V[(l—n%)ﬁj—2n1fu]
1 p 1+n3+(1-n?)ey
_ po V[(1—n2)r ;—2n1 7]
02 = —A/ ", —1in2 P)
H +nf+(1-ni)eo
0n — po VI(1—n3)71;—2na71]
3 p 1+n2+(1-n3)eo
on — — @V[(l—ng)Flj—Qngfli]
L 4 p o 1+n3+(1-n3)eo

(3.39)

where
ny = T+ ’:%j’(egfl)’:%i
a)f, (3.40)
T13—4/71,— (g =17,
Nog =

(1—e0)mi

Together, the two envelopes define the reachable domain. An example of a resulting
torus can be found in Figure 3.15. Here, the four surfaces represent the boundaries of
the reachable space. From any arbitrary point on the nominal orbit, an arbitrary single
impulse can result in the spacecraft accessing any point that lies between these four

boundaries.
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Figure 3.15. Intersection of the plane-family envelope and the ellipsoid-of-revolution envelope

for arbitrary point of application and impulse direction [75]

In this demonstration, the interest lies in applying the above reachability theory to
ground track manipulation based on the techniques presented in reference [76]. The
authors demonstrated that significant ground track changes are possible without large
expenditures of fuel. For example, Figure 3.16 demonstrates the capability of an electric
propulsion (EP) system in a HEO orbit inclined at 85 degrees with a period of 2.7 hours.
In this configuration, the system could change its time-over-target (TOT) by three hours
after four days of thrusting and six hours after seven days. Given seven days of lead time,
an EP system could change the TOT by six hours, ahead or behind, at two opposing
locations in the orbit and would cover a total TOT change of 24 hours, which is equivalent

to global reach.
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Figure 3.16. TOT Performance Based on Lead Time [76]

Terrestrial distance, the arc length between two points on Earth, was chosen as the

metric to quantify the effects of a satellite maneuver:

D = 2Rg arcsin (\/sin2 (M) + €oS ¢y oS Ps sin? (|V2_V1|)> (3.41)

2 2

where ¢, is the latitude of point 1, ¢5 is the latitude of point 2, Ay is the longitude of
point 1, and A, is the longitude of point 2. These longitude values can be converted to
an Earth-Centered-Earth-Fixed (ECEF), a coordinate frame with its origin at the center
of the Earth and its axis aligned with the international reference pole and meridian that

are fixed with respect to the Earth’s surface, position vector using

71 = ||7]] cos A cos ¢ (3.42)
7 = ||7]| cos Asin ¢ (3.43)
Fie = ||| sin A (3.44)

From there, the ECI position vector can be found by applying a rotation about the z-axis
through the location of the Prime Meridian. This gives a translation between a ground
track target and ECI coordinates and a metric for quantifying the effects of a maneuver
for use with the reachability domain theory above. Though reference [76] focuses on

targeting specific ground locations in LEO and HEO orbits, the same theory can be
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applied to achieve the opposite in GEO.

3.2.2 Computing Reachability Sets Using the Conjugate Unscented

Transform

The core premise of the applied reachability set computation method is to include higher
order terms of the Taylor series expansion for the final state, and use a non-product
quadrature scheme known as CUT to compute the least squares coefficient corresponding
to the expansion. The polynomial approximation method, as presented in Reference [77],

solves the problem as visualized in Figure 3.17.

. . Solve Lambert Problem at each CUT Point and
Sample CUT Points from the Joint PDF p(x) Compute Inner Products
x; :{::‘:I:CUT Points yi = f(x)

(Y, Op) = wiy;(xi)o,
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Figure 3.17. Polynomial Approximation Method Summary [77]

— v = (P(6x)

First, CUT points are sampled from the joint PDF [30,32,78,79]. The CUT approach
can be considered an extension of the conventional UT method [80] that satisfies additional
higher order moment constraints. Rather than using tensor products as in Gauss
quadrature, the CUT approach judiciously selects special structures to extract symmetric
quadrature points constrained to lie on specially defined axes as shown in Figure 3.18,
allowing non-Gaussian distributions to be represented.

For each cubature point, two unknown variables, a weight w; and a scaling parameter
r; are assigned. The moment constraints equations for the desired order are derived in
terms of unknown variables r; and w;. Because of the symmetries of cubature points, the
odd-order moment constraints equations are automatically satisfied, so the w; and r; are

found by solving just the even-order equations. The order of these moment constraint
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Figure 3.18. Diagram of CUT Axes

equations dictates the set of cubature points. These new sets of so-called sigma points
are guaranteed to exactly evaluate expectation integrals involving polynomial functions
with significantly fewer points. With the application of the CUT approach, higher-order
statistical equivalent transition matrices can be generated in a computationally efficient
manner [77].

These points are then used to solve Lambert’s problem. As described in detail in

Reference 2, the nonlinear dynamics of the system can represented as
y=06(z") (3.45)

where z~ and y denote the (n x 1) nominal input (position and velocity at point 1) and
(m x 1) nominal output (position and velocity at point 2) vectors respectively, and f
represents the function mapping the inputs to the outputs, as illustrated in Figure 3.19.
In this diagram, the mean positions and velocities are denoted by r* and v* while r and
v denote the states that fall within the distribution, in which the subscripts 1 and 2
denote the time steps.

It is desirable to find the solution for the same dynamics by substituting x into the

mapping function where z is a continuous random variable with the pdf P(z) such that,
y = O(x) (3.46)

The relationship between x and z~ is described by the (n x 1) continuous random vector
n with standardized pdf P(n)

r=x +Tn=2x"+ix (3.47)

78



Figure 3.19. Reachability Problem Diagram

where 2~ is defined as the (n x 1) mean vector of , and 7" is a (nxn) scaling matrix
dependent on the type of input uncertainty in a given problem. The term dx represents
the scaled deviation in input due to uncertainty. In general, the function y(z) = f(z+dx)
can be approximated as a ¢ order Taylor series expansion, with the partial derivative

terms grouped into constant matrices (C;)
y ~ Cy+ C1dzy + Cydxs + Csoxg + ...C 01, (3.48)

The coefficients can be rearranged into the full (nxM) coefficient matrix C' and the
deviation vectors (6x(;) into (M x 1) polynomial basis functions II in which M is the
total number of basis functions

y ~ CTl(n) (3.49)

which can be rewritten in index notation as the approximation for the j*h element in
terms of constant coefficients and arbitrary polynomial basis functions II of maximum
degree q as

yj(x) ~ ¢cjplly for k=1,2,..M (3.50)

In order to solve for the coefficients, it is necessary to calculate the cost function, J,

formulated as the error, €, between the nonlinear output and the approximated output
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squared, integrated over the domain of the PDF, P.

1

J = 5 JejejP(n)dn (3.51)

This cost function is minimized with respect to ¢;;, and the result can be written in
compact form as

S=CR (3.52)

where S;, = (y;(x), b)) p and Ry ), = (Ilg, b;) p. For a standard zero mean, unit variance
Gaussian distribution the orthogonal polynomials will be the Hermite polynomials, and for
a standard Uniform distribution in [-1,1] the orthogonal polynomials will be the Legendre
Polynomials. The main difficulty in this method is computing the multi-dimensional
integrals which appear in the expression for S;,. Generally these integrals are evaluated
numerically by summing the arguments evaluated at p total points and multiplied by a

weighting factor w;, simplifying the inner product as
S;p =< yi(x),b >p=w;y;(z;)b,(ox;) fori=1,2,..N (3.53)

These coefficients provide a quick numerical method for calculating a reachability
set. Given an initial position and velocity, the CUT points are distributed around this
coordinate using the desired maximum AV as the standard deviation in the velocity
(the deviation in the position is set to zero). Lambert’s problem is then solved at each
CUT point and the inner products are found. The polynomial coefficients can now be
calculated as described above and, for any number of desired Monte Carlo points, can be
used to determine the reachable space after a pre-determined amount of time as passed.

Figure 3.20 shows a demonstration of this method for a maneuvering geosynchronous
spacecraft with a At of one orbital period and a maximum AV of 10 m/s. The color-bar
on the right shows the AV cost of each point in the set. Creating reachable sets for the
same spacecraft with varying At values would create somewhat of a torus surrounding

the nominal orbit.

3.2.3 Ground Track Manipulation

In applying this reachability set calculation method to detection avoidance, it is useful
to explore how the reachable space behaves in topographic coordinates [3]. Converting
the reachable set in Figure 3.20 into a ground track (ECEF coordinates bounded to the

surface of the Earth) creates a series of “figure-8” patterns on the surface of the Earth, as

80



%10%

3.23
gt R 9
3.229 - o ﬁ&‘ﬁ ’&%‘%
& L 3 8
3.228 - S
17
— 3227 ]
2 16 &
2 E
h 3.225 5=
==
<]
3.225 4
3224 | 3
2
3223 5
_2 5 1
<104 -2.65 T T T | I
-3000 -2000
Y ECI (km -2.7 8000 -7000 6000 -5000 -4000
(km) X ECI (km)

Figure 3.20. Reachable Set, in ECI, After 24 Hours with Max AV of 10 m/s

shown in Figure 3.21. These ECEF states can be readily converted into latitude /longitude
and provide meaningful information about the location of the spacecraft with respect to
the ground station of interest. Both will be useful for the multi-objective optimization of

the spacecraft’s detection avoidance maneuvers.

3.2.4 Multi-Objective Cost Function

With the computational burden of calculating reachability sets no longer an issue, this
allows the problem to be extended further into multi-objective optimization. Spacecraft
maneuver planning for detection avoidance is unique in that all objectives may not be
met by moving some minimum distance from the nominal orbit. Analyzing the reachable
sets in topographic coordinates instead presents a unique metric for quantifying detection
avoidance.
For this study, three metrics are being considered:
1. Propellant usage, in the form of AV,
2. Ability to meet the nominal mission requirements, represented by the mean angle
between the spacecraft and the ground station of interest,
3. Avoidance of the ground station’s sensor, represented by the mean longitudinal
change resulting from the maneuver.

The ideal end result is a maneuver that changes the spacecraft’s orbit enough to
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Figure 3.21. All Reachable Ground Tracks

confuse the ground station’s sensor while simultaneously maintaining a proximity to the
ground station and still sufficiently minimizing the AV cost. Through trial and error, a

cost function that accomplishes this goal was found:

2

J=2x107 (minA(ZV))4 * 6O<miz(92)> 300 (maﬁ()\A_)lxl)> (3.54)

where 6 is the mean angle in radians between the spacecraft and the ground station
and A\ is the mean longitudinal change in radians resulting from the maneuver. The
0 is squared in the function due to the loss that occurs as the angle increases between
a spacecraft and its pointing location on the Earth’s surface. In fact, if the angle is
found to exceed the FOR of the spacecraft’s sensor, the term is squared again. The
entire AV term is set to the power of four to ensure that the cost is highly sensitive
to the propellant usage. The inverse of the longitudinal change is used in the cost
to ensure that the cost decreases as A\ increases. Lastly, the natural log is taken
of the A term to better distribute the values about the mean. Notice as well that
each of the terms is normalized by either the maximum value or the minimum value
according to their individual objectives. This is done to simultaneously guarantee that
the minimum/maximum for each is equivalent to one, leaving the cost value unitless. The
resulting cost function creates a wide distribution of values among the Monte Carlo points

and results in a minimum cost that simultaneously meets each of the three objectives.
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3.2.5 Maneuver Strategy Optimization

Though the method presented above allows for a much quicker calculation of a reachability
set than previously thought possible, the computation time increases exponentially as
more maneuvers are added in series. In order to consider all possible paths, each point
in the reachable space must seed a reachability set of its own. For just three maneuvers,
this would require 10® reachability set calculations with the current method formulation,
something not feasible for a personal computer. To save on computation time without a
significant loss in accuracy, a method was devised in which only a pre-defined percentage
of the resulting solutions, close in cost to the optimal solution (for the single maneuver),
is considered. A pre-defined number of points (say, 30, for example) is then sampled
from within this space to seed the next calculation of reachability sets. Repeating this
process for three maneuvers requires only 900 reachability set calculations to produce a
30 x 30 x 30 space of possible optimal solutions. Though this does not guarantee global
optimality for the three-maneuver series, the relative accuracy of the solution can be
verified by repeating the calculation and collecting statistical data on the results, as

presented in the next section.

3.2.6 Results and Analysis

The goal of this study is to prove that making use of a maneuver strategy could be
more cost effective than optimizing a single maneuver in sensor detection avoidance.
It is important to note that the purpose is to minimize the overall cost, calculated
using Eq. (3.54), for the entire maneuver set. This method is different than minimizing
the cost of each individual maneuver. Minimizing the cost per strategy may result
in a reduced total cost, but there may be circumstances in which increasing the cost
of a single maneuver may lower the overall strategy cost. This difference can be seen
in Figures 3.22 and 3.23. Figure 3.22 is an example of three consecutively (“locally”)
optimized maneuvers where as Figure 3.23 is an optimized set (“globally”) of three
maneuvers. In both plots, the blue line is the initial ground track, the red line is the new
ground track after the first maneuver, the yellow line is the new ground track after the
second maneuver, and the purple line is the final ground track after the last maneuver.
The global optimization of the maneuvers allows for larger changes and ultimately, more
meaningful maneuvers.

