
 

An accelerated Poincaré-map method for finding the PSS of
autonomous oscillators
Citation for published version (APA):
Houben, S. H. M. J., & Maubach, J. M. L. (2000). An accelerated Poincaré-map method for finding the PSS of
autonomous oscillators. (RANA : reports on applied and numerical analysis; Vol. 0025). Technische Universiteit
Eindhoven.

Document status and date:
Published: 01/01/2000

Document Version:
Publisher’s PDF, also known as Version of Record (includes final page, issue and volume numbers)

Please check the document version of this publication:

• A submitted manuscript is the version of the article upon submission and before peer-review. There can be
important differences between the submitted version and the official published version of record. People
interested in the research are advised to contact the author for the final version of the publication, or visit the
DOI to the publisher's website.
• The final author version and the galley proof are versions of the publication after peer review.
• The final published version features the final layout of the paper including the volume, issue and page
numbers.
Link to publication

General rights
Copyright and moral rights for the publications made accessible in the public portal are retained by the authors and/or other copyright owners
and it is a condition of accessing publications that users recognise and abide by the legal requirements associated with these rights.

            • Users may download and print one copy of any publication from the public portal for the purpose of private study or research.
            • You may not further distribute the material or use it for any profit-making activity or commercial gain
            • You may freely distribute the URL identifying the publication in the public portal.

If the publication is distributed under the terms of Article 25fa of the Dutch Copyright Act, indicated by the “Taverne” license above, please
follow below link for the End User Agreement:
www.tue.nl/taverne

Take down policy
If you believe that this document breaches copyright please contact us at:
openaccess@tue.nl
providing details and we will investigate your claim.

Download date: 24. May. 2023

https://research.tue.nl/en/publications/fc7315b5-8ea4-417f-935b-ca4ac2be5841


EINDHOVEN UNIVERSITY OF TECHNOLOGY
Department of Mathematics and Computing Science

RANAOO-25
December 2000

An accelerated Poincare-map method for finding
the PSS of autonomous oscillators

by

S.R.MJ. Rouben and J.M. Maubach

Reports on Applied and Numerical Analysis
Department of Mathematics and Computing Science
Eindhoven University of Technology
P.O. Box 513
5600 MB Eindhoven, The Netherlands
ISSN: 0926-4507



An Accelerated Poincare-map method for finding
the PSS of Autonomous Oscillators

S.H.M.J. Houben*and J.M. Maubach*

Abstract

A novel time-domain method for finding the periodic steady-state of
a free-running electrical oscillator is introduced. The method is based on
the extrapolation technique MPE. This method is applied to the well
known Colpitt's Oscillator, for which it turns out to have super-linear
convergence.

1 Introduction

The prediction of the behaviour of a particular electrical circuit, is of impor
tance for the construction and design of efficient electronic devices. This pa
per focuses on determining the periodic steady-state (PSS) of a radio frequent
(RF) oscillator circuit, which is a typical component of for instance micropro
cessors. One may distinguish between non-autonomous and autonomous os
cillators. Non-autonomous (or driven) oscillators have a time-dependent input
signal. A common situation is that the input signal is periodic, and the output
signal is periodic with the same period as the input signal. In this case, the pe
riod T of the output signal is known a priori. On the other hand, autonomous
(or free-running) oscillators have no time-dependent input signal, which means
that it is in general not possible to predict the period T a priori.

For non-autonomous oscillators many efficient solution methods exist. For
an overview, see [4], for a more recent overview see [6] or [3]. However, for
autonomous or free-running oscillators, the situation is less satisfactory. Here,
the period T is an additional degree of freedom, which makes the resulting sys
tem under-determined. Most methods proposed for the autonomous case have
been based on methods for non-autonomous oscillators. Typically, this is done
by considering the period T as an additional degree of freedom. Unfortunately,
many of these methods are very sensitive with respect to the initial guess To for
the circuit's period T. They converge only for To in a small neighbourhood of
T.

This paper presents a novel method for the solution of autonomous oscil
lators. The paper is composed as follows. Section 2 introduces the concept
of a periodic steady state. Section 3 presents a straightforward Poincare-map
method. Although this method is robust, it converges linearly for most real
world circuits. In particular, it converges linearly for Colpitt's oscillator, which
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is a well-known benchmark problem in the literature. For that reason, sec
tion 4 introduces an accelerated variant of the Poincare-map method, based on
minimal polynomial extrapolation (MPE). This method gives super-linear con
vergence for Colpitt's oscillator. Conclusions are presented in section 5. For a
more detailed discussion of the method, see [2].

2 Periodic steady-states

In this paper, we will concentrate on methods for finding a stable periodic
steady-state (see def. 1 and 3 below). Periodic steady-states that are not stable
are not interesting for the IC designer, since they do not correspond to any
physical behaviour of the modelled circuit. In fact, we want to actively avoid
non-stable periodic steady-states for this reason.

Definition 1. Consider an autonomous differential-algebraic equation (DAE)
of the form:

~ q(x) + j(x) = O. (1)

A function x : R ---+ R n is called a periodic steady-state (PSS) of (1) if:

1. x is a solution to (1).

