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Abstract

Bipedal Robot Locomotion is considered as one of the toughest problems in Control Engineer-
ing. In particular, one of the most challenging problems today is the design of extremely energy
efficient trajectories, which reflect exactly the constraints of each individual walking step of a
biped robot, combined with an effective trajectory tracking control scheme. More specifically,
the problem of design and effective tracking control of trajectories that obey the rules of hu-
man walking and have the energy efficiency of human locomotion - which is considered the
most energy efficient type of walking - is in the spotlight of the robotics and control community

particularly for the last year. Unfortunately, no major efforts have been made.

For the abovementioned reasons, in the current thesis, we propose a novel control system, called
Decrease & Conquer Feedback Control. The proposed system consists of the Gait Generation

and Trajectory Tracking Control Modules.

The Gait Generation Module consists of two Phases. The First Phase calculates walking trajec-
tories for a simplified biped robot (a robot model with fewer degrees of freedom), and the Second
Phase (called Energy Efficient Trajectory Synthesis and Verification) based on the calculated
trajectories of the First Phase proceeds with the calculation of energy optimal trajectories for
the complete biped robot. We implement two variants of the Gait Generation Module, based

on two discretization methods: Direct Collocation and Discrete Mechanics.

The Trajectory Tracking Control Module deals with the effective tracking control of the energy-
optimal trajectories, under missing velocity signals and disturbances, leading to minimal energy

consumption.

The walking capabilities of the biped robot are evaluated through numerous experiments in
a variety of terrains, including flat ground, downward and upward slopes, as well as walking
downstairs and upstairs. Furthermore, we proceed with the experimental study of the energetics

of the resulted bipedal robot walking.

The proposed system, turns out to be extremely effective. It provides the ability to synthe-
size energy efficient trajectories for the biped-with energy requirements comparable to human
walking-, while it applies effective trajectory tracking control under the situation of missing

velocities and disturbances, leading to minimal energy consumption. In comparison with the



related One Phase methods and high performance commercial solutions, the proposed system is
proved to be a reliable, energy efficient and effective way for human-like biped robot locomotion

in a variety of terrains and situations.
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Chapter 1

Introduction

1.1 Motivation and Objectives

Bipedal Robot Locomotion is one of the toughest problems in Control Engineering. The control
of biped walking remains a difficult problem due to high dimensionality, nonlinearity, the inter-
mittent contact between the feet and the ground, and constraints on kinematics and dynamics,

such as joint limitations, the foot clearance requirement, and foot-ground contact conditions

[1].

A common approach to biped walking control is through tracking periodic reference trajecto-
ries. These trajectories can be computed based on the concept of ZMP (Zero Moment Point)
[1], where emphasis is placed on enlarging the stability margin during gait planning [2, 3].
Trajectories can also be computed based on the LIPM (Linear Inverted Pendulum Model) [4].
By simplifying the dynamics to a linear system, modern control techniques can be used to
plan gaits [5 - 7]. Feedback control methods, such as PID controllers, can be used to to track
the reference trajectories [2, 8 - 10]. However, the stability obtained with the use of periodic
trajectories may be limited and even small perturbations may lead to a fall [11]. This is be-
cause a unified periodic reference trajectory for all the walking process of a robot is not the
only requirement; various terrain variations and walking step characteristics, unknown or noisy

measurements, possibly high energy requirements of the periodic trajectory (in most cases, the

1



2 Chapter 1. Introduction

energy consumption of the trajectory is not even considered as a constraint) and disturbances
affect the suitability of the proposed trajectory under tracking, resulting of course in poor
tracking performance. In addition, large joint torques are needed if a large deviation from the

reference trajectories occurs [11].

One of the most challenging problems today is the design of extremely energy efficient trajec-
tories, which reflect exactly the constraints of each individual walking step of a biped robot,
combined with an effective tracking control scheme. More specifically, the problem of design
and effective tracking control of trajectories that obey the rules of human walking and have
the energy efficiency of human locomotion -which is considered the most energy efficient type
of walking- is in the spotlight of the robotics and control community particularly for the last
year. Unfortunately, no major efforts have been made. The problem of trajectory generation,
considered mostly as an optimal control problem, due to the numerous and complex constraints
involved, as well as the ineffective developed optimization algorithms, leads to poor or subop-
timal solutions, which may produce an accepted walking trajectory, but it does not inherit
biomechanical properties neither has its energy consumption minimized (when an energy con-

sumption quantity is considered as a cost function).

For the abovementioned reasons, in the current thesis, we propose a novel control system,
called Decrease & Conquer Feedback Control. Before proceeding with a brief description of
the system, we will now refer to the model of the biped robot that will be used throughout the

thesis.

The 2-link biped robot is one of the most important walking devices and is a standard bench-
mark for studying gaits. The robot consists of two links, or legs, connected by a revolute hip
joint that allows for rotational motion in the two-dimnensional plane. Figure 1.1 illustrates the
planar biped along with some important parameters. The orientation of the legs are described,
respectively, by the absolute angles ¢; and ¢, with positive direction defined counter-clockwise.
The leg that is in contact with the ground is called stance leg, while the other one is called
swing leg. The Cartesian Coordinates of the stance foot are described by g3, qs. Those gener-

alized coordinates (q1, g2, ¢3, qu) characterize four degrees of freedom. The biped is walking
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forwards, traveling up or down a slope with constant angle # measured from the horizontal, or
is walking on a terrain that involves flat ground and down/up stairs walking. Each leg link is
identical with total length [ = a+ b from hip joint to feet. The center of mass of each of the legs
is located at the distances b and a from the hip and feet, respectively. The masses of the Legs
are my, mo and M is the mass of the hip joint connecting each leg. The actuators that will
be used are three: two rotational actuators (for applying torques to the two legs, thus affecting
the generalized coordinates q;, ¢2) and one linear actuator (for applying impulsive forces to

the Cartesian Coordinates of the stance foot, thus affecting g3, ¢4).

m; m,
Stance Leg

Swing Leg

2
[y

Figure 1.1: A 2-link, 4-DOF biped robot walking on a downward slope with angle 0

The proposed system consists of the Gait Generation and Trajectory Tracking Control modules.
The Gait Generation Module consists of two Phases. The First Phase calculates walking tra-
jectories for a simplified biped robot (a robot model with fewer degrees of freedom, in our case,
with only two degrees of freedom), and the Second Phase (called Energy Efficient Trajectory
Synthesis and Verification) based on the calculated trajectories of the First Phase proceeds
with the calculation of energy optimal trajectories for the complete 4-DOF biped robot. As we

can easily see, the Gait Generation Module is based on a Decrease and Conquer approach.

We will implement two variants of the Gait Generation Module, based on two discretization
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methods: Direct Collocation and Discrete Mechanics. These methods have been tested only
for the case of flat ground walking.