Optimizing a set of maneuvers using the same reachability set method as done in prior

research will rapidly lead to computational issues since a reachability set contains all of
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Table 3.3. Single Maneuver vs. Strategy Optimal Parameters

Single Optima Strategy Optima
Maneuver # 1 2 3 Avg 1 2 3 Avg
AV (m/s) 3.089 | 3.089 | 3.091 | 3.090 | 3.079 | 3.084 | 3.080 | 3.081

Longitude (degs) | 0.709 | 0.586 | 0.710 | 0.668 | 0.677 | 0.827 | 0.919 | 0.808
Sat-Sensor (degs) | 4.703 | 4.844 | 4.721 | 4.746 | 4.746 | 4.725 | 4.734 | 4.735

a spacecraft’s accessible locations given its initial conditions. To find the full reachable
space after the second maneuver, new reachability sets must be found for each original
ending location. Even using the CUT method, this process would grow computationally
taxing at an increasing rate. In order to mitigate this issue, a small number of samples
were collected from a percentage of the points close in cost to the optimal solution for the
single maneuver. These randomly sampled points would then seed the next maneuver
and the process is repeated for each consecutive maneuver, converting an exponential
growth to a relatively linear one. This percentage of area will be referred to as the
“percent considered” and will be variable. Selecting a percentage which is too low has
the potential to cut off the actual optimal location with respect to the entire series and
create false optimal points. Selecting too high of a percentage, however, could cause the
too much variation in the samples taken, leading to inaccuracies. Similar to the percent
considered, the number of samples is also variable.

After these parameters are implemented, it is necessary to create a test to compare
relative costs of a single maneuver as opposed to a set of maneuvers. Through pre-testing
it was determined that the minimum number of Monte Carlo points needed to ensure
repeatable results is 10,000. The test is then designed to allow for variability in the
number of sample taken and the percentage of points considered. These variables range
from 5 to 30 and 5 to 20 in steps of 5, respectively. Every permutation of the data points
are considered and simulated to optimize the maneuver set by minimizing the overall
cost. It is expected that with less samples taken and a higher percentage considered, the
data will display a much higher rate of variability. Once the tests are run, it is possible
to compare the single maneuver optimization (three individually optimized maneuvers)
results to the new strategy optimization results. Overall the cost of running a strategy
optimization, as opposed to the previously standard single maneuver, reduced the cost
by 6.5%. These results are detailed in Figure 3.24 where the cost of each individual
run is plotted with a linear fit to show the difference in the average values of the two
approaches.

Table 3.3 shows three metrics: propellant (modelled as a change in velocity), longitude,
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Figure 3.24. Optimized Cost of Single Maneuver Series vs Maneuver Strategy

and the angle of the satellite to the sensor. These metrics are the basis of the cost
function and give meaning to further testing. The table displays the data of a simulation
with 20 samples and 15 percent considered. The reasoning for this decision is discussed
below. Although minimal, the global optima displayed a lower AV for each of the three
maneuvers. The longitude of the maneuvers displayed a more apparent trend, where on
average, the strategy optima’s longitude was larger. However, the satellite angle seemed
to have little trend. These patterns may be a result of random behavior because of the
small sample size so further testing is needed to draw a significant conclusion.

By expressing the results in a whisker plot (Figure 3.25), a slight variation of the
results with respect to cost from each of the six numbers of samples can be seen. Although
each whisker plot only includes 12 individual data points, a trend appears to be forming.
With 20 samples reaching a minimum cost, higher samples seem to keep a lower variability
but with a higher cost. With a number of samples lower than 20, costs remain low but
there is a large variance. This seems to agree with earlier expectations that a higher
sampling will reduce the total variability in the data, removing some of the randomness
or “luck” By adding more data points, this theory could be verified further and cut out
some of the seemingly random deviations that are seen. The current results lead to the

belief that a sampling of 20 would be sufficient to determine the minimized cost without
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a large computational burden.
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Figure 3.25. Variability of Cost (Eq. (3.54)) by Number of Samples

To narrow down a considered percentage, a similar plot is made to relate the percent
considered to its resulting variation in cost. This new diagram (Figure 3.26) illustrates a
similar but less obvious trend. That is, away from the center of the figure, somewhere
between 10 and 15%, the variation increases. Although 5% considered does boast an
overall lower mean cost, this cannot be proven to be a repeatable result because of its
higher than usual standard deviation. Each of these plots contain 18 individual data

points, which could be increased further to decrease noise.

87



40

30

—r
a |
o |
25 l | |
| | |
| I
| TEE—
20 b
.._.].._.- SCR—
|
A
T il o
155 —
5 Percant 10 Percant 15 Percant 20 Parcant

Figure 3.26. Variability of Cost (Eq. (3.54)) by Percent Considered

It can be concluded, at the very least, that the results presented in Table 3.3 (the
20 samples and 15 percent considered scenario), are signs of a larger trend: maneuvers
performed in series must be optimized as a strategy to truly optimize their combined

effectiveness in sensor avoidance optimization.

3.3 Proximal Policy Optimization vs Optimal Control

Now that the limitations and capabilities of the pursuing ground player and the evading
space player have been determined, it is important to be able to justify the use of PPO

in comparison to traditional optimal control methods.

3.3.1 Methodology

Though the PPO theory was presented in Section 2.5.2, traditional optimal control
approaches have yet to be discussed. In this case, direct transcription was selected for

the comparison.
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3.3.1.1 Optimal Control

Direct transcription [81] methods allow for the discretization of a continuous space
with the Keplerian dynamics serving as the constraints on the state. The maneuvering
spacecraft’s objective and gradient are a function of both the control vector at every
time step and the distance between the spacecraft and the center of the sensor’s FOV.
The objective and constraints are applied to the optimization problem using MAT-
LAB’s fmincon [82] with its Sequential Quadratic Programming (SQP) algorithm [83,84].
In doing so, the objective is formulated using the standard additive-cost optimal control

objective
ty
Tao (@) = | al@te) a(o) (3.55)
to

where 7 is the initial condition and ; is the input defined over a finite interval [¢o, ¢ f].

This allows the trajectory optimization problem to be written as

minimizes, L " (@), @) dt (3.56)
subject to V¢, Z(t) = f(Z(t),d(t)), (3.57)
#(to) = o (3.58)

in which f(-) is the state equation and g(-) is the running cost equation.

This is an optimization over continuous trajectories. In order to formulate this as
a numerical optimization, it must then be parameterized with a finite set of numbers.
Though there are many different ways to write down this parameterization, direct
transcription was chosen for this application.

In direct transcription, the finite-time trajectories, Z(t) and @(t)Vt € [to,ts] are
represented by their values at a series of break points, tg,t1,t2,t3, and denoting the
values at those points @y, ..., £y and u, ..., Uy, respectively. A simple mapping of the
optimization problem onto a nonlinear program is to fix the break points at even intervals,

dt, and use Euler integration to get

N-1
minimizez,  zy.d...ax_1 Z (2, y)dt (3.59)
n=0

Fosr = Ty + f(@, @,)dt, ¥ e [0,N — 1] (3.60)

By satisfying the dynamic constraints, the optimization is effectively solving the dif-
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ferential equation. However, instead of moving forward through time, it is minimizing

the inconsistency at each of the break points simultaneously. This provides the optimal

solution to the objective that meets all prescribed constraints. [81]

3.3.1.2 The Problem

In the devised dimensionless toy problem, the optimizer is setup with one of the three

following terminal constraint scenarios:

1.
2.

3.

Return to the initial orbit after some fixed time,

Arrive at a specified state (position and velocity) after some fixed time. Figure 3.27
shows an example of this where the spacecraft starts at the point [1,0] on the blue
orbit and transfers to the red orbit by way of the black orbit, ending around the
coordinate [—1,—0.3].

No terminal constraint provided.

Note that non-dimensional units, scaled such that the initial orbit has a radius of one,

are used to improve the accuracy and speed of the optimization and that the maneuver

is assumed to be planar.
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Figure 3.27. Arrival at a Specified Point After Some Fixed Time

Though minimizing the control input (propellant usage) is important, the primary
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objective is to maximize the distance between the spacecraft and the sensor. The sensor
itself is assumed to be optical with a defined FOV. By default the sensor will follow along
the trajectory that the spacecraft, propagated from its previous point with no additional
input, is assumed to be following. If at any point the spacecraft is not found within the
sensor’s FOV, then the sensor will move in a sinusoidal pattern of gradually increasing
amplitude along the nominal path until the spacecraft is found again. Figure 3.28 shows
this pattern, as zoomed-in on the orbital transfer (green line) just after departing from
the initial orbit (red line).

0.075
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Figure 3.28. Example of the Sinusoidal Tasking Strategy
The end result will be a trajectory that diverges slightly from the minimum-fuel

trajectory (like in Figure 3.27) as the sensor continues to lose and regain custody of the

spacecraft over the specified time interval.

3.3.2 Results and Analysis

The outputs for both the optimal control solution and the RL solution is an optimal
policy that the spacecraft can follow to ensure it avoids detection by the optical sensor

while simultaneously minimizing propellant use.
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3.3.2.1 Optimal Control

In implementing the toy problem in MATLAB as described above, the function tolerance
was set to 121074, the step tolerance was set to 12107%, and the constraint tolerance was
set to 121072, These ensured timely convergence while still satisfying the dynamical and
terminal constraints.

Scenario 1, a terminal constraint requiring that the spacecraft return back to the
initial orbit after some fixed time (known as station keeping), produced the trajectory
found in Figure 3.29. The initial and final orbits are identical, but the transfer orbit can
be seen in green. The dots overlaying the transfer orbit show the time periods where the
spacecraft is found (in cyan) and not found (in magenta). It was determined that the

spacecraft is found by the sensor about half of the time.
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Figure 3.29. Optimal Trajectory for Scenario 1 - Optimal Control

Scenario 2, a terminal constraint requiring that the spacecraft arrive at a specified
state (position and velocity) after some fixed time, produced the trajectory found in
Figure 3.30. Again, the success of the avoidance maneuver/sensor tasking is seen in cyan
and magenta colors. In this scenario, the spacecraft is found with more frequency but

is able to evade the sensor more as it approaches the terminal constraint. The tasking
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strategy is robust enough that the sensor maintains custody through-out most of the
maneuver, likely due to the lack of curvature in the transfer. The sensor losing custody
towards the end of the transfer, however, suggests that with more time, or slightly greater
propellant use, the spacecraft could successfully maneuver such that the sensor could not

find it without a more adaptable tasking strategy.
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Figure 3.30. Optimal Trajectory for Scenario 2 - Optimal Control

Scenario 3, the scenario without a terminal constraint, produced the trajectory found
in Figure 3.31. Without a specified final state, the spacecraft is free to maneuver in
whichever direction most effectively avoids the tasked sensor. However, it appears that
the optimal control approach chosen limits deviation of the spacecraft from the nominal
orbit. Unsurprisingly, however, the spacecraft manages to continually lose the sensor
throughout the maneuver given the lack of constraints on its final position (as is evident
by the decrease in cyan color on the plot).

Though more scenarios could be tested with this toy problem, the capability of a
maneuvering spacecraft to avoid a tasked sensor has been demonstrated. These results
now serve as a basis for comparison with the PPO results when optimizing the same

scenarios.
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Figure 3.31. Optimal Trajectory for Scenario 3 - Optimal Control

3.3.2.2 Proximal Policy Optimization

The PPO methodology described in Chapter 2 was implemented with the goal of
optimizing the same three scenarios.

Scenario 1, the station keeping test case, produced the trajectory found in Figure 3.32.
This resulting trajectory looks very similar to the one produced using the optimal control
method, but notice that the colors are different. Since a control strategy is sampled
to produce this trajectory, though the overall transfer is optimal with respect to the
objective function, the input at each time step is not. Therefore, a pattern develops in
the transfer in which the spacecraft is overall successful in evading the sensor for varying
time periods.

Unfortunately, PPO was unable to produce a converged solution for Scenario 2 (a
terminal constraint requiring that the spacecraft arrive at a specified state (position and
velocity) after some fixed time). This is almost certainly due to the fact that PPO can
not take into account hard constraints. Instead, the terminal constraint is applied as a
soft constraint in the objective function. No weight applied to the soft constraint was
found to be sufficient enough to overcome to minimization of the propellant usage and

maximization of the distance between the spacecraft and the sensor.
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Figure 3.32. Optimal Trajectory for Scenario 1 - PPO

Scenario 3, the scenario without a terminal constraint, produced the trajectory found
in Figure 3.33 when using PPO. Originally, PPO was producing an intuitive result where
a trajectory was produced that varied greatly from the nominal orbit - as would be
expected when a primary objective is to avoid detection by a sensor. However, in the
interest of comparison with the optimal control solution, the objective function was
changed to put additional emphasis on the propellant usage. This resulted in a plot

similar to that of the station keeping scenario.
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Figure 3.33. Optimal Trajectory for Scenario 3 - PPO

3.3.2.3 Comparison

In the course of implementing PPO for optimizing the same scenarios, it was discovered
that, as expected, PPO has some drawbacks compared to direct transcription. Though the
Keplerian dynamics are seamlessly maintained in the environment, terminal constraints
on the dynamics can only be implemented as soft constraints in the objective function. It
is also relevant that the optimization is stochastic so the learning does not converge every
time. In addition, though the solution runs very fast on a trained policy, the training
itself takes about twice as long than when using the optimal control approach. However,
it is also true that PPO is global over the theatre of operations, meaning that similarly
accurate results can be expected when the problem is expanded.

Most significantly, PPO was successfully used to optimize the trajectories in two
of the three scenarios. The question that remains is how the PPO results look when
compared to the optimal control solutions. To compare the results of Scenario 1, the two
plots can be overlapped, with the PPO solution in black, as seen in Figure 3.34. The
plots look to overlap completely, but can’t say for certain without zooming in. Taking a

look at the very end of the trajectory (around [—0.7,—0.7]) in Figure 3.35, its obvious
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that the two solutions are exactly the same (the error is essentially zero). Note that the
multiple lines in red are from multiple revolutions of the initial trajectory, the black line
is the transfer orbit found using PPO, and the green line is the transfer orbit found using

SQP.
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Figure 3.34. Solution Comparison for Scenario 1
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Figure 3.35. Solution Comparison for Scenario 1 (Zoomed)

A similar comparison was performed for Scenario 3, skipping Scenario 2 since PPO was
unable to produce meaningful results. Again, the two solutions can be seen overlapped
in Figure 3.36 and, again, the end of the trajectory is zoomed in on (Figure 3.35). In
this scenario, there is a slight deviation in the two solutions, but the maximum error was
found to be less than 0.5% at the final time.

This justifies the use of PPO over traditional optimal control methods for optimizing
the two-player sensor avoidance problem as long as no terminal conditions are required.

