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RESEARCH ARTICLE

Inverse dynamics-based formulation of finite horizon optimal
control problems for rigid-body systems

Sotaro Katayama | Toshiyuki Ohtsuka*

Department of System Science, Graduate
School of Informatics, Kyoto University, Summary
Kyoto, Japan . . . .

We propose a formulation of the finite horizon optimal control problem (FHOCP)

Correspondence based on inverse dynamics for general open-chain rigid-body systems, which reduces
Toshiyuki Ohtsuka, Graduate School of

Informatics, Kyoto University, Kyoto, Japan.
Email: ohtsuka@i kyoto-u.ac.jp ics. We regard the generalized acceleration as a decision variable and inverse

the computational cost from the conventional formulation based on forward dynam-

dynamics as an equality constraint. To treat under-actuated systems with inverse
dynamics that are well-defined only to fully actuated systems, i.e., to consider pas-
sive joints in this FHOCP, we add an equality constraint to zero the corresponding
generalized torques. We include the contact forces in the decision variables of this
FHOCP and treat the contact constraints using Baumgarte’s stabilization method for
numerical stability. We derive the optimality conditions and formulate the two-point
boundary-value problem that can be efficiently solved using the recursive Newton-
Euler algorithm (RNEA) and the partial derivatives of RNEA. We conducted three
numerical experiments on model predictive control based on the proposed formu-
lation to demonstrate its effectiveness. The first experiment involved simulating a
swing-up control of a four-link arm with a passive joint and showed that the pro-
posed formulation is effective for under-actuated systems. The second one involved
comparing the proposed formulation with the conventional forward-dynamics-based
formulation with various numbers of joints and showed that the proposed formulation
reduces computational cost regardless of the number of joints. The third experiment
involved simulating a whole-body control of a quadruped robot, a floating-base sys-
tem having four contacts with the ground, and showed that the proposed formulation

is applicable even for floating-base systems with contacts.

KEYWORDS:
optimal control, model predictive control, robotics, rigid-body systems

1 | INTRODUCTION

Nonlinear model predictive control (NMPC)'is a promising method for online motion planning and automatic control of non-
linear systems with constraints. It generates complex and efficient motion robustly against disturbances taking constraints into
account by solving a finite horizon optimal control problem (FHOCP) based on the current system’s state at each sampling time.
However, we cannot achieve NMPC unless we can solve an FHOCP within a given sampling period. From this viewpoint, we
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still need to reduce the computational cost of NMPC when we apply it to complicated rigid-body systems such as legged robots
that have a huge dimensional state and complicated dynamics.

Most efficient algorithms solving an FHOCP for NMPC are gradient-descent-type methods? or Newton-type methods
Both types of methods compute a function representing the system’s dynamics and its partial derivatives to simulate the sys-
tem’s behavior and evaluate its sensitivities over the horizon. In an FHOCP for a rigid-body system, the state is composed of the
configuration and generalized velocity, and the behavior of the system’s dynamics for given decision variables is simulated over
the horizon by integrating the generalized acceleration. Previous studies applying NMPC to such systemsS2HOHE2I0E
generalized torques as decision variables of an FHOCP and computed the generalized acceleration from the given configuration,
generalized velocity, and generalized torques, which is called forward dynamics. These studies also computed the partial deriva-
tives of the function of forward dynamics with respect to the configuration, generalized velocity, and generalized torques to
apply the aforementioned algorithms of NMPC. The function of forward dynamics and its partial derivatives are so complicated
that its computations occupy most of the total computational cost of NMPC, requiring efficient numerical methods to compute
them. The articulated body algorithm (ABA)!'19 is a highly efficient recursive algorithm that computes forward dynamics of
open-chain rigid-body systems with degrees of freedom as large as real robots such as manipulators and humanoid robots. When
it comes to the partial derivatives of the function of forward dynamics, a recursive algorithm that computes analytical deriva-
tives of the function of forward dynamics” is faster than other methods such as the finite-difference approximation or automatic
differentiation’®. However, these algorithms still take much computational time, which makes it difficult to achieve NMPC.

An alternative representation of the dynamics of rigid-body systems is inverse dynamics, which is a calculation of the gen-
eralized torques for the given configuration, generalized velocity, and generalized acceleration. Like forward dynamics, inverse
dynamics and the partial derivatives of the function of inverse dynamics are complicated and require efficient numerical methods.
The recursive Newton Euler algorithm (RNEA)® is the most efficient algorithm to compute the inverse dynamics of open-
chain and fully actuated rigid-body systems. To calculate the partial derivatives of the function of inverse dynamics, a recursive
algorithm that computes its analytical derivatives'Z, referred to as the partial derivatives of RNEA in the paper, uses sparsity
and is more efficient than other methods such as finite-difference and automatic differentiation'’8, Featherstone'l® demonstrated
through analysis of arithmetic operations and numerical experiments that the computational cost of RNEA is less than that of
ABA. The partial derivatives of RNEA are also faster than those of the recursive algorithm for the analytical derivatives of the
function of forward dynamics'. Therefore, we expect to reduce the computational cost by replacing forward dynamics in an
FHOCP with inverse dynamics.

Previous studies on FHOCPs based on inverse dynamics were conducted in the context of direct trajectory optimization
with contacts®??, However, these studies focused on the stable solution method for the complementarity problem arising from
contacts with the environment rather than computational efficiency. As a result, they used direct multiple shooting, in which all
variables are treated as the decision variables of the optimization problem. Furthermore, they did not use efficient algorithms for
rigid-body dynamics such as RNEA. In contrast, our previous study?! proposed a reformulation of the FHOCP for fully actuated
rigid-body systems by using inverse dynamics. In that study, we formulated a two-point boundary-value problem (TPBVP)
that can be solved efficiently using RNEA and the partial derivatives of RNEA. We showed that the computational cost of the
proposed formulation of this FHOCP based on inverse dynamics is faster than the conventional formulation based on forward
dynamics through numerical experiments. In formulating this FHOCP, we argued that forward dynamics and inverse dynamics
are equivalent constraints derived from the same equation of the motion if the system is fully actuated. However, we did not
consider under-actuated systems and external forces, which are necessary for practical robotic applications such as systems
having a floating base and contacts with the environment.

In this study, we formulated the FHOCP based on inverse dynamics for general open-chain rigid-body systems including
under-actuated systems and systems having contacts with the environment. We regard the generalized acceleration as deci-
sion variables and inverse dynamics as an equality constraint in formulating this FHOCP. To treat under-actuated systems with
RNEA that is originally designed to be applied only to fully actuated systems, that is, to consider the passive joints including
a virtual joint between a floating base and the world frame in an FHOCP with RNEA, we add an equality constraint to zero
the corresponding generalized torques. We include the contact forces in decision variables of this FHOCP and treat the con-
tact constraints using Baumgarte’s stabilization method??. We derive the necessary conditions of the optimal control, namely,
optimality conditions, and formulate a TPBVP that can be efficiently solved using RNEA and its partial derivatives.