On the one hand, Discrete Mechanics proceeds with the discretization of the related principles of
mechanical systems (e.g. Hamilton’s Principle, Lagrange-D’Alembert principle, Euler-Lagrange
Equations etc.), leading to discretized equations of motion, where the first and second deriva-
tive of the configuration of the system are approximated by finite differences. In addition,
Boundary Conditions are inserted in order for the discretized system to continue obeying the
laws of physics on the discrete domain, from start to finish.

On the other hand, Direct Collocation proceeds with the approximation of the states as contin-
uously differentiable and piecewise defined as cubic polynomials between two consecutive grid
points. In addition, the controls are chosen as piecewise linear interpolating functions between
two consecutive grid points.

As we will see and on the simulation experiments on Chapter 5, the Decrease and Conquer ap-
proach utilizing Direct Collocation leads always to trajectories with lower energy consumption
than the approach utilizing Discrete Mechanics.

Please refer to Appendix A (Subchapters 8.2, 8.3.3) for the complete description of these meth-

ods, as well as for the advantages and disadvantages of each one of them.

The Trajectory Tracking Control Module deals with the effective tracking of the calculated

energy-optimal trajectories, under missing velocity signals and disturbances.

The walking of the biped robot will be evaluated in a variety of terrains, including flat ground,

downward and upward slopes, as well as walking downstairs and upstairs.

The proposed system, as we will see throughout the thesis, proves to be extremely effective.
It provides the ability to synthesize energy efficient trajectories for the biped-with energy con-
sumption comparable to human walking-, while applying effective trajectory tracking control
under missing velocities and disturbances. In comparison with conventional One Phase meth-
ods and high performance commercial solvers, the proposed system is proved to be a reliable,
extremely energy efficient and effective way for human-like biped robot locomotion in a variety

of terrains and situations.
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Figure 1.2: General block diagram of the proposed system.

1.2 Related Work

The research area of Bipedal Robot Locomotion has gained major attention and has been stud-
ied extensively in the past years, leading to various approaches (e.g. Zero Moment Point [1],
Hybrid Zero Dynamics [21], etc.). However, all these methods utilize periodic reference trajec-
tories, without taking into account the factor of energy efficiency and the specific requirements

of a current walking step.

No one till the time of writing the thesis has proposed a Decrease and Conquer Approach for
trajectory generation and optimization. Dembia[12] has worked on a preliminary trajectory
generation method based on Direct Collocation, for the case of forward walking of point-mass
biped, with not so satisfactory results (the gait generated was not looked like proper walking
and it was unstable). Pekarek et al.[13] and Sun et al [25] have developed a gait generation
method using Discrete Mechanics for a compass gait biped only for the case of forward walking
and for a very limited number of walking steps, with satisfactory results in most cases of the

experiments.

In the current thesis, we proceed with the implementation of the proposed system utilizing both
Direct Collocation and Discrete Mechanics, proving experimentally that these methods can be

used for stable and natural gait generation under various conditions and walking terrains.
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Figure 1.3: Various types of walking terrains: flat ground (a), downward slopes (b), upward
slopes (c), downstairs/upestairs (d).

1.3 Contributions

In the current thesis, for the first time in the related bibliography, we propose and implement
the idea of a Decrease and Conquer approach for Gait Generation. In particular, we propose
a design in which, for the calculation of energy-optimal trajectories to be followed by a biped
robot, we proceed with the solution of two Gait Generation problems. The first Gait Generation
problem (First Phase of the Gait Generation Module) refers to the calculation of a trajectory for
a simplified biped robot model, which has fewer degrees of freedom. The second Gait Generation
Problem (Second Phase of the Gait Generation Module) refers to the calculation of energy-
optimal trajectories for the complete biped robot model, using the calculated trajectories from

the solution of the First Gait Generation Problem. The last is achieved with the implementation
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of a novel method called Energy Efficient Trajectory Synthesis and Verification. This modeling

approach proved to be crucial for the effectiveness of the proposed system.

In addition, we implement the related One Phase approaches using Discrete Mechanics and
Direct Collocation as discretization methods and prove for the first time that they can be used
for stable and natural gait generation in a variety of terrains, including flat ground, downward
and upward slopes and walking downstairs and upstairs. Till the time of writing the thesis,

these discretization methods have been tested only for the case of forward walking.

Furthermore, under the Decrease and Conquer framework we experimentally prove that, using
the abovementioned discretization methods, we can synthesize energy-optimal trajectories for

the biped robot, achieving the energy consumption of human locomotion.

Regarding the Trajectory Tracking Control, we develop an alternative approach. Based on
whether a specific Gait Phase is considered as a fully-actuated or underactuated phase, we use
either Computed Torque Control or Partial Feedback Linearization Control, respectively. Till
the time of writing the thesis, in the related bibliography, only the Swing Phase of the biped
was being controlled. This is due to the fact that in most cases the Push-Off and Heel Strike
Phases were not modelled. In the thesis, modeling all walking phases gives the opportunity to
effectively track the calculated energy optimal trajectories under missing velocity signals and
disturbances (e.g. actuator friction). The last is done with the additional design of the related

velocity and disturbance observers and their integration in the controllers.

Finally, we proceed with the testing and verification of the effectiveness of the proposed system

under different conditions and walking terrains.

1.4 Thesis Outline

In Chapter 2, we develop the First Phase of the Gait Generation Module. Firstly, we derive
the equations of motion for the Swing and Impact Phases of the simplified, 2-DOF Biped

Robot, based on the two abovementioned discretization methods, extensively. In addition,
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we derive the General Configuration of the walking terrain for the simplified biped, which
will obviously be the same as for the complete, 4-DOF biped robot. Finally, we derive the
Gait Generation Problem of the First Phase as a finite dimensional nonlinear optimal control
problem. The solution of the Gait Generation Problem leads to the calculation of a trajectory
for the simplified biped, which will be utilized by the Second Phase for the calculation of the

energy optimal trajectory for the complete 4-DOF biped.

In Chapter 3, we develop the Second Phase of the Gait Generation Module. Firstly, we derive
the equations of motion for the Swing, Push-Off and Heel Strike Phases of the complete, 4-DOF
Biped robot, based on the abovementioned discretization methods, in great detail. Then, we
derive the Gait Generation problem of the Second Phase also as a finite dimensional optimal
control problem. Finally, we develop the core function of the Second Phase and the actual
idea of the Decrease and Conquer approach, called Energy Efficient Trajectory Synthesis and
Verification. Utilizing the calculated trajectory of the First Phase, Energy Efficient Trajectory
Synthesis and Verification calculates the final, energy-optimal trajectory to be followed by the

complete biped.