Now that the capabilities and limitations of both players as well as the selected
policy optimization method have been explored and defined, the decision process and

methodology employed can be describe in more detail before presenting the results.
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Figure 3.36. Solution Comparison for Scenario 2

-0.68

-0.72 0.7 068  -066  -064
x (L)

Figure 3.37. Solution Comparison for Scenario 2 (Zoomed)
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Chapter 4
Methodology

This chapter goes into greater detail on the two-player game that is being solved. First,
the specifics of the problem and the general approach to determining the optimal solution
are discussed in Section 4.1. Then, the implementation of the problem specifics into the
RL environment is described in Section 4.2. Section 4.3 follows this by showing how
the policy optimization methods first introduced in Section 2.5 are combined together.
Finally, Section 4.4 goes into the contributions of this research with respect to previous

work performed in related areas.

4.1 The Designed Problem

In the devised problem, the primary objective is for a geosynchronous spacecraft to
continually avoid detection by a sensor with no attention paid to the final spacecraft
state. Though minimizing the control input (propellant usage) is usually important,
the sole objective in this case is to minimize the number of succesful observations of
the spacecraft. The sensor itself is assumed to be optical, meaning it is constrained by
the position of the sun. Since spacecraft in geosynchronous orbit can be viewed only
at night, the sensors are constrained to a 12-hour window to take observations, with a
defined FOV. In previous work by the author [85,86], presented in Section 6.1, the sensor
followed along the trajectory that the spacecraft, propagated from its previous point
with no additional input, was assumed to be following. If at any point the spacecraft was
not found within the sensor’s FOV, then the sensor would move in a sinusoidal pattern
of gradually increasing amplitude along the nominal path until the spacecraft was found
again. Figure 4.1 shows this pattern, as zoomed-in on the orbital transfer (green line)
just after departing from the initial orbit (red line).

For the final iterations (the results can be seen in Sections 6.2 and 6.3), like presented
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Figure 4.1. Example of the Sinusoidal Tasking Strategy - Non-dimensionalized

in Reference [87], the sensor is no longer assumed to follow a prescribed pattern. Instead,
RL is used to optimize the strategies representing the state-actions pairs for both the
spacecraft and the sensor simultaneously.

The spacecraft is prescribed a maximum AV of 20 m/s in each direction. An infinite
time-horizon is assumed, but the time between each maneuver is bounded between 12
minutes and 10 days. With the number of maneuvers capped at 30, this places an
upper limit on the time-horizon at 300 days. Each maneuver is applied instantaneously
and is represented as a change in the velocity in the Z and ¢ directions in the ECI
frame. Meanwhile, the sensor collects observations every 12 minutes during the 12-hour
observation window and is assumed to have a FOV of 4°. Since there are no Keplerian
dynamics to constrain the sensor’s path, each action is performed with respect to the
previous known orbital path of the spacecraft. These actions are bounded between 0
and 4,216 km (10% of the initial orbital radius) in the # and ¢ directions. Similar to
the described previous work, the sensor is assumed to follow along the spacecraft’s path
until it is not found within the sensor’s FOV. At this point, it is assumed that the sensor
has lost custody of the spacecraft and searches the nearby space according to the learned
strategy. If the spacecraft is successfully found in the sensor’s FOV for 15 consecutive
observations (to simulate angles-only 10D initialization), custody is regained and the

sensor can begin to follow the spacecraft along its new path without applying the search

101



strategy. In an attempt to simulate the nuances of state estimation, the sensor is afforded
some flexibility in the search process. If the spacecraft has been successfully found for 7
consecutive observations after custody is lost, a missed observation does not restart the
count unless the spacecraft is not located for 3 observations in a row, in which case the
count to 15 must restart in order to regain custody.

The strategies for both the spacecraft and sensor are represented as state-action
pairs. The inputs for both strategies are identical 5x1 vectors containing the spacecraft’s
position, the sensor’s position, and the simulation time. Both strategies utilize a deep
neural network with 4 layers, each employing a sigmoid activation function, to find the
desired output action. The spacecraft’s strategy outputs a 3z1 vector containing the
change in velocity in the & and ¢ directions and the time until the next maneuver. The
sensor’s strategy outputs a 2x1 vector containing the variation of the search state in
the  and g directions with respect to the suspected location of the spacecraft based
on its previously known state. After each strategy is applied, both players are given
a reward, opposite in value from each other (as required for a zero-sum game). Since
the reward must directly relate to the apparent success of the applied strategies, the
normalized distance between the center of the sensor’s FOV and the spacecraft’s position

was selected, represented as

r=||Zsi0 - | (4.1)

where Tg/c is the spacecraft’s state and Z's is the sensor’s state. PPO is then applied on
batches of these state-action-reward sets in order to update the strategies. As more and
more updates are performed, the strategies will converge to a NE for the given state and
action spaces and constraints.

Since these spaces and constraints are highly subjective, competitive coevolution
is then applied to investigate how the strategies can be adapted, free of bounds and
constraints, to achieve specific goals (the percentage of successful observations). For
this research, the population size was set to 20, the maximum number of generations
was set to 3, and the maximum number of coevolutions was set to 10. Though these
are arbitrary and slight adjustments could result in smoother convergence, these values
appear to be acceptable.

In applying the competitive coevolution in Chapter 6, as discussed in Section 2.2.3.3,
competitive fitness sharing, shared sampling, and Hall of Fame are all valid strategies
for ensuring global optimality in competitive coevolution. However, it was found in the
authors’ previous work applying competitive coevolution [88] that, given the inherent

continuity in the search space, competitive fitness sharing was found to be unnecessary.

102



In addition, poorly represented types was not an issue with this specific game as parasites
were never found that could only be defeated by specific hosts. Similarly, shared sampling
was also found to be an unnecessary burden on the optimization. With a relatively
small number of iterations required to reach convergence, the Halls of Fame for the
two players remained rather small. Instead of speeding up convergence, sampling from
the opponents Hall of Fame each iteration greatly slowed down the convergence since
less optimal strategies were being added to the current player’s Hall of Fame. However,
applying the Hall of Fame technique alone was found to be more than sufficient. With
a win condition set based on the percentage of observations that successfully find the
spacecraft, the Hall of Fame approach collects a mixture of the most uniquely successful
strategies of both players and evolves this mixture free of constraints until one of the
players can no longer evolve its mixed strategy in such a way that allows it to meet the
win condition.

In Section 6.2, the win condition is a pre-defined threshold with respect to the value
of the game and each players’ sole objective is to meet this condition. The winning
player, and the NE optimal strategies, can be determined when one player can no longer
evolve to pass the threshold value. In Section 6.3, the win condition is no longer fixed
and is instead based on the other player’s current best value of the game. The players
will continue to evolve until the value of the game converges to a single point and the

winner will be declared based on subjective factors.

4.2 Reinforcement Learning Environment

The designed problem described in the previous section is implemented primarily in the
RL environment. The pseudo-code for this implementation can be found in Algorithm 9.

In the algorithm,

o 0t is both the time step taken by the spacecraft propagator and the time between

observations collected by the sensor,
o FOV is the field-of-view in kilometers,

e max — man is the maximum number of maneuvers the spacecraft is allowed to
take,

—

o X,/ is the spacecraft state,

—

o X,¢s is the spacecraft orbit previously known by the sensor,
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. XS is the position of the center of the sensor’s FOV,
* NUMypqy, 1S the number of maneuvers previously applied by the spacecraft,

o found is the logical flag for if the spacecraft was most recently found within the
sensor’s FOV,

o countfoung is the number of observations that the spacecraft has been found in

the sensor’s FOV in a row,

o COUNpot—found 15 the number of observations that the spacecraft was not found in

the sensor’s FOV in a row,
« AV is the change in the spacecraft’s velocity vector applied as a maneuver,
o 07, is the change in the sensor’s position with respect to the X,.ef,

e apply — man is the logical switch for whether or not the spacecraft is applying a

maneuver this step through the environment, and,

o lighting is the logical check for if the spacecraft is located inside the Earth’s

shadow such that the sensor can observe it.

This environment is run through once every time step and the outputs are returned
to the main function that is performing the policy optimization as described in the next

section.
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Algorithm 9 Reinforcement Learning Environment

1:
2:

10:
11:
12:
13:
14:
15:
16:
17:
18:
19:
20:
21:
22:
23:
24:
25:
26:
27:
28:
29:
30:
31:
32:
33:
34:
35:

Given constants 6t, FOV |, maxr — man

Initialize Zy. = [1,0,0,1], Zref = Ts/e, NUMpman = 0, found = 1, count foung =

COUNT ot — found = 0
Variables from Main Function: AV, 0%, apply — man, lighting
if apply — man then num,,.,+ =1
if lighting then 6t = 0t else ot = ot x 10
Propagate Z/. + 0V for ot
Propagate Z,.s for ot
Ty = Tpef + 0T
if lighting then
d = norm(Zy/. — )
if d < FOV then
if d == 0 then
count foung = 0, Tref = Ts)c
else
count foyna+ = 1
if count jouna = 15 then T,.; = Ty
found = 1, count ot founa = 0
else
found =0
if count joung = 7 then
COUNtyot— founat = 1
if countnor—found = 3 then count soung = 0
else
count foung = 0
else
found =0
if count founa = 7 then
countpot— found+ = 1
if countyoi—found = 3 then count foyng = 0
else
count foung = 0
costsje = norm(Zsj. — Ts)
costs = costy.
if num,,an+ = 1 = max — man then done

return costg)., cost,, done .
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4.3 Combining Policy Optimization Methods

In most policy optimization uses, PPO is employed on its own with the Adam optimizer
used to train the policy and value functions. In some cases, TRPO is implemented
alongside PPO to improve the optimization process. Reference [89], however, implemented
the combined PPO and TRPO optimization algorithm while using GAE to improve
the advantage and value function estimation. This unique combination of these three
methods proved useful in optimizing the strategies for this two-player game.

As discussed earlier in this chapter, the policies for both the spacecraft and sensor are
represented as state-action pairs. The inputs for both policies are identical bx1 vectors
containing the spacecraft’s position, the sensor’s position, and the simulation time. Both
policies utilize a deep neural network with 4 layers, each employing a sigmoid activation
function at the final layer, to find the desired output action. The spacecraft’s policy
outputs a 3zl vector containing the change in velocity in the # and ¢ directions and
the time until the next maneuver. The sensor’s policy outputs a 2x1 vector containing
the variation of the search state in the & and ¢ directions with respect to the suspected
location of the spacecraft based on its previously known state. The values produced
by both networks resemble the expected values (means) of the outputs where their
respective standard deviations continually decrease as the optimization progresses and
the confidence in the means improves. The means and standard deviations are then
used to produce a normal distribution from which the actions (the outputs) are sampled.
These neural networks can be seen visualized in Figures 4.2 and 4.3, respectively. Note
that the output layer employs a sigmoid activation function while the hidden layers all

use tanh activation functions.
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Figure 4.2. Spacecraft Policy Neural Network
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Figure 4.3. Sensor Policy Neural Network

As discussed in Section 2.5.2.3, the policies are updated by minimizing their respective

loss values. Using the combined PPO/TRPO approach, the loss values are formulated as

LKLPEN gy _ lm”(atbt)flt — BKL [7a,,,(-|5:), ma(+|50)] (4.2)

TOo1a (a’t|8t)

where the advantage, A;, is calculated using the GAE method as

0
AFARON =3 (yn)'et, (4.3)
1=0

and the divergence can then be calculated using
D = E;[KL [mg,,,(-ls:), mo(-[s0)]] (4.4)

Then, if D < Dy44/1.5 then B is set to 5/2. If D > Dygpg x 1.5 then 5 is set to 8 x 2.
This updated [ value is then used in the next policy update. The loss values are then
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minimized using the Adam optimizer, as explained in Section 2.5.4. The learning rate of
the optimizer is initialized to be 2.37 x 1072 for the spacecraft optimization and 2.9 x 107°
for the sensor optimization, determined somewhat subjectively based on the size of the
neural network layers. The learning rate is then continually adjusted based on the value
for § such that if D > Dy4rg x 2, 8 > 30 and the learning rate multiplier is currently
> 0.1, then the multiplier is divided by 1.5. Otherwise, if D < Dy44/2, 5 < 1/30, and
the learning rate multiplier is currently < 10, then the multiplier is multiplied by 1.5.
This ensures that the learning rate moves in the opposite direction of 5 and encourages
slower updates when the loss is making larger changes based on the KL divergence value.

The value function neural networks are designed similarly to the policies except the
output layers are both linear. The neural networks for the two player look identical and

can be seen in Figure 4.4.
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Figure 4.4. Value Function Neural Network

The value functions are optimized using the GAE process explained in Section 2.5.3.
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Using this method, the value function is updated using

N
o 3 1ViCon) = Vol
n= (4.5)

202

1 X W) — V4 e
subject toNnZ:lH 6(5n) = Vo,u(sn)l <e

where a similar KL divergence constraint is applied as is used in the policy optimization.

Prescribing values for discount factor, v, the reward steepness, A, the KL divergence
target, and the batch size provides the required inputs to begin the optimization process.
As the policies and value functions are continually updated, the spacecraft and sensor

learn from their identical reward value and their policies converge toward their respective
NE.

4.4 Variations From Previous Application

This research is original in a number of distinct ways. First, as of the conception of
this dissertation, no other research had been published applying PPO to astrodynamics
problems. Since then, a handful of papers have been published doing just that while
this research was being performed. Applying PPO to environments constrained by
Keplerian dynamics has some inherent benefits and drawbacks. On the negative side, the
application of a change in velocity at one point can have unpredictable consequences at
much later times in the simulation so the value function neural network has to attempt to
estimate this. Notably, this results in much smaller values of « being used to ensure that
a longer time frame of data is included when updating the policy and value functions. On
the positive side, as long as the value function can learn to approximate the Keplerian
propagation, having constraints on the spacecraft’s state limits its state space at any
moment in time.