Note that another approach to treat contact forces is to model them as spring-damper systems“. However, this approach
requires troublesome tunings of parameters that are not based on physical characteristics. Its stiffness also makes numerical

314151617
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computation unstable and requires small discretization steps on the horizon, which increases the computational cost. In contrast,
we incorporate the contact forces and contact constraints explicitly in an FHOCP and avoid the above drawbacks.

We conducted three numerical experiments on NMPC to demonstrate the effectiveness of the proposed formulation. The
first experiment involved simulating the swing-up control of a four-link arm with a passive joint. It showed that the proposed
formulation can control under-actuated systems with high nonlinearity. The second experiment involved comparing the proposed
formulation based on inverse dynamics and the conventional formulation based on forward dynamics in terms of computational
time. It verified that the proposed formulation reduces computational cost regardless of the numbers of actuated and passive
joints. The third experiment involved simulating a whole-body control of a quadruped robot, a floating-base system with four
contacts with the ground, showing that the proposed formulation is applicable to floating-base systems and systems with contacts.

This paper is composed as follows. Section 2] introduces the kinematics and dynamics of rigid-body systems and algorithms
to compute rigid-body dynamics and the partial derivatives of the functions of rigid-body dynamics. Section [3]introduces the
proposed formulation of an FHOCP based on inverse dynamics, derives the optimality conditions, and formulates a TPBVP.
Sectionfd]explains the numerical experiments of NMPC we conducted and the effectiveness of the proposed formulation. Section
[5] concludes our paper.

2 | RIGID-BODY SYSTEMS

2.1 | Configuration of rigid-body systems

The configuration of a rigid-body system lies in a differentiable manifold (Lie group), and the generalized velocity lies in its
tangent space (Lie algebra)®. The representations of the configuration and velocity are classified based on the types of joints. For
example, the configuration of a revolute joint lies in S' and its tangent space is R. Therefore, a rigid-body system with n; revolute
joints and a fixed base, i.e., the base frame is fixed to the world frame, the configuration lies in .S” and the generalized velocity
is parameterized by R"/. In most robotic applications, however, there are limitations in the joint angles, and the configuration of
the rigid-body system with a fixed base lies in Euclidean space R"/. On the other hand, the configuration of a floating base joint,
a virtual joint between the floating base and world frame, lies in SE(3) and its tangent space is se(3), which is parametrized by R®.
Therefore, if a system has n; revolute joints and a floating base, its configuration lies in SE(3) XR"/, and the generalized velocity
is parameterized by R™*62%_Alternatively, we can model the position of the floating base by R? and its rotation by Euler angles
R3. In this case, the configuration of the system with n; revolute joints and a floating base then lies in R"*6, and the generalized
velocity is parameterized by R"*%. However, we may suffer from singularities in the base frame rotation represented by Euler
angles. Therefore, for such systems, modeling based on the differentiable manifold, i.e., Lie group, is preferable to Euler angles.
In the following, we formulate an FHOCP with the configuration taking an arbitrary form, e.g., SE(3) and Euler angles.

To describe the evolution of the configuration on a differentiable manifold Q uniformly, we introduce an addition operator &
and subtraction operator © on Q. Suppose that the generalized velocity lies in R”. The evolution of the configuration ¢ with its
tangential generalized velocity v € R” in time 6t is then described as g @ vét € Q. The difference of the two configurations
q;,9, € Qisdescribed as q; © g, € R". For example, if the configuration lies in the Euclidean space R", @ and & are just given
by the addition and subtraction on the Euclidean space. If the configuration lies in SE(3), then @ and © apply the exponential
map and logarithmic map??, respectively. For notational convenience, we further introduce a function denoting the subtraction
6(-,+) 1 O X Q — R" such that

8@ .q) :=q"0q". )]
We describe the partial derivative of (1)) with respect to the first argument as ,i,_i(” -) and that with respect to the second argument

96
as 0[]—7(, )

2.2 | Dynamics of rigid-body systems

Suppose that Q is a differentiable manifold in which the configuration of the rigid-body system lies, its tangent space is param-
eterized by R (n, > 0), and the dimension of the generalized torques of the system is given by n, (n, > n, > 0). We also
assume that the system has N, > 0 contact points with the environment and each contact imposes a n,, ; (6 > n, ; > 0) dimen-
sional constraint on g € Q, i.e., y;(q) = 0, where y;(-) : Q — R"«i. For example, a point contact, which imposes a constraint
on the position of the end-effector, has n, ; = 3, and the surface contact, which constraints on the position and rotation of the

. . . N,
end-effector, has n, ; = 6. We define the total dimension of the contact constraints as n, := .~ n. ;. For each contact, contact
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force f' € R" works in the system through the i-th contact point. The equation of the motion for the configuration g € Q,
parameterization of the generalized velocity v € R", and generalized torques u € R"4 is written as
N,

c

M(@)o+ h(g.v) = Y TN (@)™ + S™u, ©)
i=1
where M (g) € R"*" denotes the joint-space inertia matrix, (g, h) € R™ denotes Coriolis, centrifugal, and gravitational terms,
S € R"4*" denotes the selection matrix that extracts actuated configuration, and J;(g) € R"*" is the Jacobian matrix of the
i-th contact constraintZ®, The function of forward dynamics, which we describe as FD(-,-,-,-) : Q X R" X R" x R"% — R,
is defined as

NC
0 =FD(q,v,u, f) = M(q)™' {STu + Y TN - k(g v)} , 3)
i=1
where f € R" denotes the stack of the external forces f*'. Inverse dynamics is well-defined only for fully actuated systems,
i.e., for systems with n, = n,. The function of inverse dynamics of a fully actuated system, which we describe as ID(., -, -, ) :
O xR"™ X R"™ x R" — R™, is explicitly defined as

N,

c

u=1D(q,v,0, f) = M(q)0 + h(q,v) - Z T, “
i=1
where we assume .S = I without loss of generality.