In Chapter 4, we develop the Trajectory Tracking Control Module. First of all, we develop
the case where there is availability of all measurements and there are no disturbances to the
system. Based on whether a walking phase is considered as fully actuated or underactuated
( a complete, detailed description is given in Chapter 4), we develop and apply control laws
based on Computed Torque Control and Partial Feedback Linearization, respectively. Then,
assuming that the velocity signals are not available and there are disturbances (e.g. actuator
friction) to the system, we design velocity and disturbance observers, which are integrated in

the abovementioned control laws.

In Chapter 5, we present four major expreriments in great detail for all the four tested walking
terrains (e.g. flat ground walking, downward slope walking, upward slope walking, and walking
downstairs and upstairs). For each case of walking terrain, we compare the energy efficiency of
the proposed Decrease and Conquer Gait Generation (utilizing Direct Collocation and Discrete

Mechanics) with One Phase methods (utilizing also Direct Collocation and Discrete Mechan-
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ics), and a high performance, commercial solver, called SNOPT. The Decrease and Conquer
Approach turns out to be the most energy efficient method at all carried experiments, leading
to trajectories with the minimal possible energy consumption. Then, for the Decrease and
Conquer approach, graphs of the most important measurements are shown, emphasizing the
features of the resulted gait which are also present on human locomotion, as well as the effec-
tiveness of the proposed system. Finally, after numerous walking experiments, we carry out an

experimental study on the energetics of the resulted biped walking.

For those readers who are not familiar with the theory of modeling and control of Lagrangian
Mechanical Systems, it is better to have firstly a look on the Appendix A (Chapter 7), in which

a revision on the most fundamental topics is being carried out.



Chapter 2

First Phase of the Gait Generation

Module

2.1 Introduction and Key Points of the First Phase

e Brief Analysis and Assumptions of the First Phase

As we have mentioned on Chapter 1, the Gait Generation Module of the Decrease & Conquer-
Based Feedback Control (D&C-BFC) consists of two Phases. The First Phase deals with the

natural, stable, gait generation problem on general terrain of the simplified, 2-DOF biped robot.

The complete biped robot has four degrees of freedom (the two degrees of freedom refer to the
generalized coordinates (angles) qy) and qg) of the legs during the i — th swing phase (during
the ¢ — th walking step, ¢ = 1,..., H) and the other two refer to the generalized Cartesian
coordinates of the stance foot) and uses three actuators (two rotational joint torques Tl(i), 7‘2(i)
at the hip, which are required for the rotational motion of the two legs at the ¢« — th walking

step, and one linear actuator for applying linear (impulsive) forces at each leg during the Push

Off Phase, as we will see extensively at Chapter 3.

The simplified biped robot, which is being developed and used throughout the current Chapter,

is a robot with just two degrees of freedom (the generalized coordinates (angles) q%i) and qéi) of

10
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the legs during the i — th walking step) and the two rotational actuators (the rotational joint

torques Tl(i), TQ(i) at the hip).

In the current chapter, we develop the First Phase of the Gait Generation Module. Firstly,
the equations of motion that describe the walking phases of the 2-DOF Biped Robot (Swing
Phase and Impact Phase) are derived. The derived equations of motion will refer to the case
where the Leg 1 is the Stance Leg and the Leg 2 is the Swing Leg. For the case where the
Leg 1 is the Swing Leg and the Leg 2 is the Stance Leg, please refer to Appendix B (Chapter
8). Then, we formulate the gait generation problem as a finite dimensional nonlinear optimal
control problem. For the implemented optimization algorithms for the solution of the Gait
Generation Problems, please refer to Appendix D (Chapter 11). In addition, we will derive
the walking terrain of the robot that it will obviously be the same for the second phase of our

control system.

We develop and evaluate two variants of the of the Gait Generation Module, based on two
discretization methods: Direct Collocation and Discrete Mechanics. In order to numerically
solve a continuous-time, infinite-dimensional optimal control problem, we have to transform it
into a discretized, finite-dimensional optimal control problem.

For the First Phase of the Gait Generation Module, we make the following assumptions for the

biped robot:

1. The stance leg is rigidly connected to the ground during a complete step of the walking gait,
(i) ()

meaning that each point of the robot can be uniquely described by the two angles ¢, ", q; .
2. The robot has point feet that does not experience slipping or sliding on the ground.
3. The biped robot moves in two dimensions.

4. The swing leg hits the ground with completely inelastic collision.

5. The legs and the hip are not considered to be point masses and the moment of inertia [

around their centers of mass does not equal zero.

e Robot Modeling Approach
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m; m,;
Stance Leg

Swing Leg

o]
=

Figure 2.1: The simplified, 2-DOF biped robot walking on a downward slope with angle 6.

In this thesis, we implement a step-to-step modeling approach for bipedal robot locomotion
utilizing both variants, making the design more accurate by dividing the walking process of
the robot to a total number of walking steps which has to make, rather than just letting the

models decribe the whole walking process.

This initial discretization procedure is not done at random. As we can see in Appendix A
(Chapter 8), in order to numerically solve a continuous-time, infinite-dimensional optimal con-
trol problem, we have to transform it into a discretized finite-dimensional optimal control
problem. Hence, instead of just waiting to reach the stage of the optimization to discretize
the continuous-time gait generation problem with a discretization method, we will utilize the
nature of the final finite dimensional optimal control problem from the very first moment of

the continuous-time modeling.

More specifically, we define that each walking step consists of N time steps. Furthermore, we
define that the first time step (¢;) of each walking step starts the execution of the walking step
(in other words, the execution of the swing phase), as well as that the collision of the swing
leg on the ground (Impact Phase for the First Phase, Heel Strike Phase for the Second Phase)

takes place in the last time step (¢y) of each walking step.
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Furthermore, in the Discrete Mechanics Based approach, due to the derivation of the Discrete
Lagrangian through the direct discretization of the Continuous Lagrangian, the discretization

process is done by default.