The unique contribution of this work primarily lies in the application to sensor
avoidance. All other applications of PPO within astrodynamics as of yet involve a
single player optimizing a trajectory with a defined time or location to trigger the end
of an episode, usually on the order of less than an hour to a couple of months. In
these scenarios, continuous thrust transfers are generally considered with reasonable
step sizes. Unfortunately, none of those assumptions could be made for this research.
Most significantly, this problem requires simultaneously optimizing the strategies of two

players. So instead of optimizing an objective like propellant use or time-of-flight, both of
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which depending only on the actions of the spacecraft and its interaction with the natural
environment, both players are attempting to optimize their strategies with respect to an
objective that is dependent on the other player’s actions, creating an environment that
is constantly changing unpredictably. Even in non-astrodynamics applications, applying
PPO to multi-player games has only gotten so far as to optimize board, card, and video
games - nothing so far in the real-world environment.

A secondary effect of optimizing this two-player game is that the speed at which
the two players make decisions is different. While the sensor is constantly being tasked
in search of the spacecraft and has a largely finite number of moves, the spacecraft is
limited to a finitely small number of moves (30 in this case). This means that, though
the two players will be updating their strategies at the same rate, the pursuing player
will have much more information to update its strategy based off of. However, given
the fact that the spacecraft is only maneuvering 30 times, the amount of effectively new
information provided to the sensor every update will be equally small.

Furthermore, most astrodynamics applications of PPO have had maximum simulation
times multiple orders of magnitude less than what is required for this type of application.
Given the sheer number of orbit propagation calls required, a larger step size must be
chosen to achieve a barely-even-close-to-reasonable computation time. With a step size
on the order of 6 to 12 minutes selected for these simulations, this results in rather sparse
observations of the spacecraft’s state. With maneuvers being performed on the order of
days, meaningful observations are even more sparse. This requires extremely large batch
sizes and small KL divergence targets to ensure that the Adam optimizer has enough
meaningful information to perform an effective update.

Along these same lines, basing the length of each episode off of the number of
maneuvers rather than fuel expenditure or time-of-flight required an alteration to the
policy optimization approach. The original publications on PPO and similar policy
optimization methods dictate that the reward signal be the sum of each individual reward
provided to the player throughout the entire episode. While this may be effective when
optimizing the total AV it is counter-productive when optimizing the distance between
the center of the spacecraft and the sensor’s FOV. Doing so would mean that, while the
spacecraft is trying to maximize the objective, it could do so by increasing the length of
the variable-length episode. Conversely, the sensor would be interested in decreasing the
episode length to decrease the total value. Therefore, instead of using the total reward
for each episode, the average reward is used for the optimization.

Finally, no open source PPO code, including the code published by the original authors,
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has found an effective way of applying bounds on the selected actions to be performed by
the two players. Most implementations simply apply an arctangent activation function
to bound the outputs of the neural networks modeling the mean to between —1 and 1,
scale the outputs by a scalar value, and then clip the resulting values to meet the desired
bounds. Doing this, however, can potentially result in statistically significant portions
of the probability distribution being ignored since the neural network determines only
the mean, not its corresponding standard deviation, which is added in later. While this
may not negatively affect the results in other applications of PPO with smaller standard
deviations, that was not the case here. The results from this approach, tested on a
simpler problem presented in the Appendix, often “converged” to the extremes of the
action space instead of to the actual optimal values. Instead, the arctangent activation
function was first changed to a sigmoid activation function to bound the outputs of the
mean to between 0 and 1 (as seen in Figures 4.2 and 4.3). Then the resulting probability
distribution (the neural network) is combined with the standard deviation to produce a
truncated normal distribution with ranges specified individually for each output. This
allows for the entirety of the distribution to be represented in the outputted values.
The results with this adjustment were much closer to the expected optimal values and
sufficiently converged without approaching the extremes of the action space.

The results of the contributions and variations from previous applications of PPO

can be seen applied to this problem in the following chapter.
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Chapter 5
Reinforcement Learning Results

Section 4.1 detailed the designed problem in all steps of implementation while the
Appendix demonstrated that a simplified version of this two-player zero-sum game will
converge using PPO. This chapter presents the results through three different iterations
of the problem. First, the results are explained when only the spacecraft maneuvers are
being optimized by PPO and the sensor follows a prescribed tasking pattern. Next, the
sensor tasking is added to the optimization process and the initial results are presented.
Finally, lessons learned from the previous iterations are applied to the final iteration and

the nearly fully converged strategies are discussed.

5.1 Avoiding A Sensor Using A Prescribed Sensor Task-
ing Pattern

5.1.1 Problem Description

The first iteration when applying PPO attempts to optimize only the spacecraft’s
maneuvers while assuming that the sensor tasking pattern is pre-defined and unchanging.

The spacecraft player is attempting to simultaneously minimize the total AV applied
while maximizing the distance between it and the center of the sensor’s FOV. Because the
sensor is not yet included in the optimization, the AV can be included in the objective
function. This is primarily implemented in these results to demonstrate how it affects
the maneuver decisions with respect to the sensor avoidance goals.

The sensor itself is assumed to be optical with a defined FOV. By default the sensor
will follow along the trajectory that the spacecraft, propagated from its previous point

with no additional input, is assumed to be following. If at any point the spacecraft is
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not found within the sensor’s FOV, then the sensor will move in a sinusoidal pattern
of gradually increasing amplitude along the nominal path until the spacecraft is found
again. Figure 5.1 shows this pattern, as zoomed-in on the orbital transfer (green line)

just after departing from the initial orbit(red line).
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Figure 5.1. Example of the Sinusoidal Tasking Strategy

Meanwhile, the spacecraft is attempting to avoid detection by the tasked sensor.
The spacecraft is allowed to perform a set number of impulsive maneuvers, applied
instantaneously and represented as a change in the velocity in the  and ¢ directions,
each with a maximum time allowed before the next maneuver and a maximum AV.
This ensures that propellant is used most efficiently and allows for the entire maneuver
strategy to be optimized. For this exercise, the numbers of maneuvers was set at 30,
each with a maximum AV of 12 m/s and a maximum time between maneuver of 8 days.

The hyper-parameters used for this optimization, based on those used in Reference [89]

and altered through trial and error, can be found in Table 5.1.
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Table 5.1. Hyperparameters Used in PPO Training

Parameter Value
Discount Factor, v 0.8
Batch Size 320
Reward Steepness, A 0.98
KL Divergence Target, Dyarg | 0.003

5.1.2 Results

Given the lack of eccentricity in the nominal orbit, the impulsive maneuvers are not
expected to be performed at a specific location along the orbital path. Instead, the timing
of the maneuvers should depend purely on the relative weighting placed on the propellant
use and the distance between the spacecraft and the sensor FOV in the objective function.
If more emphasis is placed on the propellant use, the time between maneuvers should
remain close to the maximum time allowed. If more emphasis is placed on the distance
between the spacecraft and the sensor FOV, then the maneuvers should be relatively
close together in time. The opposite would be true for the AV applied for each maneuver.
The lesser the weighting on propellant, the smaller the AV and vice versa. Ideally, the
objective function weightings would be selected such that a balance is struck with respect
to both the time between maneuvers and the maneuver magnitude. For these results,
the objective function is formulated as
1

=||d
T = [ldll + 155

1AV (5.1)
where d is set to 100 if ||V, — V|| is less than the FOV, expressed in kilometers, and set
to é otherwise. The units of the objective are irrelevant for the optimization since the
relative magnitude of the two values is the only concern.

From the resulting NE, the strategies are sampled for one episode to produce a single
set of actions for both players. Figure 5.2 shows the specific locations in the orbit that
each maneuver was performed, where each star is an individual impulsive maneuver. As
expected, no pattern emerges here. However, Figure 5.3 depicts the resulting time placed
between each maneuver is performed. It is obvious here that a pattern has developed.
Though not consistently at the maximum, the AV appears to have been given too large
of a weighting in the objective function as the time between maneuvers remains close to

the maximum 8 days. Interestingly, it appears that the times decrease as the simulation
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nears its end. This will be explored further below.
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Figure 5.3. Time Between Maneuvers

The AV in the # and ¢ directions (in the Earth Centered Inertial frame) can also be

seen in Figure 5.4. Like the time between maneuvers, these also decrease as the total
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time increases, starting out near the maximum allowed 12 m/s and decreasing down to
—2 m/s in either direction. Looking at the AV magnitudes and directions (represented
as the angle between the AV vector and the ECI x-axis) separately in Figures 5.5 and
5.6, it is clear that this change over time occurs in both the maneuver magnitude and

maneuver direction, not just the magnitude as one might expect.
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Figure 5.4. Maneuver Magnitude in the & and ¢ Directions
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Figure 5.6. Maneuver Angle From the ECI X-Axis

Though both the time between maneuvers and the AV decrease together, this is not
meaningful without more information. Larger AV's at larger intervals can be equivalent

to smaller AV's at smaller intervals. To get an idea for the true tendency over time, these
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values are divided into each other (Figure 5.7). Though it can’t be known exactly given
the non-linearity of the dynamics, the resulting curved line suggests that the decrease
in the time between the maneuvers does not do so enough to offset the simultaneous
decrease in the AV - the maneuvers are actually tapering off. This suggests that, when
avoiding a sensor with a fixed search pattern, it is possible to successfully avoid being
tracked after enough maneuvers of a sufficient magnitude have been performed.

It turns out that a 10.3 m/s maneuver every 7.6 days is most effective at avoiding
detection by the sensor with the selected objective function weights. In addition, the
results suggest that the most effective maneuver direction for avoiding a sensor is 45°

from the horizontal.
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Figure 5.7. Ratio Between The Maneuver Times and AV

Figure 5.8 shows the resulting trajectory from the 30 maneuvers. Here, the green
markers denote when the spacecraft was found by the sensor, while the red markers
denote when the spacecraft successfully evaded detection. Overall, the sensor was
successful 72% of the total duration, meaning that the spacecraft went undetected for
over 61 days. Looking more closely at these results, it was discovered that the periods
of successful evasion occurred primarily in large chunks spread evenly throughout the

transfer (Figure 5.9).
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Figure 5.9. Time History of the Sensor’s Success

The reason a predictable pattern emerged in the maneuver strategy is because the
sensor tasking was programmed with a fixed search strategy. Because of this, the RL

is able to find an optimal interval and magnitude at which to perform the maneuvers
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that the sensor is not well suited to track. Though this was expected, it is likely that
real-world sensors would not share the same flaws and would react and adapt when the
spacecraft maneuvers. Including the sensor tasking in the RL is the most logical way to
realistically model the interaction between the two players.

Playing with the objective function weightings would likely result in a similar but
different pattern emerging, likely with different time between maneuver and AV values.
Unfortunately, there is no obvious way to select the desired objective function weightings

prior to performing the optimization.

5.2 Preliminary Results of Two-Player Optimization

5.2.1 Problem Description

The primary change implemented in this iteration is that the policy optimization now
includes the sensor as well, simultaneously updating the policies and value functions
of both players. While assuming a pre-defined tasking strategy was effective, it does
not challenge the spacecraft to learn to predict changes in the search strategy and is
not representative of tasking performed by a human-in-the-loop or autonomous sensor.
Thus, the next step was taken to incorporate the sensor tasking into the RL process.
Assuming the initial state of the spacecraft is known, the sensor will learn to predict
maneuvers performed by the evasive spacecraft, given only a maximum position variation
(or, effective FOR) and FOV.

The objective function was changed as well so that the two players are attempting to
optimize the normalized distance between the spacecraft and the center of the sensor’s
FOV. Though most trajectory optimization aims to minimize AV, it was elected to
remove that consideration from this research and the AV is only included as a constraint.
This is because, not only is the sensor avoidance the primary concern and the focus of
this research, but optimizing the problem as a zero-sum game is a required premise to
assume that the strategies will converge to a NE. The sensor player, though potentially
interested in the spacecraft exhausting its resources, is not directly involved in the AV
application.

Additionally, the position of the spacecraft with respect to the Earth’s shadow is
considered to determine when the optical observations can be collected. To stress test
how this affects the sensor’s capability, 2-hour windows after sunset and before sunrise

are set where the sensor is allowed to collect observations.
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For this iteration of results, the spacecraft is prescribed a maximum AV of 20 m/s in
each direction. An infinite time-horizon is assumed, but the time between each maneuver
is bounded between 6 minutes and 6 days. With the number of maneuvers capped
at 30, this places an upper limit on the time-horizon at 180 days. These values were
adjusted based on the results from the previous iteration in an effort to simultaneously
include a more meaningful action space (the increase in the maximum AV') and decrease
the computation time (the decrease in the maximum time between maneuvers). Each
maneuver is applied instantaneously and is represented as a change in the velocity in
the & and g directions. Meanwhile, the sensor collects observations every 6 minutes
during the 2-hour windows after sunset and before sunrise and is assumed to have a
FOV of 4°. Since there are no Keplerian dynamics to constrain the sensor’s path, each
action is performed with respect to the previous known orbital path of the spacecraft.
These actions are bounded between 0 and 4,216 km (10% of the initial orbital radius)
in the  and ¢ directions. Similar to the previous iteration where the tasking strategy
is prescribed, the sensor is assumed to follow along the spacecraft’s path until it is not
found within the sensor’s FOV. At this point, it is assumed that the sensor has lost
custody of the spacecraft and searches the nearby space according to the learned strategy.
If the spacecraft is successfully found in the sensor’s FOV for 10 consecutive observations,
custody is regained and the sensor can begin to follow the spacecraft along it’s new
path without applying the search strategy. In an attempt to simulate the nuances of
state estimation, the sensor is afforded some flexibility in the search process. If the
spacecraft has been successfully found for 5 consecutive observations after custody is lost,
a missed observation does not restart the count unless the spacecraft is not located for
3 observations in a row, in which case the count to 10 must restart in order to regain
custody.

The hyper-parameters used for this optimization can be found in Table 5.2.