2.3 | Rigid-body dynamics algorithms

Both forward dynamics FD(q, v,u, f) and inverse dynamics ID(q, v, 0, f) are complex and difficult to derive explicitly from
the equations of motion when the system has a large number of joints. ABA1® is one of the most efficient algorithms
to compute FD(q, v, u, f) for open-loop rigid-body systems, and RNEA® is the fastest algorithm to compute ID(q, v, 0, f) for
open-loop fully actuated rigid-body systems. We hereafter use these algorithm to compute FD(q, v, u, f) and ID(q, v, 0, f). The
computational complexities of ABA and RNEA are both O(n). However, Featherstone showed that RNEA is faster than ABA
through analysis of the arithmetic operations and numerical experiments‘©,

Most efficient algorithms to solve FHOCPs for NMPC use the gradient and Hessian of the cost function and require the par-
tial derivatives of the function of the system’s dynamics. We therefore need to compute the partial derivatives of FD(q, v, u, f)
or those of ID(q, v, 0, f) in solving this FHOCP. However, explicit derivations of the partial derivatives of FD(q, v,u, f) and
ID(q, v, 0, f) are also difficult because of their complexities. To solve this problem, efficient recursive algorithms using the spar-
sity structure have been proposed!”. The authors proposed a fast algorithm to compute the partial derivatives of ID(q, v, D, f),
called the partial derivatives of RNEA. They also found that the partial derivatives of FD(g, v, u, f) can be computed by multi-
plying M~!(g) to the partial derivatives of ID(q, v, 0, f). Because of the origin of these algorithms, the computational cost of
the partial derivatives of ID(q, v, 0, f) takes less computational time than that of their algorithm for the partial derivatives of
FD(q, v,u, f).

3 | INVERSE DYNAMICS-BASED OPTIMAL CONTROL PROBLEMS

3.1 | Formulation of the optimal control problems

In this section, we formulate the FHOCP for general open-chain rigid-body systems based on inverse dynamics. We derive the
necessary conditions of the optimal control and formulate a TPBVP. As in the previous section, Q is the differentiable manifold
in which the configuration of the system lies and the generalized velocity is parameterized by R"-. The state is then composed
by g € Qandv € R™. Let [, ¢ f] (ty <t f) be the time interval in which the FHOCP is defined. To formulate the FHOCP based
on inverse dynamics, we treat the generalized acceleration o(r) € R™ (f, < 7 <t f) and stack of contact forces f(r) € R"
(ty < 7 < t;) as the decision variables. We assume that the system can be under-actuated. However, ID(g, v, 0, f) cannot be
explicitly defined for under-actuated systems. Therefore, we cannot directly apply RNEA and its partial derivatives to such
systems. To tackle this problem, we formulate the FHOCP with ID(g, v, 0, f) defined for fully actuated systems and introduce
an equality constraint that zeros the generalized torques corresponding to the passive joints. For example, we assume that even a
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floating-base joint, the virtual 6-degrees of freedom (DOF) joint that connects the floating base and world frame, can generate 6-
dimensional torques in the FHOCP. To take into account that floating-base joints are passive, we introduce an equality constraint
to zero these 6-dimensional torques in the FHOCP.

Since 0(7) (t, < 7 <1,)is given, the state transition is simply described by

[q(r + 51)] _ [q(r) ® U(T)5T]

v(t + 67) v(7) + 0(7)éT (®)]

where 67 > 0 is the infinitesimal time increment. Equation (3)) is also transformed into

6(q(r +67),q9(0))| _ [v(D)ér| _
v(t + 07) — v(7) o()ét|

To consider the dynamics of the system (2), we introduce an equality constraint
ID(q(7), v(7), 0(7), f (7)) — u(r) = 0, (7

where u(r) e R™ (t, <t <t f) denotes the generalized torques for the fully actuated system and ID(q(7), v(7), 0(z), f (7)) takes
the form of inverse dynamics for the fully actuated system as in (). We introduce the equality constraints to zero the generalized
torques corresponding to the passive joints, i.e.,

(6)

ug(1) =0, i € d, ®)
where u;, denotes the i-th component of u(r) and 4 denotes the set of indices of generalized torques corresponding to the
passive joints. We introduce a passive-selection matrix § € R"*"», where np = n, — n ,, which extracts the generalized torques
corresponding to passive joints. We then consider the equality constraint

STu(z) =0 ©

instead of constraints . We also assume that the system has N, contacts with the environment, denoted as y;(g) = 0 for
i =1,..., N,. We then consider the constraint

w(q(r) =0, 1, <7 <1y, (10)

where () : Q — R’ is the stack of contact constraints y;(q) for i = 1,..., N, in the FHOCP. If the initial configuration
q(1) satisfies w(q(?)) = 0, the contact constraint on the configuration can be transformed into that on the configuration and
generalized velocity, i.e.,

0
v, (q(7), v(7)) 1= ill’(q(T)) = —W(Q(T))U(T) =Je(@@)v(r) =0, 1, <7 <1, an

where J-(q) := "’(q) is equivalent to the stack of the contact J. acoblans (q) fori=1,. .. If the initial configuration g(f)
and velocity v(t) satlsfy yw(g(®)) = 0 and y,(q(1), v(t)) = 0, constraint (I 1] can be further transformed into the constraint on the
configuration, generalized velocity, and generalized acceleration, i.e.,

d
v, (q(z), v(z), (7)) = —y/U(q(r) (@) = Je(g(@), v(@NV(E) + T (@(@)i(r) = 0, tg <7 <t
In this study, we used Baumgarte’s stabilization method? for numerical stability. We consider the constraint

W(q(z), v(2), 0(7)) 1= w(q(D) + k,w,(q(), v()) + kw,(q(7), (), 0()) =0, 1, <7 <1, 12)

instead of the original constraint in the FHOCP, where k, > 0 and k, > 0 are stabilization parameters. The FHOCP for
time interval [7,, 7 /] is then given as follows: find the optimal generalized acceleration 0(7) (f, < 7 < 7,) and the stack of contact
forces f(r) (tg <t <t f) minimizing the cost function

Iy
J =@, q(,),0,)+ / L(z,q(7), v(7), 0(7), u(7), f(7))dr, (13)
Iy
where @(-,-,-) : RX QO X R"™ — R denotes the terminal cost and L(-,,,-,-,*) : RX QO XR"™ X R" x R"™ X R" — R denotes
the stage cost, subject to (6), (7), (©), (IZ), and an equality constraint
C(z,q(7), v(7), 4(7), u(7), f(r)) =0, (14)

where C(-, -, -+, ) : RXO XR"™ XR"™ X R"™ X R" — R™.