Regarding to the notation of all the parameters (e.g. states, angular coordinates/velocities/accelerations,
control inputs, constrained forces) in the discretized setting, assuming that a walking step con-
sists of N time steps, then when we see the mathematical representation :)38) 5 for instance, we

refer to the value of the variable x; for t = N(i—1)h+ (k—1)h sec. Thus, xgzl)k =z1(t=N(i—

)
Dh+(k—1)h sec), z) = z(t = N(i—1)h+(k—1)h sec), g,y = a1t = N(i—1)h+(k—1)h sec),

(
q((;{k) =qt = N@G—1)h+ (k—1)h sec), u,(f) =u(t = N(i — 1)h+ (kK — 1)h sec) etc. The

abovemetioned notation is used throughout the current thesis.

eGait Generation Problem of the First Phase
On Subchapter 2.5 we derive the Gait Generation Problem for the First Phase of the Gait
Generation Module. The aim of the First Phase is to minimize the control effort required to

achieve a particular walking step, subject to constraints related to:

1. the derived equations of motion for each walking phase,

2. the configuration of the biped duting the impact of the swing leg with the ground,
3. some features of the swing and stance legs that lead to a proper walking behavior,
4. the physical constraints of the used actuators, and

5. additional, optional constraints (e.g. average linear walking speed of the swing leg etc.).
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2.2 Swing Phase of the 2-DOF Biped Robot for the Di-

rect Collocation Method (Legl=Stance, Leg2=Swing)

2.2.1 Derivation of the Euler-Lagrange Equations of Motion

The first step to deriving the Lagrangian of the biped is to define the homogeneous transfer
matrices that describe the orientation and position of each link of the robot. One natural
placement of local coordinate frames is indicated in Figure 2.2, where each frame is rigidly
attached to the appropriate mass. The origins of each of these frames describe the following

important points on the planar biped:

1. oy - Global coordinate frame fixed to the ground.

2. 0 - Coordinate frame fixed to the center of mass for the stance leg(Leg 1).
3. opr - Coordinate frame fixed to the center of mass of the hip joint.

4. 0y - Coordinate frame fixed to the center of mass for the swing leg(Leg 2).

Figure 2.2: Assignment of origins for the coordinate frames of the robot.

These coordinate frames are used to form homogeneous transformation matrices on the form

, R:  pt
T J J
Hj =

01><3 1

(2.1)
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where R’ € R**® is the rotation matrix from frame j to frame ¢ and p} € R® is the distance
between the origins of the respective frames expressed in frame . Finding rotation matrices
is complicated, requiring a parametrization of the total rotation of each frame in suitable
coordinates. This process is greatly simplified by the fact that the planar biped only experiences
motion in a 2-D plane. The transformation matrices can then be found by trigonometry and

are stated for verification below:

cos(qt’)  —sin(g’) 0 —asin(¢)”)
. —sin(g;”) cos(qt’) 0 acos(q;”)
HY =
0 0 1 0
0 0 0 1
1000
010 b
HY, =
0010 (2.2)
000 1
HY, = HOH},
[ OO () NN ON
cos(qy ") sin(gs’) 0 Isin(q’) + bsin(gy )
0o sin(gy’)  cos(gs’) 0 leos(gy”) — beos(as”)
0 =
0 0 1 0
0 0 0 1

The matrices (2.2) can now be employed to determine the position p© and velocity v of the

center of mass of each mass in xy coordinates in the global frame oy as

03x1
pgo) = [lax2 O2x2] - H? : ’Ugo) = %pgo)
1
(0) o |9 o d
Pu = [I2><2 02x2] : HM : yOpr = EPM (2-3)
1
(0) o (Y1l 0 4
Py = [I2><2 02x2] - Hy - y Vg " = qiP2
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where Ioyo is the identity matrix and p(@,v(©) € R2,

In order to form the Lagrangian of the system and compute the Euler-Lagrange equations, the
kinetic and potential energy of the system must be determined. The potential energy is the

sum of the potential energy at the center of mass for each mass and can be expressed as
P = (mih\” + MR + mahi)g (2.4)

where g = (sin(0;) + cos(60;))geonst; With geonst = 9.81m/s? and 6; defining the slope of the next
walking step to be achieved, is the gravitational acceleration quantity in the horizontal and
vertical axes and h(®) = p(O[%] is the height of the respective centers of mass expressed in the
global frame og. The total kinetic energy is the sum of the body’s centers-of-mass translational
kinetic energy and the energy of rotation around the centers of mass (rotational energy), and

can be expressed as
1 T T T 1 (i)y2 (i)y2
K= §(m101 v1 + Moy vy + movsy vg) + 5([1(‘11 )+ 1x(gs ' )?) (2.5)

Using the expressions (2.4) and (2.5) for the potential and kinetic energy, the Euler-Lagrange

equations of motion can be calculated

d, 6 oL oL .
_ Ba(q(’))

ETLGY — = , J€1,2 2.6
dt " 0q¢;»"  0gjw o’ 1.2 (2:6)

where £ is the Lagrangian of the system derived from (2.4) and (2.5) as
L=K-P

that extends to:

2

iy G (i) (i 1 0?1 (i
L(q§)7q§)7qg)7Q§)):§<[1+m1a2+m2l2+M12)q§) +§([2+m2b2>q§)

- mzblcos(qgi) - qéi))qg)qg) — (mya +maog + Ml)gcos(qgi)) + mggbcos(qéi)), (2.7)
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B,(q") is the applied forces selection matrix (it maps the applied linear forces and/or torques

. 0 .
to the related generalized coordinates). Here, B,(¢") = (thus, B,(q") here is a full

0 1
row rank matrix) assuming that, due to the use of the two hip actuators, the torques Tl(i), TQ(i)

to the hip can be controlled.

Using the expressions (8.39) — (8.41) for the elements of the respective matrices, the equations

of motion for the biped can be formulated as

N N , |
M(q™)q® + C (g7, ¢)gD + G(¢",0;) = Bu(q) | (2.8)
70
p=—4
oo
M(¢D)g® + C(q",¢D)g® + G(g",0,) = |
g
where
p1+ 1 —p2005(qp - qéi))
M(q) = 0 o (2.9)
—PZCOS((h ) ) ps + Iy
L 0 p q@sm MORIO
Cogny— | 0 Thesmlanoa) (2.10)
p2qtVsin(ql? — g3 0
)
. —pasin(q
G?.0)=| ( ' ) (2.11)
pg,sin(qél))

where [;, I are the moments of inertia of the Legs 1 and 2 about their centers of mass,
respectively, and the constant parameters are: Iy = s5mql?, Iy = 5mol?®, pr = MI* + mya® +
mal?, po = malb, p3 = maeb®, py = (mya + mal + Ml)g, ps = mabg. The equations of motion
(2.8) describe the continuous dynamics of the biped during the gait and is independent of the
walking surface. In order to describe what happens to the robot during the impact phase, an

impact map must be formulated to prevent trespassing of the surface during motion.

eInitial discretization of the Swing Phase for the Direct Collocation Method (Legl
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= Stance, Leg2 = Swing)

Now we will proceed with the initial discretization (without applying the Direct Collocation
conditions yet) of the Swing Phase of the 2-DOF Biped Robot for the case where the Leg 1 is
the stance leg and the Leg 2 is the swing leg. Let £ = 1,..., N the time steps of a walking step.
In addition, let ¢ = 1,...H the number and the order of the total walking steps. So, when we
refer to a generalized angle qgi)’k), where x = 1,2, k=1,...., N and + = 1, ..., H we will actually
mean the angle ¢, of the k — th time step of the ¢ — th walking step. A discretization of the

time interval for a walking step
t0:t1<t2<...<tN:tf

is chosen. Without implementing the complete discretization process (it will be later explained

in the current chapter), the Swing Phase becomes:

Tk
M(q( ) )t C(qk; ’qk; ) )+ G(qk ,0;) = Ba ((; ) yk=1,.,N (2.12)
T(2.k)
&
(2)
(4) T(1,k)
M(g, ) ) C(Qk an )Qk + G’(qk ,0;) = o Jk=1,... N
T(2,k)
where
p+ 6L —pgcos(qg)k) — qg)k))
Mqr) = . ’ ’ k=1,..,N (2.13)
_pQCOS(Q((i)Jg) Q((;)k)> ps + Iy
@) i (D) ()
g, ") = ’ Py ~den)| Ly (2.14)
£ @ oo @) () 0 T '
P2y 1y 514 (1) — Y2 k)
%) —p4sin(q((?k))
G(q”,6;) = ' k=1,.,N (2.15)
p;,sm(qEQ)k))

where [;, I, are the moments of inertia of the Legs 1 and 2 about their centers of mass,

respectively, and with the constant parameters p; = MI? +mia® +mal?, py = malb, p3 = mob?,
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pa = (mya + mal + Ml)g, ps = mabg.

eState Space equations of the Swing Phase for the Direct Collocation Method (Leg

1 = Stance, Leg 2 = Swing)

Now we will derive the state space equations of the Swing Phase of the 2-DOF Biped, and

apply the Direct Collocation Conditions.

State equations can be obtained for state variables of systems described by input-output dif-
ferential equations with the form of the equations depending on the nature of the system. For
example, the equations are time-varying for time-varying systems and nonlinear for nonlin-
ear systems. State equations for linear timeinvariant systems can also be obtained from their

transfer functions.

The algebraic equation expressing the output in terms of the state variables is called the output
equation. For multi-output systems, a separate output equation is needed to define each output.
The state and output equations together provide a complete representation for the system
described by the differential equation which is known as the state-space representation. For
linear systems, it is often more convenient to write the state equations as a single matrix
equation referred to as the state equation. Similarly, the output equations can be combined in

a single output equation in matrix form.

The general form of state space equations for linear systems are:

x(t) = Az(t) + Bu(t)

y = Cx(t) + Du(t)

where x(t) is a n x 1 real vector, u(t) is a m x 1 real vector, and y(t) is a [ x 1 real vector. The
matrices in the equations are: A = n X n state matrix, B = n X m input or control matrix,

C =1 x n output matrix, D = [ x m direct transmission matrix.

Unfortunately, the abovementioned state space form is only valid for linear state equations.
Nonlinear state equations involve nonlinear functions (as it is in our case) and cannot be

written in terms of the matrix quadruple (A, B, C, D). A state space representation for the



20 Chapter 2. First Phase of the Gait Generation Module

s-degree-of-freedom robot from the equations of motion:

M(q)i+ C(q,q)q + G(q) = Bat

where ¢ = vector of generalized coordinates, M(q) = s X s positive definite inertia matrix,
C(q,q4) = s x s matrix of velocity related terms, G(q) = s x 1 vector of gravitational terms, B,

=s x s applied forces selection matrix and 7 = vector of applied forces, are obtained as follows:

The system is of order 2s since 2s initial conditions are required to completely determine the

solution. The most natural choice of state variables is the vector

T q
xr = =
T2 q
The associated state equations are:
.fl T2 Osxs
= + U
Ty —M_l(x1>(0(l’1,l'2)l'2+G(l’1)) M_l(l’l)Ba

with the applied forces vector 7 now denoted by wu.

The output function is:

Yy=mu

This equation is linear and can be written in the standard form

Zy
y - |:-[S OSXS:|

T2

The general form of nonlinear state-space equations is:
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where f(.) (nx 1) and g(.) (I x 1) are vectors of functions satisfying mathematical conditions
that guarantee the existence and uniqueness of solution. But a form that is often encountered

in practice and includes the equations of motion of robots is:

&= f(x)+ B(z)u

y =g(x)+ D(x)u

The abovementioned state equation is said to be afine linear in the control because the right

hand side is affine linear (in other words, includes a constant vector) for constant x.

For the 2-DOF biped robot, we will now derive the state space for the case where Leg 1 is the
Stance Leg and Leg 2 is the Swing Leg. In addition, we will apply our step-to-step modeling
approach and the initial discretization procedure to the derived state space equations. The
system is of order 4 (2s, s = 2) since 4 initial conditions are required to completely determine

the solution (qE?}w q((gl), q(l'ﬁl)(i), q(g',l)(i)). The choice of state variables is the vector:

(@) o _ [dim
i i 1,
where Ty = Qe = "

q(2,k) q2,k)

The state equations are:

R B ng) U252 (i)

. . ) . . + .
z6m"” —M™ <~”6§?,k>><0<w§i’,k>v xgk))xgk) + G(xgl),m)? i) M~ (xgl),k))Ba
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=
[ (i)
, Ta.k)
x(l,k)(z) (12+p3)(pzsm(q8),k)—qgk))(qm}k)(i))2+p4sin(qéiik)))—pzcos(qgifk)—q((;%k))(pzsm(qé?,k)—qg),k))(q(i,k)(i>)2—pssin(q<(;?k)))
@ - I1p1+lzp3+p1p3—p3608(q((§fk)—q((é),k))2+122
(2.k) p2005(‘18)7k)_QE;{;C))(FQS%”(QE?JC)_Q((;)’k))(‘I(Q,k)( ))24‘17451”(‘18)’;6)))_(11'5‘171)(17251”(‘18)7@_QE;{k))(Q(l,k)( ’)2+pssm(qg>,k)))
L 11P1+I2P3+p1p3717§005(q((;),k)*QE;),;C))ZJFIQQ
0 0
0 0 .
@ _ (@ (@)
+ ([2+p3) . . pQCOS(Q(l’k>_Q(‘2’k)) A k
Ilpl+I2p3+171p3_p(%>005(Q((52)k)_qé;),k))2+l22 111)1+I2p3+p1p3—p3008(qg),k>—QE;),k))2+122
1 2
P2cos(d(y b ~9(zk) (Litp1) .
_I1p1+Izp3+p1p37p5603(q8)7k)fqg),k))QHQZ Ilpl+12p3+p1p37p3608(q8)7k>fqg),k))"’ﬂg_
(2.16)
i i
i ; (%) T((l?k) () ugl),k)
with the applied forces vector 7,7 = 0 now denoted by u,’ = "
KA 1
T(2.k) Y(2.k)
The output function is:
(@ _ .0)
Yo =Tk