Table 5.2. Hyperparameters Used in PPO Training

Parameter Value
Discount Factor, ~ 0.8
Batch Size 320
Reward Steepness, A 0.98
KL Divergence Target, Dyq,q | 0.003
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5.2.2 Results

Initialized from random normal distributions, the strategies employed by the two players
were iterated upon using PPO for just over 100, 000 iterations. More iterations would
be ideal, though, as the great computation time involved did not allow for a complete
convergence of the strategies to their NE. The lack of convergence is also because the
strategies are superficially clipped to meet the constraints rather than using the truncated
normal distributions, as discussed in Section 4.4. This was done so that the strategies
could be easily used to initialize the competitive coevolution optimization process (results
presented in the following Chapter). It was not discovered until after the fact that
this could bring about difficulties with the convergence. To inspect the quality of the
convergence, the loss (normalized by the largest magnitude value) through all updates for

the sensor value function, spacecraft policy, and sensor policy can be seen in Figure 5.10 .
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Figure 5.10. Moving Average of the Loss Values Through 100, 000 Iterations

As expected, the spacecraft and sensor policy losses follow opposite patterns - as the
sensor policy loss decreases, the spacecraft policy loss increases. With this, the value
function loss follows a similar pattern to that of the sensor loss, just with the changes
slightly delayed. Inspecting the variation in the plots, it is obvious that the loss values
have not converged. In fact, the current policies will likely favor the spacecraft over
the sensor since the spacecraft loss most recently decreased. It is likely that the two

policies will continue to drive each other to increase and decrease in succession until both
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players reach steady state loss values after another likely 500, 000 iterations or more (if
at all given the superficial clipping implemented). However, the resulting strategies after
100, 000 iterations can still shed light on this unique space-based game and the inherent
limitations and advantages of both players.

From the resulting NE, the strategies are sampled for one episode to produce a single
set of actions for both players. A simulation of these actions is shown in Figure 5.11. In
this plot, the spacecraft can be seen in black while the sensor is green at observations
where it successfully found the spacecraft and red at observations where it did not. In
applying these two strategies, the sensor was determined to have successfully found the

spacecraft 68.8% of the observations taken.
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Figure 5.11. Spacecraft and Sensor States Through One Simulation

Though not necessarily optimal, the fact that this is likely close to the optimal result
is encouraging. Successfully evading the sensor for even 31.2% of the observations taken
is no small feat. The question is, though, how expensive is it for the spacecraft to be
this successful? With the maximum AV per maneuver bounded at 20 m/s in each
direction (28.28 in magnitude), the total for all 30 maneuvers could not possibly exceed
approximately 848 m/s over the maximum 180 day simulation. In addition, the time
between maneuvers could not exceed 6 days. Figures 5.12 and 5.13 show the AV values

and times between maneuvers, respectively.
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As expected, the AV values were close to the maximum allowed in order to achieve
this result since the objective function selected was a function solely of the distance
from the spacecraft to the center of the sensor’'s FOV. In the end, it took 580 m/s and
an average of 3.12 days between each maneuver to attempt to win the game with this

condition. It can also be noticed that a pattern is forming in these plots. Though 30

Figure 5.13. Time Between Each Maneuver
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data points are not conclusive, it appears that the most effective AV values for sensor
avoidance average out to about 19 m/s. Interestingly, after the first 10 maneuvers, the
values drop from about 25 m/s to below 20 m/s and continue to decrease and vary further.
This is to be expected since the sensor has a much more difficult time regaining custody
of the spacecraft once it is initially lost. In addition, the time between maneuver values
were not minimized to near-zero as one might expect when attempting to avoid detection
by a sensor. This could be because of the 20 hours each day when the spacecraft is free
to maneuver or coast without fear of being observed. Therefore, the spacecraft would
optimize its objective by maneuvering between observation periods. Like seen with the
AV values, the time between maneuver values start out at the extrema at the beginning
of the simulation. These large, successive maneuvers ensure that the spacecraft can
quickly gain separation from the tasked sensor. As the spacecraft becomes successful in
doing so, the time between maneuvers starts to increase towards the upper bounds as the
simulation progresses and less proximity between maneuvers is required to be successful
in avoiding the sensor.

When conducting further analysis on the time between maneuver values, it was
determined that the most likely cause for this is actually the fact that, as incorporated in
other PPO applications, the reward provided to both players at the end of each episode
is the sum of each individual reward rather than the average over all values. This means
that the reward is also affected by the resulting simulation time, which is not at all
desired. Using the average reward over each episode instead should encourage the optimal
time between maneuver values to decrease. This is implemented in the next iteration of
results.

Additional analysis can be performed by inspecting the AV magnitudes along its &
and ¢ components, shown in Figure 5.14. The opposite signs in the magnitudes here
suggest that the optimal thrust angle for sensor avoidance is around 0° consistently.
Looking closely at the angles of each maneuver, as seen in Figure 5.15, this can be
confirmed to be true. Though the average maneuver angle falls around —17°, the values
seem to follow a similar pattern to that of the AV and time between maneuvers, changing

from around —45° maneuvers to 0° as the maneuver magnitudes decrease.
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It’s also useful to examine the pattern by which the sensor successfully finds the
spacecraft. Looking closely at Figure 5.16, the spacecraft quickly evades detection, as
is expected given the large, successive maneuvers at the beginning of the simulation.
It takes almost 15 days for the sensor to regain custody of the spacecraft. Over the

next 64 days, though, the sensor successfully finds the spacecraft at least once every
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5 days. From there, another 66 days pass where the spacecraft goes undetected. The
sensor then regains custody and continues to successfully observe the spacecraft without
significant gaps for the remainder of the simulation. Zooming in on days 0 to 50, as
shown in Figure 5.17, it can be seen that, even when no weeks-long gaps in observations
exist, multiple observations periods can pass in a row with no successful observations.
With days, and sometimes even months without the sensor regaining custody, this gives

the spacecraft plenty of confidence in its evasive capabilities.
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Figure 5.16. Time History of Succesful and Unsuccesful Observations
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Figure 5.17. Time History of Succesful and Unsuccessful Observations - Days 0 to 50

5.3 Final Results of Two-Player Optimization

5.3.1 Problem Description

The final iteration of results primarily implements changes based on lessons learned from
the first two iterations. To begin with, the observation window is expanded to account for
modern optical sensing capabilities. For simplicity, the window is set at 12-hours per day.
In addition, some of the contributions discussed in Section 4.4 are implemented. Most
importantly, the truncated normal distribution is implemented to ensure that the entirety
of the policy distribution is represented in the selected actions. This helps to improve the
convergence of the solution. Additionally, as discussed in the previous section, the reward
provided at the end of each episode is changed to be the average of all instantaneous
rewards rather than the sum. This ensures that the spacecraft is not favoring longer
episode lengths to increase its payout (and the opposite for the sensor). These changes
make for a much more realistic solution which is able to fully converge to the optimal
strategies for both players.

For this iteration of results, the spacecraft is prescribed a maximum AV of 20 m/s in
each direction. An infinite time-horizon is assumed, but the time between each maneuver
is bounded between 12 minutes and 10 days, increased from the last iteration because the

previous 6-day upper bound was assumed to be too low since it was commonly selected in

129



the strategy. With the number of maneuvers capped at 30, this places an upper limit on
the time-horizon at 300 days. These actions are again bounded between 0 and 4,216 km
in the & and g directions. In order to help ease some of the computational burden, the
time step is doubled from 6 minutes to 12 minutes compared to the previous iterations.

If the spacecraft is successfully found in the sensor’s FOV for 15 consecutive observa-
tions, custody is regained and the sensor can begin to follow the spacecraft along it’s
new path without applying the search strategy. In an attempt to simulate the nuances
of state estimation, the sensor is afforded some flexibility in the search process. If the
spacecraft has been successfully found for 7 consecutive observations after custody is
lost, a missed observation does not restart the count unless the spacecraft is not located
for 3 observations in a row, in which case the count to 15 must restart in order to
regain custody. These values were changed from the previous iterations to attempt to
better model real-world limitations of the sensor. As discussed in Section 3.1, Gooding’s
algorithm requires two “passes”, or 38 observations, to properly initialize the BLS process.
To replicate this, 15 observations is subjectively set as the minimum for an initialization
of the filtering process. Since the time between maneuvers is significantly higher in this
analysis, 15 was selected as an approximation of the same statistical significance. It
is assumed that 7 observations, or about 84 minutes of observations, is sufficient for
the filter to obtain a low-uncertainty estimate of the state assuming no maneuvers are
performed in that time. In addition, it was determined in Section 3.1 that it takes about
30 minutes for the filter’s state error to exceed the 30 uncertainty after a maneuver, or
just over 3 observations. Hence the change in the implementation.

The hyper-parameters used for this optimization can be found in Table 5.3.

Table 5.3. Hyperparameters Used in PPO Training

Input Value
Discount Factor, 0.85
Batch Size 3200
Reward Steepness, A 0.98
KL Divergence Target, Dy4ry | 0.0003

5.3.2 Results

Now that a solution has been obtained that was able to nearly fully converge to a NE, a

proper analysis can be conducted on the resulting strategies and their implications.
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First, to verify convergence, the loss values for the spacecraft’s and sensor’s policies
can be seen plotted together in Figure 5.18, normalized by their highest magnitude values.
As expected, both are converging to steady state values, but are slightly offset from zero
which is not ideal. This can be explained by the inherent unpredictability of the actions
of the two players. The non-zero loss suggests that, while the strategies have converged,
the confidence that the strategies are globally optimal is low. However, the presence of

convergence at the very least allows for further analysis of the resulting strategies.
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Figure 5.18. Loss Values for Spacecraft and Sensor Policies

From the resulting NE, the strategies are again sampled for one episode to produce a
single set of actions for both players. As was presented in the previous two sections, the
resulting AV and time between maneuver values are a good place to start for a proper
analysis. Figure 5.19 shows the AV components in the ECI Z and § axes and Figure
5.20 shows the magnitude of the maneuvers. Interestingly, very little pattern appears
to emerge here other than that the components of the maneuvers appear to favor the
positive direction and that the largest maneuvers are performed near the beginning of
the episode. The lack of a distinct pattern is likely because the spacecraft has succeeded
in randomizing its maneuvers such that it cannot be easily predicted by the sensor. It is
noteworthy, though, that the AV magnitudes rarely approach the maximum allowed.
This means that the maximum AV could be constrained further without a significant

loss in capability. Altogether, the spacecraft expends a total of 474 m/s of AV over the
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course of about 160 days in its attempt to evade the sensor, an average of 15.8 m/s per

maneuver.
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Figure 5.19. AV Components
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Figure 5.20. AV Magnitudes

The time between maneuver values can be seen in Figure 5.21. Unlike in the previous
results, the values do not approach the upper bound as much. This is because of the
change in the reward implementation such that the value provided at the end of each
episode is the average of the individual rewards as opposed to the total. Again, there
appears to be no obvious pattern in the data, even less so than the AV plot, though
30 points may not be enough to identify one. The large variation in the times between
the maneuvers suggests that the spacecraft player found unpredictability to be more
important than placing maneuvers consistently close together or far apart, and that
even large successive maneuvers would not avoid detection for long enough to make the
large propellant expenditure worth the cost. Over the entire episode, the maneuvers are
performed on average every 5.3 days.

It is noteworthy too when the maneuvers are performed. Looking at Figure 5.22
the same plot is produced but with each maneuver colored according to the lighting
condition at the time. Though it would be expected for each maneuver to be performed
when the spacecraft is not visible, this is not the case. This implies that the spacecraft is
indifferent to the lighting condition when the maneuver is performed, likely because the

maneuvers are large enough in magnitude that locating it immediately after a maneuver
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is performed is nearly impossible no matter its visibility.
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It is also useful to inspect the direction of each of the maneuvers. Figure 5.15 shows
the angular values between the AV vectors and the horizontal in the ECI frame. Unlike
in the previous iterations of results, an optimal angle cannot be easily determined, at
least not by visual inspection. The only clear interpretation is that maneuvers applied
at positive angles are better for sensor avoidance than those applied at negative angles.
More analysis would be required to determine why this is the case, though. However,
the average angle was actually found to be close to 45°, same as the optimal angle found
in the previous results. So, though the strategy prefers unpredictability over a specific

pattern, the average is still meaningful.
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Figure 5.23. AV Angle

One data set that was not discussed in the previous sections is the sensor tasking
pattern. While attempting to track the satellite, the sensor’s position with respect to
the last known orbit of the satellite, in the & and ¢ directions, can be seen in Figure
5.24 for one observation period, with the magnitude values of the change presented in
Figure 5.25. Given the seemingly random strategy employed by the spacecraft, it is not
surprising that the sensor’s strategy similarly follows no obvious pattern as well. The
only noteworthy observation is that the components rarely fall between —0.5 and —1.0.
It is noteworthy, though, that it explores the entire space, including near both extremes.
This means that the constraint on the sensor’s position may be a major factor in it’s

ability to track the spacecraft.
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Implementing the strategies of the two players together, a single simulation of the game
is performed. Figure 5.26 shows the states of the spacecraft and the sensor throughout
one episdoe, in which the spacecraft can be seen in black, the sensor is shown in green at
observations where it successfully found the spacecraft, and the sensor is shown in red at
observations where it did not. Though, a vast majority of the points are red, note that
this is somewhat misleading since it overlaps a large number of green and black points.
Still, the spacecraft was successful at evading detection more than half of the time. In
applying these two strategies, the sensor was determined to have successfully found the
spacecraft 41.4% of the observations taken.