A Self-archived copy in REALEHERY FS R

N » ) )
; =4 ﬁﬁ j( ? Kyoto University Research Information Repository KUU RENAI I%‘I
Kyoto Uniersity Research Inormaion Repository

KYOTO UNIVERSITY https://repository.kulib.kyoto-u.ac.jp

6 | KATAYAMA ET AL

For numerical computation, we discretize the FHOCP. We divide the time interval [7, 7] into N steps by introducing #; :=
t+iAz fori = 0,..,N, where Az := (1, — 1)/ N. We discretize the configuration, parameterization of the generalized
velocity, generalized acceleration, generalized torques, and contact forces as gy, ..., gy € Q, Uy, ..., Uy € R™, ag,...,ay_; € R™,
Uy, ... Up_1 € R™, fo, ..., fy_1 € R", respectively. The discretized FHOCP is then given as follows: find ay, ..., ay_; and f,

., fy—; minimizing the cost function

N-1
Jz(p(tN’qN’UN)+ Z L(tivqpvjsa[’uisfj)ATs (15)
i=0
subject to
qo = q(t), vy = v(fp), (16)
T-0(941,9)=0,i=0,..,N—1, (17)
aAT+v,— v, =0,i=0,..,N -1, (18)
ID(g;, v;,a;, f) —u; =0, i=0,..,N -1, (19)
Y(g;,v;,a;)=0,i=0,...,N -1, (20)
ST, =0,i=0,..,N -1, 2D
and
C(;,q,v;,a;,u;, f)=0,i=0,..,N -1 (22)
The augmented cost function is then given by
N-1 N-1 N-1
T =@ty an,on) + Y Lt 0,065, [)AT+ Y AL (0,A7 = 6(q,,q,0) + D, 7] (@ AT +0, - 0,4)
i=0 i=0 i=0
N-1 N-1 N-1 N-1
+ ) BrAD(g;. vy ap, £) — u)AT+ Y (g v a)AT+ Y VISuAT+ Y Wl C(t g0 a0 f)AT,(23)
i=0 i=0 i=0 i=0

where A(,..., Ay € R%, y,..,vy € R™, By, ... By_1 € R™, 5y, ..oiy_y € R, vy, ..,vy_y € R, and py, ..., uy_; € R”
are the Lagrange multipliers with respect to (I7)—(22), respectively. The optimality conditions are then derived as follows (their
derivations are given in Appendix [A):

Ty ! T
06 0
Ay = {<F> } @n_1-4n) <()_(§> (tn>an>UN) 24)
s \"\ 95 oL aID
A= Py @_1,9) — | =— (qi,q,-+1)/1,-+1+ B (t,,q,,v,, U JDAT + o (q,,v,, a;, [;)B;At

oq~
9 ac\'"
<6_> (g;, v, apn; At + <6 > (t,-,q[,vi,a[,ui,f,-)u[Ar} =0, i=1,..,N—1,
q
(25)
T
dp
yN = <£> (IN’qN7UN)5 (26)

T T
Yi = Vi1 T A AT+ (3—5) (t;, q;, v;, a;,u;, fAT + (aaID> (g;, v, a;, [P AT + (3\1’) (g;, v;, apn; At

+ (‘;C) (v anu, fIAT=0, i=1,..,N—1,  (27)
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oL\" oID o
( > (tla Q,’U,’a,’ l’f) + 7,+1 + < > (‘I,,U,’ I’f)ﬁ + ( ) (qu,, 1)’71
o0 01)
oC ]
+(a ) (12 @os s sty [l = 0, i =0, N =1, (28)
v
T T
.B[ = (%> (t[, q;,U;,a;, U, f,) + STV,‘ + (E) (t," q;,U;,0a;,U;, fi)ﬂ,‘, i=0,..,N—-1, (29)
ou oJu

and
<3§> (tpql’vpal’upf)-i- <aalf~D> (ql’Ulsal’f)ﬂ + <3?> (ti?qi9Ui7ai9ui’fi)/4i=O3 i:09""N_1' (30)
The FHOCEP is then reduced to the following nonlinear equations: find the sequence of the optimal generalized acceleration
ay, ..., ay_p, contact forces f, ..., fy_;, and Lagrange multipliers #y, ..., iy_;, Vgs --» Va—1» and g, ..., yy_;, Which are the
decision variables of this FHOCP, satisfying (16)-(22) and (24)—(30). That is, under given ay, ..., ay_y, fo, s Fy_ 1> Mlgs - In_1

Vs - Vn—1»> and Hy, ..., dx_;, we can first determine v, and g, from @ and determine v, ..., vy and ¢y, ..., g5 from

Vg =v;+aAr, i=0,..,N -1, (€28)

and
Gy =q; P vAr, i=0,..,N—1. (32)

We can then determine u, ..., uy_; from u; = ID(g;, v;,a;, f;) and By, ..., fy_; from (29). Finally, we can determine Ay, ...,
Ay from 24) and 23)) and vy, ..., v, from (26) and (27), which formulates the TPBVP. The errors from the optimal control of
given ag, ..., ay_y, fos s S_1s Moo s N 15 Voo - Vi_1> @0d g, ..., sy are then be given by (28), (30), and (20)—(22). We can
then obtain the optimal values of ay, ..., ax_;, fo, s FN—1> Ho» s IN—1> Voo ---» V1> A0d Uy, ..., iy Dy solving the nonlinear
equations, e.g., by using the gradient descent or Newton’s method.

3.2 | Application to NMPC

Next, we apply the formulated TPBVP to NMPC for rigid-body systems. In NMPC, an FHOCP from the current time ¢ to the
finite future t + T (T > 0), i.e., an FHOCP for the time interval [¢,¢ + T'], is solved based on the measured or estimated state at
t. We consider gradient-type methods??” or the Hessian-free Newton-type methods>#>'Z, that is, we do not need to compute
further derivatives of the optimality conditions (I7)—(22) and (24)-(B0). It is worth noting that typical efficient Newton-type
methods of NMPC use Hessian approximation such as finite-difference” or the Gauss-Newton method*~/28°, This is because
further derivatives of the optimality conditions take huge computational time and are impractical. These methods originally
directly compute the optimal control input on the finite horizon [, f + T] by solving an FHOCP. The initial value of the optimal
control input is then applied to the actual system. On the other hand, the solution of a FHOCP with the proposed formulation
based on inverse dynamics does not explicitly contain the optimal control input u, ..., _;. Instead, it contains the generalized
acceleration ay, ..., ay_; and the stack of the external force f, ..., fy_;. Therefore, after computing the optimal solution, we
additionally have to compute the actual control input to the system by, e.g.,

Ultyy) = ID(G(yp): Dty s S, (33)

app app) and 0(7,,,) are the estimations of the
configuration and generalized velocity at 7,,,, respectively. Note that we can compute @) with a sufficiently short computational
time compared with the entire computational burden of the FHOCP thanks to RNEA. If a time lag between the state measurement
and application of the control input is sufficiently short, i.e., r =~ 7,.,,, we can estimate §(7,p,) = q(¢) and 0(t,,,) = v(f). When
we cannot disregard the lag, we estimate the configuration and generalized velocity using the optimal generalized acceleration
computed at the previous sampling time 4, ..., dy_; by, e.g.,

where ¢, is the instant when the optimal control input is applied to the system and §(¢

(1) = (1) ® (1 — DO, Bt yy) = 0(0) + (1, — Dy (34)
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4 | NUMERICAL EXPERIMENTS

We conducted three numerical experiments on NMPC based on the proposed formulation involving 1) a swing-up control of a
four-link arm with a passive joint, 2) a comparison of the computational time between the proposed formulation based on inverse
dynamics and the conventional formulation based on forward dynamics with various numbers of joints, and 3) a whole-body
control of a quadruped robot.