For the Direct Collocation Method, based on subchapter 8.3.4, we proceed with the formulation

(i)
(1 approm) () (i) ), 2

below. Let xygpmm(t) = , where zy oo (2.approz

() ,(t) are the cubic approxi-
x(Q,approx) (t)

mations of the generalized coordinates qY), qéi) as well as of their first and second derivatives,

in the specified discretized time interval of the ¢ — th walking step (relations 8.74-8.78). In ad-

. (i T4 appron () (@) (i) Lo
dlthIl, let Tapprox (t) = (z; ) where T(l,appro:r:) (t)’ T(?,appro:r:) (t) are the approximations
T(2,appro:):) <t)
(@ ()

of the control inputs (torques) 77, 7, in the specified discretized time interval of the i — th
walking step (relation 8.73). Thus, the state space equations of the Swing Phase for the case

Leg 1 is the Stance Leg and Leg 2 is the Swing Leg are (relations 8.79, 8.92):

w(l,a;t;prox) ® (tck>

I(Q,aéproac) ® (tck)
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x(i) (tck)

(2,approzx)

-M~ ('rgll),approa:) (t0k>> (C(xgzl),approx) (tCk) ’ I(ZQ),approac) (t0k>>x(22),approac) (tCk) + G(xgzl),approa:) <t0k) ’ 92)>

02 X2 ;
(@
U’(approz

MY o (tek)) Ba

(1,approz

(terr)  (2.17)

which can be rewritten to the relation (2.16), having applied the collocation conditions. The

output function is:

i _ .8
yc(l,p)p’l"0$ (t0k> - x(l,approm) (tCk)

2.2.2 Formulation of the Impact Map

When the swing foot impacts the surface of the ground, an update of the angular velocities

qg), qéi) should occur to prevent the biped from falling through the floor. This update can be

formulated as a mapping between the velocities just before and just after the collision with the

ground on the form
(Z,+) (2'.77)
q » q
Ll =A@y |

g5 g5

(2.18)

where —, + denote the time instant right before and right after impact,respectively, so that
specific time interval is consided extremely small. An important property of this impact map-
ping is the assumption that the configuration of the biped, the generalized coordinates qii), qgi),
remains unchanged during ground impact (which occurs in the abovementioned time interval).
This is due to the fact that the impact forces F' the biped experiences during impact are im-
pulsive in nature. There are multiple ways of calculating the velocity updates of the biped.

Presented below is a method that exploits properties of the impact to derive an impact map

for the collision on the form (2.18).
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2.2.3 Conservation of the angular momentum

Since the impact forces F' are the only external forces affecting the biped, the angular momen-
tum about the impacting foot is conserved before and after the collision for the system. The

angular momentum L of a mass can be stated as

L:rxmv%—[qg%) (2.19)

where r is the position of the mass relative to a given reference point, m is the mass, v is the
velocity of the mass, I is the moment of inertia around the particular center of mass and qgg) M
is the angular velocity of the particular leg where the center of mass is located. Given that the
biped is a system of masses, the angular momentum of the robot about the impacting foot is
given by:

ngped = ZT(O) X miv; + Iqu’H + nggi’ﬂ = Z r® x m;v; + ]1q1i’_) + ]2q2i’_),i e {1,2, M}

7 %

7 7

(2.20)
where the reference point is the origin oy (see Figure 2.3), and the position vectors 7"50) relative
to this point is given by )

—asin(g;"”)
rgo) = acos(qéi’f))
0
—lsz’n(q;’f))
7“5\2) — lcos(qéi’_)) (2.21)
0
—bsin(q;"”)
7,io) _ 7,](\04) + —bcos(qy’_))
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The translational velocities v;" are independent of the reference point and can be expressed

using the angular velocities ¢* as

0 | [isin(t )] o | [-tsins)
vy = 0 | % |teos(@™ Y[ o= 0 | x| lcos(gs"™)
o 0 0\ 0
0 asin(g\" ™) 0 —bsin(qy"")
it = | 0 | % facostef| e =it | 0 | x|cosien| e
g 0 gliet) 0
0 bsin (i) 0 —asin(gy"”))
vy = vyt | 0 | X |=beos(@" )| v = 0 | x| acos(gd" )
o\ 0 i 0

Substituting (2.21) and (2.22) into (2.20) and computing the crossproducts, yields one equation
for the two unknown velocities qgi’ﬂ, qéi’ﬂ. This means that another equation is needed to solve

the system.

The only forces that the pre-impact swing leg experiences during the collision is the constraint
force acting on it from the hip joint (we assume that the torques applied to the biped during the
impact are zero). This means that the angular momentum of this leg about the hip is conserved

through the impact, yielding another equation for the updated velocities on the form:

L%Eng = 5" myvg + Lgl " = 18 x mavy + Ll
—bsin(gl" ™)
(M) ] (2.23)
= | ~beos(qs")

0

where the reference point is the origin 0y, and the velocities v is given in (2.22). Equations
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(2.20) and (2.23) combined results in the linear system:
0
L(Bz?ped

70

Swing

—= Q+q(27+) — Q_q'(iv_)

L(BP'L?ped ps — prciz + Iy —preia +ps+ 12| |G (iF) pociz + 11 —pi + 1o le(i’_)

Lg\iz”g ps+ 1L Y Gt —po + Iy 0 G2t
_ (2.24)

where ¢ = cos(qii’_)—qéi’_)) and the parameters pg = m 124+ MI1?+mob?, p; = mibl, pg = m,b?,

pg = maab, pig = mela + MI1? + mqla, p11 = moab.

eDiscretization of the Impact Phase for both Methods (Legl = Stance, Leg2 =

Swing)

Based on the extensive analysis of the impact phase above, we will now proceed with the
discretization of the impact phase for both methods, for the case where Legl is the stance leg
and Leg2 is the swing leg. Let £ = 1,..., N the time steps of a walking step. In addition,
let ¢ = 1,...H the number and the order of the total walking steps. So, when we refer to a
generalized angle qéiﬂ)’k), where x = 1,2, k=1,...,N and i = 1, ..., H we will actually mean the
angle ¢, of the k — th time step of the i — th walking step. Each walking step has of course its

own swing and impact phase.

We now define that the time instant before the impact of the swing leg at the ground (pre-
impact phase) is the time step N of a walking step, and the time instant after the impact of
the swing leg at the ground (post-impact phase) that also completes the current walking step

is the time step 1 of the next walking step.

But at the end of a walking step the swing leg becomes the new stance leg and vice versa,
for the next walking step to take place (in other words, both legs switch roles at the end of a

walking step).