From Figure 5.26, it is not obvious whether a pattern develops in the timing of
when the spacecraft is and is not successfully located by the sensor. Figure 5.27 shows
the logical values for this analysis, where a value of 1 means that the spacecraft was
successfully found. Inspecting this plot, it can be seen that the sensor successfully
located the spacecraft for the majority of the 25 days but soon lost custody for over 90
days. Custody was then regained for most of the remaining 45 days. It would take a

longer simulation to determine if a pattern has formed, but it does appear that when
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Figure 5.26. Spacecraft and Sensor States Through One Simulation

the spacecraft avoids detection by the sensor it does so for long periods of time. It’s
also interesting to note that, even when the sensor manages to maintain custody of
the spacecraft, the longest time period of uninterrupted observations is just 9 days.
Additionally, whether a correlation exists between the timing and size of the spacecraft’s
maneuvers and its success at evading detection should be investigated. Figure 5.28
shows the logical values for whether the spacecraft is found overlaid with the maneuver
magnitudes on the same time scale. Interestingly, it does appear that there is a slight
correlation. It is only after a series of five up to 25 m/s maneuvers is performed that the
spacecraft starts to fully avoid detection. It then requires less than 20 m/s per maneuver
to maintain this custody avoidance for the 90 day period. This suggests that at least
some maneuvers above 20 m/s would be required for the spacecraft to fully prevent

custody though additional analysis would be required to verify this.
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Overall, it was determined that the spacecraft could expend 15.8 m/s of AV every 5.3
days on average to successfully evade the sensor for 58.6% of the simulation, or 94 out of
the total 160 days. This resulted in up to 90 days where the spacecraft went completely
undetected. Though this is a rather significant amount of fuel, it is worthwhile to note
that the objective function used does not take AV into account at all, so this is not the
most AV-conscious solution possible. In addition, evading the sensor for 58.6% of time
is a rather lofty, and potentially unnecessary goal. Significantly less AV could be used
and still obtain a reasonable amount of time outside of the sensor’s FOV. Furthermore,
evading detection by the sensor is much harder than evading custody of the sensor. Using
the sensor’s uncertainty in its estimate of the spacecraft’s state, rather than the current
distance objective, would lend itself well to a custody evasion analysis and would likely

require much less propellant to accomplish.

141



Chapter 6
Sensitivity Analysis Using Com-
petitive Coevolution

The competitive coevolution research was conducted alongside the policy optimization
research. These sections mirror the applications of PPO in Sections 3.3, 5.2, and 5.3.
First, the results are provided when competitive coevolution is applied to continuous
thrust sensor avoidance trajectories as a proof-of-concept. Next, the same methodology
is applied as an augmentation to Section 5.2 in which the strategies of both players are
evolved to meet a defined win condition. Finally, the same scenario used in Section 5.3
is applied in competitive coevolution to demonstrate how the approach can be used to

perform sensitivity analysis on the results.

6.1 Preliminary Results: Continuous Thrust Trajectories

6.1.1 Problem Description

In the devised toy problem first optimized in Section 3.3, the spacecraft is instructed to
arrive at a specified state (position and velocity) after some fixed time. For this exercise,
a 10% orbit raise is optimized with the arrival occurring in just under two-thirds of
an orbital period, as in Figure 6.1 Here the spacecraft starts at the point [1,0] on the
blue orbit and transfers to the red orbit by way of the black orbit, ending around the
coordinate [—1, —0.3]. Note that non-dimensional units, normalized to the initial orbit
radius, are used to improve the accuracy and speed of the optimization and that the

maneuver is assumed to be planar.
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Figure 6.1. Arrival at a Specified Point After Some Fixed Time - Minimum Propellant

Though minimizing the control input (propellant usage) is important, the primary
objective is to maximize the distance between the spacecraft and the sensor. The sensor
itself is assumed to be optical with a defined FOV. By default, the sensor will follow
along the trajectory that the spacecraft, propagated from its previous point with no
additional input, is assumed to be following. If at any point the spacecraft is not found
within the sensor’s FOV, then the sensor will move in a sinusoidal pattern of gradually
increasing amplitude along the nominal path until the spacecraft is found again (like
presented in Sections 3.3 and 5.1).

The end result will be a trajectory that diverges slightly from the minimum-propellant
trajectory (like in Figure 6.1) as the sensor continues to lose and regain custody of the
spacecraft over the specified time interval.

In an effort to optimize the PE game, competitive coevolution is applied to continually
adjust two inputs for each of the players. For the space player, the weights applied to the
AV and d, the distance between the spacecraft and the sensor, in the objective function,
are adjusted between runs. For the ground player, the frequency and amplitude of the
sinusoidal search pattern are adjusted between runs. The result is a NE of sets of these

four inputs in which neither player can unilaterally change their inputs to increase their
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payoff (fitness).

6.1.2 Results

As discussed previously, competitive fitness sharing, shared sampling, and Hall of Fame
are all valid strategies for ensuring global optimality in competitive coevolution. However,
given the inherent continuity in the selected search space, competitive fitness sharing was
found to be unnecessary. Poorly represented types was not an issue with this specific game
as parasites were never found that could only be defeated by specific hosts. Similarly,
shared sampling was also found to be an unnecessary burden on the optimization. With
a relatively small number of iterations required to reach convergence, the Halls of Fame
for the two players remained rather small. Instead of speeding up convergence, sampling
from the opponents Hall of Fame each iteration greatly slowed down the convergence since
less optimal strategies were being added to the current player’s Hall of Fame. However,
applying the Hall of Fame technique alone was found to be more than sufficient.

Due to the computation time required to solve each iteration, the maximum number
of generations and coevolutions (applied in Algorithm 2) were set to three and five, re-
spectively. It was found that, in general, re-sampling the population between coevolutions
was more effective at producing better fitness values than recombining and mutating
the population between generations. In addition, it typically only took a coevolution or
two to successfully sample a population with a better fitness prior to convergence being
reached.

The fitness itself, a single value in a zero-sum game, was simply calculated as the
fraction of the transfer time that the spacecraft was successfully located by the tasked
sensor. The closer to 1, the better the result for the pursuing sensor. The closer to 0,
the better the result for the evading spacecraft. For this exercise, the fitness threshold,
¢, was chosen to be 0.5 so as not to induce any bias. If the strategies converge such that
the sensor is successful in locating the spacecraft more often than it is not, the sensor
wins. Otherwise, the spacecraft wins.

Figure 6.2 shows the progression of the fitness by iteration as the competitive co-
evolution was performed. The red points are when the sensor is finding a new strategy
to beat the spacecraft’s Hall of Fame, while the blue points are when the spacecraft is
finding a new strategy to beat the sensor’s Hall of Fame. After nearly 100 iterations,
the strategies converged to a NE and the spacecraft is declared the winner. Though the
spacecraft is usually considered to be the disadvantaged of the two in a PE game, this

result is to be expected in this case considering that the spacecraft’s trajectory is being
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optimized at each time step, while the sensor is not allowed to adapt and has to follow a
pre-defined search pattern when custody is lost. In addition, no constraints were placed
on the spacecraft’s propellant use, usually considered to be the greatest limiting factor
in space-based games.

Looking closely at Figure 6.2, the competitive coevolution is performing as expected.
At first both players are able to find strategies that dominate the other since the Halls of
Fame are small and sub-optimal. However, as more capable strategies are added to the
Halls of Fame, the players have a harder and harder time finding new strategies that can
improve their payoff. As is expected, the payoff of one player eventually drops below the
0.5 fitness threshold and the evolution of the strategies begins. Eventually, a successful
strategy is found and the fitness once again exceeds the threshold. This process repeats
over and over again until the Halls of Fame are filled with the most capable strategies

possible, the fitness converges to a steady state value, and a winner is declared.
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Figure 6.2. Fitness At Each Competitive Coevolution Iteration

Now, the converged solution can be compared with the pre-coevolution baseline.
Figure 6.3 shows the resulting transfer when the converged strategies are applied. The
location of the magenta points (when the spacecrft is not found) suggest that the sensor

often has to search large areas of the space in order to find the spacecraft. Despite this, it
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was still successful at relocating the spacecraft and maintaining custody for the latter part
of the simulation (the cyan points). As expected given the converged fitness value, the
spacecraft is found by the sensor less than 30 percent of the transfer. However, this was
only accomplished by performing a propellant-cost-prohibitive maneuver. Constraining
the propellant use of the spacecraft would likely result in a converged fitness value more

in favor of the sensor.
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Figure 6.3. Optimal Sensor Avoidance Path at Convergence

6.2 Secondary Results: Initial Two-Player Optimization

6.2.1 Problem Description

The scenario solved in this section is the same as was presented in Section 5.2. The
difference here is that, instead of optimizing the distance between the spacecraft and the
center of the sensor, the competitive coevolution approach considers only the percentage
of the time that the spacecraft is successfully found by the sensor (called the fitness)
since it is easier to conceptualize and set a win condition.

Like in the PPO approach, the spacecraft is prescribed a maximum AV of 20 m/s in
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each direction. An infinite time-horizon is assumed, but the time between each maneuver
is bounded between 6 minutes and 6 days. With the number of maneuvers capped at 30,
this places an upper limit on the time-horizon at 180 days. Each maneuver is applied
instantaneously and is represented as a change in the velocity in the & and ¢ directions.
Meanwhile, the sensor collects observations every 6 minutes during the 2-hour windows
after sunset and before sunrise and is assumed to have a FOV of 4°. Since there are no
Keplerian dynamics to constrain the sensor’s path, each action is performed with respect
to the previous known orbital path of the spacecraft. These actions are bounded between
0 and 4,216 km (10% of the initial orbital radius) in the # and ¢ directions. Similar to
the previous iteration where the tasking strategy is prescribed, the sensor is assumed
to follow along the spacecraft’s path until it is not found within the sensor’s FOV. At
this point, it is assumed that the sensor has lost custody of the spacecraft and searches
the nearby space according to the learned strategy. If the spacecraft is successfully
found in the sensor’s FOV for 10 consecutive observations, custody is regained and the
sensor can begin to follow the spacecraft along it’s new path without applying the search
strategy. In an attempt to simulate the nuances of state estimation, the sensor is afforded
some flexibility in the search process. If the spacecraft has been successfully found for 5
consecutive observations after custody is lost, a missed observation does not restart the
count unless the spacecraft is not located for 3 observations in a row, in which case the
count to 10 must restart in order to regain custody.

Since the state/action spaces and constraints are highly subjective, competitive
coevolution is then applied to investigate how the strategies can be adapted, free of bounds
and constraints, to achieve specific goals (the percentage of successful observations). For
this analysis, the population size was set to 10, the maximum number of generations was
set to three, the maximum number of coevolutions was set to 10, and the maximum Hall
of Fame size was set to 50. Though these are arbitrary and slight adjustments could
result in smoother convergence, these values appear to be acceptable.

As discussed in the previous section, it was again found that applying the Hall of
Fame technique alone was found to be more than sufficient. With a win condition set
based on the percentage of observations that successfully find the spacecraft, the Hall
of Fame approach collects a mixture of the most uniquely successful strategies of both
players and evolves this mixture free of constraints until one of the players can no longer
evolve its mixed strategy in such a way that allows it to meet the win condition. Thus, a

winner, and both player’s optimal strategies, can be found for the specified win condition.
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6.2.2 Results

Ideally, the results in Section 5.2 would be used to initialize the strategies to be evolved
here. Unfortunately, due to the computation time required to run the RL process to
completion, a truly optimal NE of strategies was not available at the time to use as an
input to the competitive coevolution algorithm. Instead, non-optimal strategies were
collected towards the beginning of the PPO simulation. Though not ideal, competitive
coevolution was found to be robust enough to still optimize these strategies for a given
win condition, all be it in greater computation time.

For this demonstration, a win condition of 0.5 was selected. That is, in order to be
deemed the winner, the spacecraft must successfully evade detection by the sensor for
greater than 50% of the observations taken. Conversely, the sensor must successfully find
the spacecraft within its FOV greater than 50% of the observations to be considered the

winner. The resulting plot of the fitness values can be seen in Figure 6.4.
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Figure 6.4. Fitness Value Throughout The Coevolution Process

Here, the red points are when the sensor’s strategy is coevolving while the blue points
are when the spacecraft’s strategy is coevolving. Since the initialized strategies are no
where near optimal, it was easy for the first round of coevolution to find significantly
superior strategies. This is why the first two points are so close to the extrema. The
strategies in the set of 10 populations that led to these fitness values are added to their

respective Halls of Fame and the process continues. It can be seen early in the evolution
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that the spacecraft is having difficulty achieving a fitness of less than 0.5. By the 20"
iteration, it takes three generations each with three coevolutions for the spacecraft to
find a strategy that can beat all of the sensor’s six Hall of Fame strategies. As the sensor
adds more strategies to its Hall of Fame, it becomes increasingly harder for the spacecraft
to find a winning strategy. After about 250 iterations, the spacecraft can no longer find
a winning strategy and the sensor is declared the winner. Though the sensor’s fitness
values were driven below 0.6 twice, it never once fell below the 0.5 threshold. Given the
inherent imbalance in the sensor avoidance game, this is not at all surprising. More so,
this does not mean that the sensor could not further improve upon its own strategy and
best the spacecraft by an even larger margin. Still, a lot can be learned from this.
Applying the optimal mixed strategies, a single simulation is performed, as seen in
Figure 6.5. In this plot, the spacecraft can be seen in black while the sensor is green at
observations where it successfully found the spacecraft and red at observations where it
did not. By inspection, the win condition of a 50% success rate can be confirmed and

the sensor is determined to be the winner.
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Figure 6.5. Spacecraft and Sensor States Through One Simulation

Successfully evading the sensor for even 50% of the observations taken is no small
feat. The question is, though, how expensive is it for the spacecraft to be this successful?
In the PPO approach, the maximum AV per maneuver is bounded so the total for all
30 maneuvers could not possibly exceed approximately 636 m/s over the approximately

180 day simulation. In addition, the time between maneuvers could not exceed 6 days.
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When applying competitive coevolution, though, this is no longer the case. Figures 6.6

and 6.7 show the AV values and times between maneuvers, respectively.
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Figure 6.7. Time Between Each Maneuver

As expected, in an attempt to meet the 50% win condition, the AV values broke

their original constraints. Originally constrained to maneuver magnitudes of 28.28 m/s,
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competitive coevolution encouraged the values to increase to almost 40 m/s. In the
end, it took 566 m/s and an average of 4.72 days between each maneuver to attempt
to win the game with this condition. It can also be noticed that a pattern is forming
in these plots. Though 30 data points are not conclusive, it appears that the most
effective AV values for sensor avoidance fall between 10 and 25 m/s, with an average
of 18.87 m/s. In addition, the time between maneuver values were not minimized to
near-zero as one might expect when attempting to avoid detection by a sensor. This
is likely because of the 20 hours each day when the spacecraft is free to maneuver or
coast without fear of being observed. Therefore, the spacecraft optimizes its objective
by maneuvering between observation periods. Interestingly, though, the bounds on the
time between maneuvers was also broken in the coevolution. The previous maximum
of six days between maneuvers was exceeded to allow up to almost 12 days at times.
This suggests that it took the sensor more than 6 days at times to regain custody of the
spacecraft.