Continuation/generalized minimal residual (C/GMRES) method

We used the C/GMRES method” as an efficient Hessian-free method of NMPC. The C/GMRES method achieves fast compu-
tation by tracking the solution of the FHOCP, i.e., it computes the time variation of the optimal solution instead of computing
it directly by solving an FHOCP. Let U () be the vector of decision variables of the FHOCP and F(U(t), x(¢),t) = O be the
equation that U (¢) has to satisfy. In the present setting, U (¢) is composed of a, ..., Ay_15 fos - FN—15Hs -+o» HN—1> Vs +--» VN—1> Ho»
<oy Uy and F(U (1), x(1), 1) is composed of (28), (30), (20)-(22). The C/GMRES method does not directly solve the nonlinear
equation F(U(t), x(t),t) = 0 but solves the following equation derived using the continuation method?”

F gy 9E, 9F _F, (35)

ou ox ot
where { > 0 is a stabilization parameter and typically set by the reciprocal of the sampling period. Note that we omit the
arguments in (33)). The products of the partial derivatives of F and vectors in (33]) are computed by the forward-difference
approximation of corresponding directional derivatives, and the partial derivatives of F are not computed explicitly. That is, we
do not need to compute the second-order derivatives of the state equation, constraints, and cost functions, which means it is a
Hessian-free method. The C/GMRES method computes U by solving linear problem using the GMRES method=?, a fast
inexact numerical solver of the linear problem, and updates the solution by

Uit+A)=U®@)+UAt, (36)

where At > 0 is the sampling period.

We consider the following two C/GMRES methods of NMPC: the C/GMRES method for solving the TPBVP derived with the
proposed formulation in Section [3|and that for solving the TPBVP derived with the conventional formulation based on forward
dynamics, which is described in Appendix [Bl We call the former C/GMRES (ID) and the latter as C/GMRES (FD). For both
methods, we set the length of the horizon as a time-dependent smooth function 7'(r) such that T7(0) = 0 and T'(t) - T (t > o)
as, e.g.,

T(t)=T,(1-e™), 37
for the initialization of the solution”, where T, @ > 0. Throughout the following numerical experiments, we set the increment
of the forward-difference approximation in as h = 1.0 x 1078 and the stabilization parameters ¢ in by the reciprocal
of the sampling period. The remaining parameters of the C/GMRES method are the number of discretizations of the horizon N
and that of iterations of the GMRES k., which we do not fix here. Note that the computational time of the C/GMRES method
is determined by N, k..., and the DOF of the system. As N increases, the computational time increases because the number
of times to calculate RNEA, ABA, and partial derivatives of ID(q, v, 0, f) and FD(g, v, 7, f) increases. Instead, the accuracy of
the solution increases because the approximation of the continuous FHOCP by the discretized FHOCP becomes more accurate.
As k., increases, the computational cost also increases because the linear problem (35) is solved more accurately. As the DOF
increases, the computational times of RNEA, ABA, and partial derivatives of ID(q, v, 0, f) and FD(q, v, 7, f) increase. Note
that C/GMRES (ID) includes the computation of (33)) after updating the optimal solution by the C/GMRES method. Therefore,
we measured the computational time of C/GMRES (ID) as the sum of calculations of the C/GMRES method and (33)) in the
following numerical experiments.

Software implementation

The C/GMRES method was implemented in C++ in the following simulations. To implement RNEA, ABA, the partial deriva-
tives of RNEA, and the analytical derivatives of FD(g, v, 7, f), we used Pinocchio®132, an efficient C++ library for the rigid-body
dynamics algorithms. We also used Pinocchio to compute the integration on a Lie group, partial derivatives of 6(¢*, ¢7) in
and (23)), kinematics of the rigid-body systems for contact constraint (20)), and its partial derivatives in (23)), (27), (28), and (30).
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FIGURE 1 Fixed-base under-actuated four-link arm. White circle is passive joint

4.1 | Swing-up control of four-link arm with passive joint

Problem settings

We first simulated the swing-up control of the four-link arm with a passive joint which depicted in Fig. [I] to show that the
proposed formulation is applicable to under-actuated systems with high nonlinearity. In this figure, black circles are the actuated
joints and the white circle is the passive joint. The configuration is given by g = [6, 8, 0, 6,]", and the passive-selection matrix
is given by S = [O 00 I]T. We assume that each joint has no mass and no inertia and that each link has the same physical
characteristics. We set the length of each link to Im, width to 0.1m, and mass to 1kg. We also assumed that the mass is distributed
uniformly in the link. We then constructed the terminal cost ¢(z, g, v) in as

1 1
000,00 = 3 (4= dr) ' Qy (0= rer) + 5070 (38)

where g,..; = [0,0,0, 017, Qq =1.0x 1, and Q, = 0.1 X I,. Note that I, denotes a n X n identity matrix. We set the stage cost
L(t,q,v,a,u) in for C/GMRES (ID) as

1 T 1 1 1
L(t,q,v,a,u) = 3 (0= aer) Q, (0 arer) + EUTQUU + zaTQaa + zuTRu, (39)
where Q, = 0.005x I, and R = 10~*x I,. Note that in C/GMRES (FD), we consider the penalty on the generalized acceleration
as . .
Tz W = 01) Qa (Vi =0 (40)

which corresponds to the original penalty %aiTQ 24; 1n . The resultant FHOCP is described in Appendix E

We set the parameters of both C/GMRES (FD) and C/GMRES (ID) as N = 30, k., = 5, Tf = 1.5, and « = 1.0 and
set the sampling period by 1 ms. Note that there are differences between the two solution methods in terms of the dimensions
of the decision variables. C/GMRES (ID) computes the four-dimensional control input and one-dimensional constraint that
forces the torque on the passive joint to zero in the FHOCP. The dimension of the decision variables of C/GMRES (ID) is then
given by 5N. In contrast, C/GMRES (FD) computes the three-dimensional control input in the FHOCP, and the dimension of
the decision variables is given by 3N. We also implemented NMPC for this problem with Ipopt“?, an off-the-shelf nonlinear
optimization solver, to measure the baseline of the computational time. In Ipopt, we used Pinocchio to solve the FHOCP of
rigid-body systems based on forward dynamics, the Broyden—Fletcher—Goldfarb—Shanno algorithm for Hessian approximation,
and Harwell Subroutine Library MAS57 to solve the linear subproblems of the quasi-Newton method. We set the tolerance of the
errors in the optimality at each NMPC iteration to 0.005 for Ipopt.