Hence:

o 1) = giin Y,
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(4,4) (i+1)

= C](2,1) 5

o) = C](l',N)(i)v

Finally, (2.24) becomes:

D8 — prCi2 + I —pr7Ci2 + pPe + I, Q(i,l)(i+1)

ps + 1h —PprCi2 g Y
(2.25)

pocie + L —pu+ L g0

—po + 11 0 g

where ¢y = Cos(qg)N) — qE;)N)) and the parameters pg = mil? + MI? + mob?, p; = mybl,

ps = m1b?, pg = myab, p1g = mala + MI1? + myla, p11 = meab.

Solving the system for ¢(>*) by inverting the matrix Q, gives and impact map on the form

(2.18)

¢t =19 9 g™ (2.26)

For the Direct Collocation Method, based on subchapter 8.3.4, we proceed with the formulation

(@)
q(l,appro:p) <t) (%)

below. Let qéﬁ.?pm(t) = , where g (1), q(i) )(t) are the cubic approx-

0 1,approx) (2,approzx

q(?,approz) <t>

imations of the generalized coordinates qy), qéi), in the specified discretized time interval of
the i — th walking step (relations 8.74-8.78). Thus, the Impact Phase for the case Leg 1 is the

Stance Leg and Leg 2 is the Swing Leg are:

ps — prcio + 11 —prcia +pe + Lo Q(1,a;;pma:)(i+l)(t1)

D8 + Il —P7C12 q 2,a. roT) (i+1) (tl)
(o (2.27)

P1oC12 + [1 —p11 + 12 q(l,a;;proz) @ (tN)

—p9 + Il 0 Q(Z,az;proa:) @ (tN>

i)

(
where cjy = Cos(q(l,approz)

(tn) — q((;)appmx) (ty)) and the parameters pg = myl? + MI* + mob?,



28 Chapter 2. First Phase of the Gait Generation Module

pr = mybl, pg = mib%, py = myab, prg = mala + MI* + myla, p1; = moab.
Solving the system for qap;,mm(i’*) by inverting the matrix Q. gives and impact map on the
form (2.18)

Qapj;ﬂ‘ox(i-i_l) = [Q_T_l . Q—]Qap]'orox(i) (228)

2.2.4 Definition of Impact Surface

The abovementioned impact map calculated the change in angular velocities that occur when
the biped robot impacts with the ground. In order for this update to be correctly applied when
the swing foot strikes the ground(at the time step N during the i — th walking step) , the
configurations of the robot that results in an impact must be determined. These configurations
correspond to the hypersurface S known as the impact surface or switching surface. A configu-
ration of the biped that leads to impact(at the time step N) with the ground during the i — th
walking step (it may be a downward or upward slope, a general rough terrain or just simply a

flat ground) must satisfy the relation:

Figure 2.3: Quantities used for the definition of the Impact Surface of the robot.

H (g, nyr 00wy 02) = ha(a) ) + ho(0:) = halg(y) ) = 0 (2.29)
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where
hl(@[ﬁ{]\[)) = lCOS(qgll) N))
) = Tl -
he(0) = Ltan(6;)
L = lsin(qél)N )+ lsin(qéz)N))

are found by trigonometry. Substituting these expressions and simplifying using trigonometric

identities leads to the following derivation

H(qg)’N), qEQN), 0;)) = lcos(q((?N)) + [l sin(qg),N)) + lsin(qg)N )] ij)z((zzi — lcos(qgm) =0

H (g iy ) = cos(a(in)cos(6:) + sin(al ) )sin(6:) — cos(gly) ) Jeos(0:)+
sin(qé;%N))sin(Hi) =0

H(qg)J\,)7 qEQN), 0;) = cos(—q((i{N))cas(Gi) - sin(—q((?,N))sin(Gi) - cos(q((QN))cos(Qi)%—
sm(qg),N))sm(@i) =0

H(qg)N), qg)’N), 0;) = Jcos(— qgl)N))cos(Q ) — sin(—q((?N))sm(Qi)] [COS(q((é)N))COS(Hi)—

sin(agy y)sin(6;)] = 0
oD o 0y = cosl—a? 10 — cos(a® -+ 0) —
(q(l,N)v 9(2,N)> i) cos( da,n) T i) COS(CI(ZN) + 0;)

(2.31)
Furthermore, the configuration of the biped remains unchanged during ground impact, in the
time interval between the Nth time step of the ith walking step and the first time step of the
i+ 1th walking step, [t%), tg”l)]. Thus, the switching surface S is defined as all configurations ¢
of the biped that satisfies the above relations and conditions and can be stated in set notation

as:

— f,® (@) (i+1) (i+1) . (4) (4) — (@) (@) _
S = {Q(LN)a di2,ny 91,1) 0 92,1 0 eR: H(Q(LN)a di2,Ny 0;) = COS(_Q(1 N +9i)_COS(Q(2,N)+9i) =0

7+1 7+1 7+1 1+1
H(qiy ' o) 0:) = cos(—q(i’) +0:) — cos(qlyy) +6;) = 0} (2.32)

For the Direct Collocation Method, based on subchapter 8.3.4, we proceed with the formulation

(@)
q approx t ( 1 1
(1,app )( ) , where ¢!¥ (1), qEQ)approx) (t) are the cubic approxi-

bGIOW Let Q((l?proa; (t) - (l) (1 approx
q(2,approm) (t)

mations of the generalized coordinates qg ), qé ), in the specified discretized time interval of the
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i—th walking step (relations 8.74-8.78). Thus, with a similar prrof as above (having applied the
Direct Colloction Conditions), the switching surface S is defined as all configurations ggppros of
the biped that satisfies the above relation and can be stated in set notation as:
_ 1,® (i) (i+1) (i+1) ) (i) (i) _
S = {q(Lapp’l’OCt) (tN)’ q(27app7”0$) (tN)’ q(l,approx) <t1)’ q(2,app7"ox) (tl)ez eR: H<q(1,approx) (tN)7 q(27approx) (tN>’ 01) -
i i i+1 i+1
cos(—qgl),appmx) (tn) +6;) — cos(qEQ%N)(tN) +6;) =0, H(q((lﬂp)pmx) (t1), q((27ap)pmx)(t1), ;) =

cos(—¢" (1) 4+ 6;) — cos(¢5T () +6;) =0} (2.33)

(1,approx) (2,approx)

2.3 Swing Phase of the 2-DOF Biped Robot using Dis-

crete Mechanics (Legl=Stance, Leg2=Swing)

We now develop the discretized Swing Phase of our biped robot via the use of the Discrete
Mechanics Theory. We define some important notations. Let A be the sampling time for the
1th walking step, r a division ratio quantity in discrete mechanics, £ = 1,../N the number of time
steps, H the total number of walking steps, ¢ = 1,2, ..., H the walking step index, qg)’k), q((;‘)’k)
the angles of Leg 1 and Leg 2 at the k-th time step during the ¢ — th walking step respectively
and T((f?k), T((é?k) the discrete control inputs (torques) at the k — th time step during the i — th

walking step for Leg 1 and Leg 2 respectively.