On this note, additional analysis can be performed by inspecting the pattern by which
the sensor successfully finds the spacecraft. Looking closely at Figure 6.8, the sensor seems
to have no difficulty in maintaining custody of the spacecraft for most of the simulation.
However, the spacecraft does meet the 0.5 success rate threshold by evading observation
by the sensor for 38 days in a row towards the end of the simulation. Depending on
whether it is preferred that the spacecraft evades the sensor for consistent short periods
or a singular large period, this could be desirable. Exploring further its capability to
achieve the former, Figure 6.9 shows the first ten days of observations zoomed in on the
z-axis. Though the sensor maintains custody of the spacecraft throughout this period,
it appears that the spacecraft successfully evades the sensor at least twice a day (not
shown are the observations where the spacecraft is found), preventing perfect confidence

in the sensor’s custody of the spacecraft at the very least.
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6.3 Final Results: Final Two-Player Optimization

6.3.1 Problem Description

The scenario optimized in this section very closely mirrors that of Section 5.3 for the
first part. Ideally, the resulting strategies from the PPO optimization would be used
to initialize the strategies for the competitive coevolution optimization. However, the
transformation of the strategies to truncated normalized distributions does not allow
for them to be easily re-purposed. Instead, the strategies will be randomly initialized
and fully optimized using the competitive coevolution approach. This has the secondary
benefit of allowing the results of the PPO and competitive coevolution approaches to be
directly compared. Therefore, instead of using the percentage of the observations where
the spacecraft is found in the sensor’s FOV as the fitness function, the distance between
the sensor and the spacecraft will be used just as it serves as the objective function in
the PPO optimization.

In the previous section, the competitive coevolution process requires a defined win
condition that the two players are attempting to meet. In order to optimize the strategies
such that the process resembles PPO, though, the approach must be adapted. Instead
of using a constant win condition through-out the optimization, the win condition is
allowed to vary as the evolution occurs and is defined as the previous best value achieved
by the other player. This allows the players to evolve their strategies only with respect
to each other.

Like in Section 5.3, the spacecraft is prescribed a maximum AV of 20 m/s in each
direction. An infinite time-horizon is assumed, but the time between each maneuver is
bounded between 12 minutes and 10 days. With the number of maneuvers capped at
30, this places an upper limit on the time-horizon at 300 days. These actions are again
bounded between 0 and 4,216 km in the & and § directions. In order to help ease some
of the computational burden, the time step is doubled from six minutes to 12 minutes
compared to the previous iterations.

If the spacecraft is successfully found in the sensor’s FOV for 15 consecutive observa-
tions, custody is regained and the sensor can begin to follow the spacecraft along it’s
new path without applying the search strategy. In an attempt to simulate the nuances
of state estimation, the sensor is afforded some flexibility in the search process. If the
spacecraft has been successfully found for 7 consecutive observations after custody is lost,

a missed observation does not restart the count unless the spacecraft is not located for
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3 observations in a row, in which case the count to 15 must restart in order to regain
custody.

Once the optimal strategies are found, competitive coevolution can be applied again
to perform sensitivity analysis. To do this, individual constraints are relaxed/tightened as
desired and the competitive coevolution process picks up where it left off. The strategies

will then continue to evolve until a new NE is found.

6.3.2 Results

The strategies for both the sensor and the spacecraft take the same form as the 4-layer
neural networks used by the policy optimization. For this analysis, all values are randomly
initialized on a normal distribution. Besides the change in the implementation of a win
condition compared to the previous sections, the population and Hall of Fame sizes
were changed as well. It was found that increasing the population size helps to improve
continuity in the optimization so a value of 20 was selected this time. In addition,
some trial and error showed the setting the maximum Hall of Fame size to 30 was no
less beneficial than setting it to 50 and provided significant computational cost savings.
It would take significantly larger, computationally prohibitive, Hall of Fame sizes to
perfectly represent the fully converged results for minimal improvement.

From the initialization, the strategies of the two players were allowed to co-evolve using
the Hall of Fame method. As previously discussed, the fitness value in this optimization is
the magnitude of the distance between the spacecraft and the center of the sensor’s FOV,
where the spacecraft is attempting to maximize the fitness while the sensor simultaneously
tries to minimize it. Each iteration, the players are provided an updated win condition
of the fitness based on the success of the opposite player in its previous iteration. This
results in the win condition fitness becoming increasingly more difficult to achieve as the
strategies evolve, eventually converging to the optimal value of the game. This process
can be seen in Figure 6.10.

In Figure 6.10, the top figure shows the evolution of the fitness, normalized by the
radius of the nominal orbit, and the bottom figure shows the resulting evolution of the
fraction of the observations that the spacecraft is successfully found by the sensor (called
“fraction found” here). Though the selected fitness function allows for a more continuous
convergence of the strategies, the fraction found presents a value that is much easier
to conceptualize. Inspecting these two plots, it can first be verified that the fitness
and fraction found values move in the opposite direction for each player. This is to be

expected since the spacecraft is attempting to maximize the distance from the sensor
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while minimizing the frequency with which it is found by the sensor, and vice versa for

the sensor. Additionally, since the two dependent variables are related, they generally

follow the same pattern as the strategies evolve. The fitness plot just progresses more

smoothly overall. Though there is still a fair amount of variation in the values at the

end of the optimization, the variation is consistent and the mean of the values appears

to be well defined. In the end, the fitness converges to a value of 0.72 while the fraction

found converges to a value of 0.37 This means that the sensor is unsuccessful at locating
the spacecraft in its FOV 63% of each episode.
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Figure 6.10. Fitness and Fraction Found At Each Competitive Coevolution Iteration

Since this scenario is identical to the one optimized using PPO and presented in

the Section 5.3, the results can be compared rather easily. Earlier, the PPO approach

found that the spacecraft was successful at evading the sensor 58.6% of each episode.

These values vary between the two methods by less than 5%, close enough to verify a

consistency between the two methods. The strategies themselves can be compared as

well.

Inspecting the AV values, the components and magnitudes are plotted in Figures 6.11
and 6.12, respectively. While the fraction found values match that of the PPO closely,
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the strategies vary highly. Competitive coevolution appears to have a difficult time
optimizing the relative successes of the two players while still maintaining the desired
randomization in their strategies. Therefore, the spacecraft’s strategy favors consistently
large maneuvers - in both Cartesian directions - over randomization. In fact, only a
single maneuver fell below 20 m/s in magnitude. Altogether, the spacecraft expends a
total of 765 m/s of AV over the course of 163 days in its attempt to evade the sensor,

an average of 25.5 m/s per maneuver.
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Figure 6.11. AV Components
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Figure 6.12. AV Magnitudes

The time between maneuver values can be seen in Figure 6.13. Similarly to the AV
values, a pattern emerges where the times between maneuvers favors the bounds, in this
case both the lower and upper. This suggests that most maneuvers will be placed in
clusters of successive maneuvers, with the clusters spaced 10 days apart. Over the entire

episode, the maneuvers are performed on average every once every 5.5 days.
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Figure 6.13. Time Between Each Maneuver

It is useful, again, to inspect the direction of each of the maneuvers. Figure 6.14
shows the angular values between the AV vectors and the horizontal in the ECI frame.
Unlike when using PPO, a pattern is obvious in the angular values. Interestingly, two
optimal angles for performing sensor avoidance maneuvers have been identified: —45°
and —135°. These two values are not surprising, though. The negative sign suggests, as
is verified by 6.11, that all maneuvers are performed in the negative ¢ direction. The
magnitudes of these values place both angles 45° from the horizontal, just in different
quadrants. This means that there is a single optimal angle to perform sensor avoidance

maneuvers, just with the reference axis varying.
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Figure 6.14. AV Angle

While attempting to track the satellite, the sensor’s position with respect to the last
known orbit of the satellite, in the & and ¢ directions, over the course of half of a day
can be seen in Figure 6.15, with the magnitude values of the change are presented in
Figure 6.16. From these plots, it can be seen that, while the sensor does search most of
the state space, it does spend most of its time near the maximum distance allowed by
its constraint. Given the spacecraft’s pattern of performing large maneuvers, this is not
surprising. It also means that relaxing this constraint would likely help the sensor to

improve the percentage of the episode in which it successfully locates the spacecraft.
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Sampling from the Hall of Fame, a single simulation of the game is performed. Figure
6.17 shows the states of the spacecraft and the sensor throughout one episdoe, in which
the spacecraft can be seen in black, the sensor is shown in green at observations where it
successfully found the spacecraft, and the sensor is shown in red at observations where it
did not. As mentioned earlier, the sensor was determined to have successfully found the

spacecraft 37% of the observations taken.
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Figure 6.17. Spacecraft and Sensor States Through One Simulation

From Figure 6.17, it is not obvious whether a pattern develops in the timing of
when the spacecraft is and is not successfully located by the sensor. Figure 6.18 shows
the logical values for this analysis, where a value of 1 means that the spacecraft was
successfully found. Similar to the results when applying PPO to the problem, the periods
where the sensor does and does not find the spacecraft are both long in duration. However,
there are still times within the period that the sensor maintains custody of the spacecraft

in which it successfully avoids detection.
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Figure 6.18. Time History of Succesful and Unsuccesful Observations

Overall, it was determined that the spacecraft could expend 25.5 m/s of AV every 5.5
days to successfully evade the sensor for 63% of the simulation, or 103 out of the total 163
days. This resulted in up to 44 days where the spacecraft went completely undetected.
Though this is a possible strategy set for the two players to employ, it is unlikely to be the
optimal NE. The PPO solution presented in Section 5.3 found a maneuver strategy for
the spacecraft requiring almost half the amount of AV to be nearly just as successful in
evading the sensor. In addition, the resulting competitive coevolution strategies lack the
randomness that would be expected for a spacecraft that desires to remain un-trackable.
However, the two methods do manage to produce similar “percent found” values, which
mirrors the value of the game. Altering the constraints on the problem, irrespective of
the solution method, should then affect the “percent found” value in a similar way.

The next step, and the primary motivation behind using competitive coevolution to
begin with, is to perform sensitivity analysis on the presented results. The required size
and timing of the maneuvers has been determined, but it is unknown how changing the
constraints on both players affects their relative successes and the result of the game.
To begin with, the constraint on the maximum AV is decreased by 25% from 20m/s to

15 m/s in each direction. To accomplish this, the competitive coevolution optimization
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is re-initialized using the previously determined optimal strategies and picks up right
where it left off under the new constraints.

After an additional 75 iterations, the solutions re-converged to a new NE, as seen in
Figure 6.19, where the cyan and magenta points represent the spacecraft and sensor’s
attempts at improving their fitness after the constraint was tightened. In this analysis,
the goal is not to compare the resulting strategies, but to simply compare the effects
of this change on the fitness and fraction found values. Here, the fitness converges to
a value of 0.65 while the fraction found converges to a value of 0.44 Compared to the
previous values, this is a change by 8.7% in the fitness and 9% in the fraction found. So
a 25% decrease in the maximum AV increases the percentage the spacecraft is found by
9%. This suggests that continuing to constrain the spacecraft’s AV may not have an
equally adverse effect on the spacecraft’s relative success in evading the sensor. In fact,
producing more runs of varying AV constraints may result in a Pareto front of AV and

fraction found values from which an “optimal” result could be chosen.
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Figure 6.19. Fitness and Fraction Found At Each Competitive Coevolution Iteration

It is also beneficial to determine if altering the constraints on the sensor’s strategy
leads to a similar relationship between the constraint and the fraction found values for
the sensor. To that end, the sensor’s FOV is expanded from 4° to 5° while maintaining
the spacecraft’s constraints at their original values. After an additional 70 iterations,

the solutions re-converged to a new NE, as seen in Figure 6.20. In this run, the fitness
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converges to a value of 0.57 while the fraction found converges to a value of 0.47.
Compared to the previous values, this is a change by 20% in the fitness and 21% in
the fraction found. Interestingly, a 25% change in the sensor’s constraint leads to over
twice as large of a change in the fitness and fraction found values as an equally large
change in the spacecraft’s constraint. This suggests that the results are significantly
more sensitive to the sensor’s constraints than the spacecraft’s. In addition, this shows
how important technology advances are to the ground player. While the constraints
of Keplerian dynamics and the laws of gravity will never make it more feasible for
a spacecraft to expend large amounts of propellant in orbit (barring a major leap in
propulsion technology), the sensor technology employed by the ground player continues
to improve. This suggests that this game will favor the ground player more and more as
technology advances. In addition, the results of this research could be used to justify a

necessity for such advances.
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Figure 6.20. Fitness and Fraction Found At Each Competitive Coevolution Iteration
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Chapter 7
Conclusions and Potential Future
Directions

This chapter summarizes the main motivations, contributions, and results presented in
this dissertation and draws conclusions from them. Suggestions for future work are also

presented.