Simulation results

Figure 2] shows the simulation results of the swing-up control of the four-link under-actuated fixed-base arm using C/GMRES
(ID). The under-actuated arm successfully swung up when using C/GMRES (ID), which shows that the proposed formulation
can control under-actuated systems with high nonlinearity. On the other hand, C/GMRES (FD) failed in computing even though
we tested various weight parameters. Note that the computation with C/GMRES (ID) also failed without penalty on generalized
acceleration %aTQaa. The average computational time per update of C/GMRES (ID) was 0.89 ms and that of C/GMRES (FD)
was 1.37 ms on Ubuntu 18.04 LTS with the CPU Intel Core i5 2.00 GHz. C/GMRES (ID) computed the optimal solution in
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real-time and was faster than C/GMRES (FD) although C/GMRES (ID) had more decision variables than C/GMRES (FD). The
average computational time of Ipopt based on forward dynamics was 5.05 ms and also larger than C/GMRES (ID).
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FIGURE 2 Time histories of swing-up control of four-link fixed-base arm with passive joint when N = 30 and k,,, =5

max

4.2 | Comparison of the computational time with various numbers of joints
Problem settings

Next, we compared the computational times of C/GMRES (ID) and C/GMRES (FD) for various numbers of joints. We examined

the computational time for fixed-base systems having n; € {4, 8, 16,24, 32} joints including np € {0,2,4, 6, 8} passive joints

from the tip side. V\ée assume that the systems do not have contacts Wi%h the environment. We set the initial configuration by

q(t) = [—7: 0.. O] € R" and the initial velocity by v(f) = [0 O] € R". We set the cost function as the same form of
. T . .

|D and , reference configuration as g,.; = [—ﬂ' 0 .. O] € R, and weight parameters in and asQ,=10x1,

0,=01x1,0,=0.1x1I,,and R = 0.01x I,,. We set the parameters of both C/GMRES (FD) and C/GMRES (ID) as N = 50,
kmax = 10, T, = 1.0, and a« = 1.0 and set the sampling period by 1 ms.

Experimental results

Table 1 shows the computational times per update of C/GMRES (ID) and Table 2 shows those of C/GMRES (FD). Note that "-"
in Table 1 denotes that we did not consider under that condition because the number of passive joints was larger than or equal
to the total number of joints, or the computations diverged as soon as the simulations started due to too many passive joints. We
see that the computational time of C/GMRES (ID) decreased as much as 50% that of C/GMRES (FD) for the same n;, np, N,

and k_,,. From the two tables, we can see that the number of passive joints np had little effect on the computational times of
both C/GMRES (ID) and C/GMRES (FD).

4.3 | Whole-body twisting-motion control of quadruped with contacts
Problem settings

Finally, we simulated the whole-body control of the quadruped robot ANYmal®# using C/GMRES (ID) and verified that the
proposed formulation can be used for floating-base systems with contacts. ANYmal has 12 revolute joints, a floating base,
and four contacts between the tip of each of the four legs and the ground when it stands static. We model the position and

il
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TABLE 1 Computational time [ms] per update of C/GMRES (ID) with N = 50 and k,,,, = 10

e[ 0 [ 2[4 6] 8 |
4 25 | 25 - - -
8 53 | 52 | 52 - -
16 12.3 | 125 | 12.0 | 12.1 -
24 20.8 | 20.7 | 20.8 | 20.8 | 21.00
32 31.8 | 32.0 | 32.1 | 32.0 | 31.8

TABLE 2 Computational time [ms] per update of C/GMRES (FD) with N =50 and k,, = 10

e[ 0 [ 2[4 6 ]3]

4 3.8 | 3.8 - - -
8 9.1 96 | 94 - -
16 22,6 | 22.1 | 22.0 | 22.2 -
24 41.2 | 40.3 | 404 | 40.1 | 404
32 64.8 | 644 | 65.0 | 653 | 64.8

rotation of the floating base of ANYmal by SE(3). However, in designing the cost function, we model the rotation of the
base frame by quaternion and represent the configuration g by a 19-dimensional tuple. For clarity, we divide ¢ into the base

T T . T .
frame gy, := [q, 4 93 94 95 96 q7] , left-frontleg gy 1= [‘18 I ‘Ilo] , left-hip leg q;  := [q” 4 1113] , right-front leg

T . . T .

G = [q14 qis q16] , and right-hip leg ¢; =~ := [q17 qi3 919] . Note that g, q,, g; denotes the position of the base frame
and ¢y, 44, 46, ¢; denotes the quaternion of the rotation of the base frame. We also divide the generalized velocity v € R!8
. T T . T .
into vy, = [Ul UZTU3 Uy Us vé] » left-front leg v; 1= [UT7 Ug U9] » left-hip leg vy ::_[vl0 vy 012] , right-front leg
Vg = [013 Uiy UIS] , and right-hip leg vy := [U16 Uyq 1113] . The passive-selection matrix S’ is given as

5 1,

S = [ 6 ] 1)

012><6

where 0,5, € R'2* is a matrix, all elements of which are 0, and I, € R%*® is an identity matrix.
We control ANYmal’s yaw angle to track sinusoidal reference values given by

. 20—t
Veef SIN (t <ttt +1,)
O =9 (42)
0 (@<t,t+1,<1)
where we set t; = 2,7, = 10 and y,;, = 0.12. We construct the reference base configuration by transforming the

trajectory of the Euler angle (@ into that of the quaternion. The reference trajectory is then given by G ot(t) =
T
0004800 gg () 4/1 = qé ref(t)] . We also construct the reference translational and angular velocity by differentiating
|b with respect to time. The reference velocity is then given by vy, o (£) 1= [0 0000 Gy,ref(t)]T, where

2=t

Voret COS —— (1} St <t +1))

eu,ref(t) = e r ’ (43)
0 (@<t,t;+1,<1)
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TABLE 3 References and weight parameters of the cost function of NMPC for ANYmal. diag {-} denotes a diagonal matrix

a, 0.0315 0.4 —0.806] "
a,, [0.0315 —0.4 0.806]
. [-0.0315 0.4 —0.806]"
Qg [-0.0315 —0.4 0.806]"
O, base diag{1, 1, 10, 100, 100, 100, 100}
Qq,JLF’ Qq,JLH’ Qq,]ng Qq’JRH 01 X 13