2. x is periodic, i.e. there is aT> 0 such that for all t E R, x(t) = x(t+T).

Note that according to this definition, a stationary solution, i.e. a solution
of the form x(t) == xo, is also a PSS.

Definition 2. The limit cycle C(x) of a PSS x is the range of the function
x(t), i.e.

C(x) = {x(t) It E R}. (2)

A set C is called a limit cycle of (1) if there is a PSS x of (1) so that C = C(x).

Definition 3. A periodic steady-state x is called stable l if there is a 8 > a so
that the following holds: For every solution x* to (1) which has the property
that

there exists a 72 > 0 so that

lim Ilx*(t)(O) - x(t + 72)11 = 0
t-+oo

(3)

(4)

A limit cycle is called stable when all of its periodic steady-states is stable.

A well-known example of a free-running oscillator is Colpitt's Oscillator. Its
network schematics are shown in figure 1. Colpitt's oscillator converges to a
PSS after some time.

1 some authors prefer the term strongly stable
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Figure 1: Colpitt's Oscillator

3 The Poincare-map method

The Poincare-map method for solving (1) is based on the following observa
tion. Provided we start sufficiently close to a stable limit cycle C, a transient
simulation will eventually converge towards C. After all, this is implied in the
definition of a stable limit cycle. Therefore, we can simply approximate the PSS
by starting at some point Xo and then performing a transient simulation until
the solution x(t) has approached the stable limit cycle sufficiently close. There
are, however, two problems with this approach

- We have to find a way to detect when we have approached the stable limit
cycle close enough, so that we know when to stop.

- Convergence will be linear at best, which means that excessive computing
time is needed to arrive at a solution.

This section addresses the first problem. The proposed solution method is still
hampered by the second problem; therefore, it will be rather slow. However, in
the next section we shall show how we can accelerate the method.

First we note that the length of the period can be estimated by looking
for periodic recurring features in the computed circuit behaviour. A possible
recurring feature is the point at which a specific condition is satisfied. This is
equivalent to carrying out a Poincare-map iteration, see [1], section 1.16. The
idea is to cut the transient solution x(t) by a hyperplane. The hyperplane is
defined by an affine equation of the form (x(t), n) = a, for some vector nand
scalar oo. This equation is called the switch equation. The situation is visualised
in Figure 2. The unaccelerated Poincare-map method can now be described as
follows.

Algorithm 1. Let an approximate solution Xo and a required accuracy tolerance
E > °be given. The approximated solution x and period t is computed by:

i := 0, to := 0, Xo := some initial guess for x
repeat



Starting with t = ti, X(ti)
d(x(t), n)/dt > O.
Xi+! := X(t), ti+! := t
8 := Ilxi+! - xiii
i := i + 1

until 8 :::; c
t := ti - ti-l, x := Xi

4

Xi, integrate (1) until (x(t), n) = a and

This method has been tested on Colpitt's Oscillator. The errors after each
iteration have been plotted in Figure 3 a.
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Figure 2: The trajectory of a solution, cut with a hyperplane

4 The MPE accelerated Poincare-map method

Summarised, the Poincare-map method consists of finding a fixed point of a
function F : Rn -+ Rn, which is defined as

F(xo) := x(To). (5)

Here, x(t) is the solution of (1) with x(O) = Xo, and To is the smallest t > 0
such that (x(t), n) = a and d(x(t), n)/dt > O.

For given Xo, F(x) is computed by use of Algorithm 1, Le. by applying the
ordinary Poincare-map method. The successive approximations of the Poincare
map method satisfy the recursion relation

(6)

Suppose that the sequence (6) converges linearly to some fixed point xof F. We
look for a way to accelerate this to super-linear convergence. An acceleration
method operates on the first k vectors of a sequence {xn }, and produces an
approximation y to the limit of {xn }. This approximation is then used to
restart (6) and generate the beginning of a new sequence Yo, Yl, Y2, .... Again,
the acceleration method can be applied to this new sequence, resulting in a new
approximation z of the limit. The idea is that the sequence x, Y, z, ... converges
much faster to the limit of {xn } than the sequence {xn } itself. Typically, if {xn }
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converges linearly, then {x, y, z, ...} converges super-linearly. A well-known
acceleration method is minimal polynomial extrapolation (MPE). Rather than
describing MPE here in detail, the reader is referred to [5]. The MPE-accelerated
Poincare-map method has also been tested on Colpitt's Oscillator. The errors
after each iteration have been plotted in Figure 3 b.
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(a) Poincare-map method (b) MPE-accel. Poincare-map method

Figure 3: log(llxi - xi-III) after each iteration for Colpitt's Osc.

5 Conclusions

The Poincare-map method and the MPE-accelerated Poincare-map method
have been tested on Colpitt's Oscillator. For the Poincare-map method, con
vergence becomes linear after several iterations. The MPE-accelerated method
leads to much faster convergence than the unaccelerated method.
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