7.1 Conclusions

This dissertation explored, through the use of reinforcement learning, the process for
optimizing a maneuver strategy for a satellite such that it is essentially un-trackable by
an actor that may wish to disable it, tackled with a pursuit/evade game theory approach.
The theory of fictitious play, discussed in Chapter 2, proves that a two-player game in
which both players have perfect knowledge of the other player’s move history will always
converge to a single optimal value of the game. This means that, for a two-player game
between an evasive spacecraft and a tasked sensor in pursuit, the game will converge to
an optimal value where one player can be declared the winner, if given enough time.
To further validate the problem and the selected approach, Chapter 3 presented a
series of experiments that were conducted to explore the capabilities and limitations
of the two players and the reinforcement learning approach. First, industry accepted
state estimation techniques were used to determine how a state estimation filter responds
when it encounters a maneuvering spacecraft. Second, it was demonstrated using
reachability sets that optimizing a series of maneuvers for multi-objective sensor avoidance
produces better results than optimizing individual maneuvers. Finally, a continuous-
thrust transfer while avoiding detection was optimized using both reinforcement learning

and optimal control to demonstrate the capability of the proposed methodology compared
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to traditional methods.

Chapter 4 then discussed the designed sensor avoidance problem in greater detail,
how it is implemented in the reinforcement learning environment, and how the policy
optimization methods detailed in Chapter 2 are combined to produce the best approach
for optimizing the two players’ strategies. This chapter concluded by discussing the
contributions of this research with respect to previous work performed in related areas.
Most notably, this included the first application of PPO to a large, real-world two-player
game, adjusting the reward signal to account for the mean of each individual reward
earned rather than the total, and adjusting the structure of the neural networks that
represent the policies of the two players to ensure better convergence. These contributions,

in the context of space object tracking, are summarized in Table 7.1.

Table 7.1. Summary of Contributions
These contributions include:

e First application of RL to sensor avoidance

e First application of PPO to a real-world two-player game

e Solved a non-trivial, long time-duration, sparse data problem with RL

e Unique use of mean reward objective function in PPO

e First documented use of truncated normal distribution to bound actions in PPO

Implementing these advances, Chapter 5 presented the results for applying reinforce-
ment learning to three different iterations of the designed problem. The first iteration
demonstrated the effectiveness of PPO in optimizing the spacecraft’s maneuvers without
the sensor tasking included in the optimization and discovered that, without the sensor’s
strategy optimized alongside the spacecraft’s, the spacecraft is able to identify an optimal
interval and magnitude at which to perform the avoidance maneuvers. The second
iteration presented initial results when the sensor is optimized in the PPO algorithm as
well. Between these two iterations, the latter especially, the importance of the advances
presented in Chapter 4 were discovered and emphasized. It was only once the reward
signal was adjusted to account for the mean instead of the total reward, and the neural
networks were modeled using truncated normal distributions, that the loss values were
found to be properly converging. The third and final iteration presented converged
solutions with these advancements incorporated. In a single simulation of the strategies,
it was determined that the spacecraft could expend 15.8 m/s of AV every 5.3 days on

average (with no discernable pattern) to successfully evade the sensor for 58.6% of the
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simulation, or 94 out of the total 160 days using seemingly random maneuvers. This
resulted in up to 90 days where the spacecraft went completely undetected with a strategy
likely to not be predicted accurately by the sensor. Though this is a rather significant
amount of fuel, it is worthwhile to note that the objective function used does not take AV
into account at all, so this is not the most AV-conscious solution possible. In addition,
evading the sensor for 58.6% of time is a rather lofty, and potentially unnecessary goal.
Significantly less AV could be used and still obtain a reasonable amount of time outside
of the sensor’s FOV. Furthermore, evading detection by the sensor is much harder than
evading custody of the sensor. Using the sensor’s uncertainty in its estimate of the
spacecraft’s state, rather than the current distance objective, would lend itself well to a
custody evasion analysis and would likely require much less propellant to accomplish.
This is discussed further in the next section.

Chapter 6 summarized the results from applying competitive coevolution to solve
the same problem. Unlike the PPO results, the competitive coevolution strategies did
not favor randomization and instead opted to perform large, successive maneuvers in
an attempt to brute force a favorable result. Despite the variation between the optimal
strategies produced from the PPO and competitive coevolution methods, they do produce
similar “percent found” values, which suggests that the sensitivity analysis performed
using competitive coevolution would translate directly to the PPO results. Performing
the sensitivity analysis, it was determined that a 25% decrease in the maximum AV
constraint on the spacecraft increases the percentage of observations that the spacecraft
is found by 9%. This suggests that continuing to constrain the spacecraft’s AV may
not have an equally adverse effect on the spacecraft’s relative success in evading the
sensor. In fact, producing more runs of varying AV constraints may result in a Pareto
front of AV and fraction found values from which an “optimal” result could be chosen.
Conversely, expanding the constraint on the sensor’s FOV by 25% had over twice the
effect on the percentage of observations that the spacecraft is found. This suggests that
the results are significantly more sensitive to the sensor’s constraints than the spacecraft’s.
In addition, this shows how important technology advances are to the ground player.
While the constraints of Keplerian dynamics and the laws of gravity will never make it
more feasible for a spacecraft to expend large amounts of propellant in orbit (barring
a major leap in propulsion technology), the sensor technology employed by the ground
player continues to improve. This suggests that this game will favor the ground player
more and more as technology advances. In addition, the results of this research could be

used to justify a necessity for such advances.
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The results presented in Chapters 5 and 6 can be seen summarized in Table 7.2. Note,

though, that these are known only to be true for the considered test cases.

Table 7.2. Summary of Results
Notable results include:

e PPO can simultaneously optimize both strategies and achieve convergence

e Spacecraft meets its objective by evading sensor months at a time

e PPO is superior to competitive coevolution in optimizing unpredictability

e PPO and competitive coevolution produce varied strategies but similar values

e Results are twice as sensitive to the sensor’s constraints than the spacecraft’s

7.2 Potential Future Directions

Given the significant computing time required to produce the results presented in this
dissertation, there are many possible extensions of this work that simply could have
feasibly been included.

Most importantly, it can be argued that solving the sensor avoidance problem is not
as practical as solving the custody avoidance problem, the difference in implementation
being the objective function selection. While using the distance between the sensor and
the spacecraft as the objective proved useful, it could be more beneficial to instead use
the uncertainty of the sensor’s estimate of the state of the spacecraft. Unfortunately, this
requires a filter to be constantly running to provide updates to the uncertainty every time
an observation is collected. This would add significantly to the computation time which
could not be afforded for this research. Implementing this would likely result in much
more realistic AV values for the spacecraft since evading custody can be accomplished
with much smaller maneuvers than evading detection.

In addition, the AV could be decreased further by incorporating it into the objective
function. A combination of the current distance metric and AV would allow for mission
designers to subjectively weight the two variables to produce mission-specific results
that would likely be more reasonable to implement in real missions. One potential issue
with this, though, is that the fundamental theory that proves the problem will converge
requires that a zero-sum game be modeled. Therefore, incorporating AV in the objective
function requires that the sensor operator has an equally vested interest in increasing the

spacecraft’s propellant expenditure. Though this is not an unreasonable assumption, it
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could be mission dependent. With this in mind, the objective function could be expanded
further to include the sensor’s resource use (most likely time) as well.

Improvements could also be made to the realism of the scenario as well. While using
a filter to track the sensor’s uncertainty in the spacecraft’s state, it would also be prudent
to include both track association and track correlation steps. This would result in the
spacecraft potentially determining unique strategies for taking advantage of inherent
gaps in the sensing and state estimation capability.

An alternative approach, that may provide computational savings if approached
correctly, would be to separate out the optimization of the best response strategies from
the fictitious play convergence process. A more traditional optimal method could be used
to optimize the strategy of one player while keeping the other player’s strategy constant.
This process would be repeated, alternating which player is optimizing their strategy
each iteration, using fictitious play to optimize with respect to the strategy histories of
both players. Though this approach would not lend itself well to the same sensitivity
analysis process explored in this dissertation, it could prove useful in optimizing the
strategies if the constraints on both players are known.

Along these lines, if the use of orbital perturbations or continuous control actions are
not desired, propagating with numerical integration could be replaced with an analytic
approximation, which would provide significant computation time savings.

Expanding the problem even further, it would be helpful to incorporate additional
spacecraft or sensors into the scenario. With additional sensors especially, leveraging dif-
ferent types (optical vs radar) and different theaters (ground, space-based, stratospheric)
could result in optimal architectures being determined for tracking an evasive spacecraft.
Similarly, multiple spacecraft could be used to simulate space architectures involving
either cooperative and/or competitive spacecraft, or using multiple spacecraft to hide
the identity of a singular one.

Lastly, the potential applications for competitive coevolution in simulating similar
two-player games have barely been touched. Not only could competitive coevolution be
used to perform simple sensitivity analysis, but it could also be applied to design entire

ground or space architectures. The possibilities are endless.
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Appendix
Proof of Convergence

1 Justification

Given the computational requirements when optimizing the final version of the reinforce-
ment learning approach, it was not expected to be able to reach convergence. When
running the code on a personal laptop, the memory capacity was exhausted given the
large batch size necessary to ensure quality updates of the policies. When running the
code on the MIT Supercloud cluster, the limitation is simply time. Running thousands
of integration calls per episode, necessary to simulate an episode length on the order
of hundreds of days, takes over a month even on a 64-core node. In addition, given
the convergence time for the full scenario, it was difficult to determine sufficient batch
sizes and KL divergence target values. Conducting this proof-of-convergence helped to

determine the values used in the final iteration of results presented in Section 5.3.

2 Simulated Problem

The primary cause of the extreme computational requirements is the necessity to propagate
the spacecraft’s state under Keplerian dynamics. To avoid this, a proof-of-convergence
problem is simulated in which the change in both the sensor and the spacecraft’s states are
presented with respect to nominal Cartesian states along a 2-D circle with a normalized
radius of one (no continuity between states is enforced). With 120 points traversed per
revolution and a prescribed episode length of 600 steps, the pursuit evasion game between
the two players is simulated for five complete orbits. Like the bounds placed on the
sensor in the Keplerian-based simulations, both players are allowed to move only within

10% of the nominal orbit radius in each direction (14% in magnitude). Similarly, the
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objective function for both players is set as simply the distance between their positions

at any given point.

2.1 Results

With the hyperparameters, based on the values used in Reference [89] and adjusted
though trial and error, set according to Table A.1, the convergence of this simplified

problem can be demonstrated.

Table A.1. Proof-of-Convergence Hyperparameters

Parameter Value
Discount Factor, v 0.9
Batch Size 3200
Reward Steepness, A 0.98
KL Divergence Target, diqrg | 0.0003

Though most applications of PPO involving one player require at most 100,000
episodes to converge, it was found that a simple version of this two-player game took
over 1,000,000 episodes to converge. As discussed in the main chapters, this is likely
because of the back-and-forth process required to optimize the strategies of both players
simultaneously. In addition, most applications require batch sizes on the order of 32 to 64
episodes to ensure that enough data points are collected to encourage proper convergence.
However, for this game, it was determined that even 320 episodes per batch was too
small. This resulted in the strategies converging quickly to unrealistic distributions.
Instead, a batch size of 3200 is used for this proof-of-convergence, and subsequently, for
the final iterations of the full, real-world scenario. In addition, the default value for the
KL divergence target of 0.003, as used in Reference [89], was found to be insufficient
as well. Though the strategies appeared to head towards convergence overall, they had
difficulty taking small enough step sizes when required. Instead, a value of 0.0003 for
the KL divergence target was selected. Meanwhile the discount factor was set to 0.9,
smaller than most applications but slightly larger than what was used in the real scenario.
This is because the lack of Keplerian dynamics in this study requires less consideration
of points further in the future. Combined with a reward steepness of 0.98 (unchanged
through-out this research), these hyper-parameters resulted in a fully converged solution.

To verify that convergence has indeed occurred, the moving average of the loss values
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for the policies of the two players, normalized by their largest magnitude values, are
plotted together in Figure A.1. Though the losses do not steadily decrease, they do both
converge to values very close to zero. This is the desired result and demonstrates that

PPO is capable of solving for a Nash Equilibrium in complex two-player zero-sum games.
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Figure A.1l. Loss Values for Spacecraft and Sensor Policies

Beyond the losses, it’s also valuable to inspect the resulting optimal strategies for the
two players. A plot of the positions of the two players, normalized to one, in the final
episode of the optimization can be seen in Figure A.2. Interestingly, the sensor’s states
appear to converge to a ring within a couple percent of the nominal orbit, while the
spacecraft continues to explore the entire state space. This is likely because both players
are equally advantaged in this scenario. Therefore, the objective function (a function
of only the distance between the two players) is bound to converge to a mean distance
value somewhere close to half of the max distance. This is accomplished if one of the two
players, the spacecraft in this case, explores the entire space while the other, the sensor,
remains close to the nominal orbit. In this scenario, if the spacecraft were to attempt
to learn from its relative success and adapt to only travel near the maximum distance

allowed by the constraints, then the sensor would react accordingly and search a larger
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region of the space. That is the beauty of PPO and Nash Equilibria.
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Figure A.2. Simulation of the Spacecraft and Sensor States for One Episode

Figures A.3 and A.4 verifies these analysis by inspection. Figure A.3 shows the
magnitude of the states selected for the sensor, expressed in percentage of the radius
of the nominal orbit. These values lie exclusively within 1.25% of the nominal orbit
magnitude. The spacecraft, shown in Figure A.4, meanwhile, covers the entire space
available within 14% of the nominal orbit. Figure A.5 shows how the states of the two

players overlap in this space, with the sensor shown in red and the spacecraft shown in
blue.
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Figure A.5. Magnitude of Spacecraft and Sensor States in Percentage Variation from Nominal

It’s not obvious from this plot, though, that the game converged to strategies as
equally matched as the problem formulation would suggest. Figure A.6 shows the times
where the spacecraft is found, and not found, by the sensor, where a value of 1 signifies
that the spacecraft was found in the sensor’s FOV. Though not necessarily obvious
from this plot, the points are evenly distributed between the two logical values. It was
determined that a FOV of 0.08 in the normalized Cartesian coordinates results in the
spacecraft being located in the sensor’s FOV around 50% of the episode. This corresponds
to about 4.5° if the orbital radius were set to that of a geosynchronous spacecraft - close
to the 4° FOV used in the actual real-world scenario. This suggests that, not only should
the real-world strategies converge to realistic distributions using PPO, but that the

relationship between the two players is fairly represented as well.
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