Qu,base 10 X I6

QUJLF’ QUJLH’ QUJRF’ QU!JRH 01 X I3

Qa,base 0.1 X 16

QavJLF’ QavJLH’ QavJRF’ QavJRH 001 X I3

Qu 1074 x 116

9y 1074 x I,

and y, ..; = 0.15. We then design the cost function as

1 1
L(t,q,v,a,u, f)= E(qbase - qbase,ref(t))TQq,base(qbage - qbase,ref(t)) + Z E(‘I,- - qi,ref)TQq,;(qi - q,’,ref)

i€{JipJre iR}

1 T It
+ E(Ubase - Ubase,ref(t)) Qv,base(vbase - Ubase,ref(t)) + Z Evi Qv,ivi
i€ pJredinTru }

1 1 1 1
+ zagaseQa,baseabase + 2 EaiTQa,,-a,- + —uTQuu + EfTfo' (44)

i€ Jre I Jru} 2
The other references and weight parameters are listed in Table 3. We set the parameters of C/GMRES (ID) as N = 20, k,,,, =
400, T, = 0.2, and a = 0.3, and set the sampling period as 2.5 [ms]. We also set Baumgarte’s stabilization parameters in @ as
k, =20 and k, = 400. The numerical simulation was conducted on RaiSim 2136 3 physics engine for rigid-body systems with
contacts.

Simulation results

Figureshows snapshots of ANYmal’s motion provided by raisimOgre"Z, and Fig. E] shows the time histories of the position and
rotation of the base frame of ANYmal and the /, norm of the errors in the optimality. Note that there are too many variables in
ANYmal; therefore, we show the time histories of the position and rotation of the base frame. From Fig. [Zl_f], g¢ was controlled to
track gg ¢ (1), which is depicted with a dotted line, and ANYmal twisted its body sinusoidally as expected. This result indicates
that the proposed formulation can be applicable to floating-base systems having contacts with the environment. The simulation
showed that the errors in the optimality || F|| is large. This is because we set large Baumgarte’s contact parameters k, and k,
in to stabilize numerical computation. To give details of || F||, we show the gross errors in the optimality || F||, errors in
the optimality without Baumgarte’s constraint (20), errors in Baumgarte’s constraint (20), and errors in the original contact
constraint (10) in Fig.[5] We can see that most of the errors in the optimality || F|| (solid line) came from the errors in Baumgarte’s
constraint (20) (dashed line) because the latter take close values of the former. Without Baumgarte’s constraint, the errors in the
optimality take sufficiently small values (dotted line). The errors in the original contact constraint (I0) also took small values
(dash-dot line), which shows that the proposed formulation can accurately take into account the contact constraint. The average
computational time per update was 83 ms on Ubuntu 18.04 LTS with CPU Intel Core i7 1.80 GHz.

S | CONCLUSION

We proposed a formulation of the FHOCP based on inverse dynamics for general open-chain rigid-body systems that reduces
the computational cost compared with the conventional formulation based on forward dynamics. We regard the generalized
acceleration as a decision variable and inverse dynamics as an equality constraint. To treat under-actuated systems with RNEA,
which was designed to be applied only to fully actuated systems, we add an equality constraint to zero the corresponding
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FIGURE 3 Snapshots of whole-body twisting-motion of ANYmal generated with FHOCP based on proposed formulation
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FIGURE 4 Time histories of position and rotation (quaternion) of base frame of ANYmal and /, norm of errors in optimality

generalized torques. We include the contact forces in the decision variables of this FHOCP and treat the contact constraints using
Baumgarte’s stabilization method??. We derive the optimality conditions and formulate a TPBVP that can be efficiently solved
using RNEA and the partial derivatives of RNEA. We conducted three numerical experiments on NMPC with the C/GMRES
method to show the effectiveness of the proposed formulation. In the first experiment, we simulated the swing-up control of a
four-link arm with a passive joint using NMPC with the proposed formulation. Its success indicates that it can control even under-
actuated systems with high nonlinearity. In the second experiment, we compared the proposed formulation based on inverse
dynamics and the conventional formulation based on forward dynamics in terms of computational time for various numbers
of joints. The proposed formulation reduces the computational cost by as much as 50% that of the conventional formulation
regardless of the number of passive joints. In the third experiment, we simulated whole-body control of a quadruped robot, a
floating-base system with four contacts with the ground. The proposed formulation is applicable to even floating-base systems
with contacts.

For future work, we will consider the switches in dynamics and constraints due to contacts by combining the proposed
formulation with a dedicated method?®,

How to cite this article: S. Katayama and T. Ohtsuka (2020), Inverse dynamics-based formulation of finite horizon optimal
control problems for rigid-body systems.
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APPENDIX
A DERIVATIONS OF OPTIMALITY CONDITIONS OF INVERSE-DYNAMICS-BASED FHOCP

The augmented cost function @) is perturbed as
N-1

-~ 0@ JL
oJ =a—(tN,qN,vN)5qN (tN,qN,vN)50N+ Z (t,,q,,v,,a,, u;, fi)ATéq; + 2 5t 4io Uix @i s [)ATOU,

+Z =2 i @i 0 a1, [)ATEG + Z =204 v 0y, f)AT6Y, +Z o7 (i Vis ity SATES,

N-1 N-1
+ 2/1 Sv;AT — ZA’“@ — (g 4i11)54; — Z/ll 3 +(q, 1,4)8q; + ZyTH&a At + 27’T v,
i i=0 i=1

- ZyTau + Z ﬁf—(q,,u,, a;, [)ATéq, + Z pr —(q,,u,, a;, [)AT60,

N-1

(4i- vi- @y, [)ATS ], = Z TN

N-1
oY
+§ —(q;> Vs 5A+§ \ ,,4504A+§ = (q,,v,,a))6a,A
! 71 (q, i ;)0 AT n U(q, v;, a;)60; At ! n, av(q’ i @;)0a; AT

oD dID
+ Z Bl G vy i, f)ATEG + 2 e

N-1
+ Z v Séu; At + Z 7 —(t,,q,,v,,a,,u,,f)AT + Z M=o 9 (1,4, v @, £)AT + D Mfg—i(ti,q[,vi,a[,ui,f[)Af
i=0

+ Z ﬂT—(t,,q,, vy g g, [)AT + Z W2 a0 0w, £)AT. (AD)

i=l

laf
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The optimality conditions, the necessary conditions for §J = 0 under arbitrary &gy, ..., 8qx, 00Uy, ..., Uy, 8dg, ..., SAn_y, Olhg,

. 8uy_y,and 8 fy, ..., 5 fn_;, are then derived by calculus of variations=2:
dp 026
E(IN"IN’UN) /{1{]0 +(qN 15qn) = (A2)
JID
(t,,q,,v,,a,,u,,f)Ar ’+la (q,,q,H) A; a +(q, 1,61,)+/3T (q,,v,,a,,f)AT+11 q(q,-,ui,a,-)Af
+,u[ a—(qi,ui,ai,ui,fi)Ar =0, i=1,.,N -1, (A3)
q
dp
o0 — (NN, UN) — =0’ (AD
L 11 a0 s FIAT + 2T A+ 78, = 7T+ BTS2 000 £)AT 1T S0 01,0)AT + 1T 2, 00, ) AT = 0
i=1,..N—1,
(AS)

9ID

JL
E(tlvqp i 1’ laf)AT+yl+1AT+ﬁ (qn i 17f)AT+rI _(q17Ul9a)AT+” (qla i 1’ laf)AT_

i=0,.,N—1, (A6)

oL = 0 @i Vs @15ty [)AT BrAT+ VS +uf —(q,,u,, a,u;, f[)AT=0,i=0,..,N -1, (A7)

and

af(t,,q,,Ul,a,,u,,f)AT +ﬂfﬁ(q,,ul,a,,f)Ar + y ﬁ(q,, v, a;,u;, f)AT=0,i=0,..,N -1, (A8)

which gives (24)-(30).

B FORWARD-DYNAMICS-BASED FHOCP

We describe the conventional formulation based on forward dynamics. We assume a system has no contact with the environment
because we did not consider the contacts when comparing the proposed formulation with the conventional formulation in Section
[ Suppose that the configuration of the system lies in Q and the velocity is parameterized by R". The forward dynamics is
given by

0 =FD(q,v,u) = M(q)™" {STu-C(q,v)}, (B9)

where ¢ € O, v € R™, and u € R"4. The FHOCP is then given as follows: find the optimal control input u, ...,un_; € R"
minimizing the cost function

N-1 N-1
T =@ty an 05+ X, Lty g5 0 u)AT + ) L0, 0,4,)A7, (B10)
i=0 i=0

where ¢(,-,:) : RX O X R"™ — R denotes the terminal cost, L(-,-,-,-) : RX O X R" xR" — R denotes the stage cost, and
L, ) : R%»xR"™ — R denotes the penalty on the acceleration, subject to

qo = q(tg), vy = v(Ip), (B11)
T-0(941,9)=0,i=0,..,N—1, (B12)
FD(g;, v, u)At+v; — v,y =0, i=0,..,N -1, (B13)

and
C(t,q,v;,u)=0,i=0,..,N—1, (B14)
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where C(-,+,-,-) : RX QO X R" X R"™ — m denotes the equality constraint. We describe the partial derivatives of L,(-, ) with
respect to the first argument by

aL“, (B15)
v~
and the partial derivatives of L (-, -) with respect to the second argument by
oL,
ot (B16)
The augmented cost function is given by
N-1 N-1 N-1
T =@lty.qn.05) + Y Llt; @ 05 u)AT + Y L0, 0)AT + Y AL (0,A7 = 6(g;, G441))
N-1 0 0 N-1 0
+ D 7 {FD(q, vp u)A + 0, = v+ Y T C(t g0, u)A T, (B17)
i=0 i=0

where 4, ..., Ay € R™, y,...,yy € R", and y, ..., piy_; € R™ are the Lagrange multipliers with respect to (BT2), (BT3)), and
(BT4), respectively. The augmented cost function @) is peturbed as

- dq)
67 = 5 tn-an-0n)8ay + (zN,qN,uN)5uN+ Z g s iU 1) AT, + 2 524 v u) AT,

oL N-1 L N—- laL
+ Z =2t ;. Uy, u) AT, + Z —2(0,, 04, )ATED, + Z —2(0;, ;) ATV,

+ Z /1!_'_161] AT — Z A’Hd _(qp ‘L+1)5¢I, Z;Ll a +(q1 17ql)5q1

N-1 N
JoFD JFD JoFD
+ Z sz+1 (q,, v;, u;)Atog; + 2 y,TH (q,, v;, u;)AToU; + Z sz+1 (q,, v;, u)Atou; + Z 7’1+1‘SU - Z yTév
i=1

i=1 i=1 i=1 i=1

T()

N-1
oC
+ Z Mf%(t[,q,», v;, U)AT + 2 H; (t,,q,,v,,u )AT + Z H; (t,,q,,v,,u AT (B18)
i=0 i=0

The optimality conditions, the necessary conditions for 5J = 0 under arbitrary 6q;, ..., 6qy, 00Uy, ..., 6Uy, and ou, ..., Oup_y,
are then derived by calculus of variations3? as follows:

0@
3 (tN,qN,vN) Na +(qN 1AN) = (B19)
(t,,q,,v,,u)AT '+la (q,,q,+1) ,a +(q, 1,61,)+y,+1 a (q,,v,,u)AT+H (t,-,q,-,v,-,u,-)Ar=0, i=1,.,N-1,
(B20)
do JdL
= sy o) + 5= Uy oy)AT = vy =0, (B21)

oL oL
(tl,ql,vl, u)At + aUf(vi,vl,rl)AT+—(UI 1 I)AT+/1 Ar+yl+1—}/ +47 (q,,vl, u)Azr

i+1 a
+,uiT$(ti,qi, v u)Ar =0, i=1,.,N—1, (B22)
and
%(ti,q,, v, U)AT + y.T@(qi, v, U)AT + ,uTE(t,-, ¢,V u)Ar =0, i=1,.,N—1. (B23)
du ' ou ' ou

Equations (BT9)—(B22)) are manipulated into

Ty ! T
0
AN={<%> } (qN_l,qN)<a—‘;’> (trrs s Up)s (B24)
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Ty ! T T T
d6 d6 oL JFD
A= { <$> } (gi-1>9;) {— <$> (4> Gz 1) A1 + <a—q> (15 ;> U u)AT + <W> (4> U3 u)Yi4 AT

oc\'
+<a_> (Ti,qi,vi,ui),uiAT}=0, i=1,..N—1, (B25)
q

9o\ " oL, \"
W=\ (tnsqn-on) + | = | (WimpsUn)AT, (B26)

ovt

and

OLAT oL, \" oL,\" OFD\T
y,-=yi+1+/li+1Af+<$> (t;, q;, U, u;)AT + 3o (v;, VAT + ot (vi_l,vi)Ar+<—dU) (g;,v;, )74 AT

T
+ (Z—C> (tqp v u) AT =0, i=1,..N—1.
1%
(B27)
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