We now derive the discretized Swing Phase and Impact Phase for the 2-DOF biped robot where

Leg 1 is the stance leg and Leg 2 is the swing leg. We firstly calculate the Discrete Lagrangian
i i+1) (i i+l
Lf(qgl),k),qgl’k)),q((;k),q((zyk))) from (8.44), (2.7) as:

(i) (i)
k1) — 9k o

h(®)

dr (@) () G @) 1 2 5 2
LT’(Q(lJ{;)? q(1,k+1) 9(2,k) q(Q’]C+1)) = 5(11 +muya® 4+ mpl® + MI7)(
(i) (i)
1 oy A2 k1) ~ 42k
(i) (i) 4) (i)
(q(l,kﬂ) D) )(q<2,k+1) - q(z,m)
(X0 [A0)

)? — mablcos((1 — a)q((?,k) + aq((;),k—&-l) - (1= a)q((;),k) - aqé;),kﬂ))

— (mya + meg + Ml)gcos((1 — a)qéé{k) + aq((gkﬂ))—l—

magbcos((1 — a)qEQk) + aq((;)vkﬂ)) (2.34)
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Due to the fact that the left and right discrete forces (8.46) satisfy [ (qx, qkr1, 7)) = i (Qks Qer1, k)
for r = %, we set a type of control input (the torques for Leg 1 and 2) that consists only of the

left discrete external force f; as:

TIEI) = fg;(qk7Qk+17Tk)vk = 17"'7N (235)
Substituting (2.34) into the discrete Euler-Lagrange Equations (8.49) while also deriving the
boundary conditions (8.58, 8.60), and using the discrete control inputs (2.35), we develop the
discretized Swing Phase of the 2-DOF' biped:

dg, (@) (@) (@) (%) dg,,(@) (4) () (@) (@)
Do L (a1 -1y 41wy D1y D2ge) TPILNG gy €07 g1y Doy Do)~ Ty = 0 (B =1, ..., N)
(2.36)
dg,,(0) (@) (@) (i) dg (@) (@) () (@) (@ _ _
DAL 1) G0y Do -1y Qo) T P3L G100 G 1) Doy Ao s~ Ty = 0 (B =1, ..., N)
(2.37)

The boundary conditions are given from the following equations:

e (9) - () () N0 dy (i) (@) (@) (@) (@ _
DQL (q(l,l)’ Q(l,l)( )7 q(2,1)> Q(2,1)( )) + DlL ( ( 1) Q(l 2)” Q(Q 1) Q(z 2)) 7—(171) =0 (238)

e (9) - () ) N0 ds (i) (@) (@) (@) (@ _
D4L <Q(171)7 Q(l,l)( )7 Q(gyl): q(2,1)( )) + DSL ( ( 1) Q(l 2)" q(2 1) q(2 2)) 7'(271) =0 (239)

cr (1) (@) d (@) (4) (@)

—D,L (q(uv)aq( )( )79(2 Ny 4. N) ")+ DL ( N-1) q(l,N)7q(2,N—1)7q(2,N)> T(IN =0 (2.40)
cr (i) <) @) - dg, (@) (4) (@) (@) (

—D,L (Q( 1, (1, N)( )7 di2,ny Q(Z,N)( )) + D3 L (q(l,N—1)7 91,ny d2,N 1) Q(ng)) TNy = =0 (2'41)

Regarding some specific cases of values for the time step k for which the abovementioned

equations are valid:

S _ (@ _ ) (9 _ 1) _ (@) _ (1) _
e For: =1and k£ = 1, Ui p-1) = o) = 0, Uap-1) = 420 = 0, Tk-1) = T(10) = 0 and
T((;?k_l) ((21)0) = 0 (due to the fact that £k =[1,..., N]),

; _ (@) _ (=1 (9) _ (=1 _(9) _ (-1 (4) (i-1)
e Fori>1land k=1, gy, 1) = 91 n) ok 1) = ANy Te—1) = Ty and Top 1) = To vy

(4) _ (i+1) _
o For k=N, qi 1) = 4, )andq2k+1) U21) -
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The set of equations (2.36, 2.37), can be rewritten to a similar form of the model (2.8):

(4) (2) (4) (4) (4) (4) (2) (4)
O A 2q;, + g, @) D1 — D\ Tkt — Dk (@) gy _ T(1,k)
M(Qk ) ( (h(i))Q ) + C(Qk ) h(i) ) ( h(i) ) + G(Qk 791) - Ba ()
T(2.k)
(2.42)
<~
(4) 9 (4) (4) (4) (4) (4) (4) (4)
@y (D1 2 Tt Gy @ D1 — D\ Tk — @ oy _ | Tk
M(Qk ) ( (h(i))Q ) + C(Qk ’ h(i) ) ( h(i) ) + G(Qk 791) - 0
-
(2,k)
=
. . @) o @
p1+ 1L _pQCOS(Q((l)Vk) - qé;’k)) L (Z%”;i A1)
@ _ 0 rn 230 |
_p2COS(Q(171€) - Q(gk)) p3+ Iy hy2
(4) © () (i
q —q . i i q —q
_ 0 W2<W>Sm<q8m B q((z),m) W> +
qg),ml)*qg),k) (8 () qE;),kH)*qg),k)
( 0] )SWL((](L@ - Q(27k)> 0 A6 )
o (9) (2)
—pasin(q T,
(('()l,k)) _ ((1';14:) (2.43)
Pssin(qop)) Tl2h)

with k = 1,..., N, I}, I, are the moments of inertia of the Legs 1 and 2 about their centers
of mass, respectively, and with the constant parameters p; = MI? + mia® + mol?, ps = molb,

p3 = mab?®, py = (mya + mal + Ml)g, ps = mabg.

Hence, the discretized swing phase of the 2-DOF biped robot is described by the set of equations
(2.36)-(2.41).

Now for the Impact Phase of the discretized biped robot , due to the fact that the impact phase
is considered an instantaneous event, the Discrete Mechanics based model is the same as the

model that was derived in previous subchapters. So the impact phase of the biped robot using
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Discrete Mechanics is:

i+ _ @ 0 @)
ps —prciz + Iy —prciz + pe + Iz q(l’l)h:# pocie + 1 —pii + Ly _q(1,N);<qi()1,N,1)
q(i+1)_q(i) - q(i) _qi
ps + 11 —prCio W —po+ I 0 2,N) h(i()2,N—1)
(2.44)

where ¢ = Cos(qg)N) - qg)N)) and the parameters ps = ml® + MI* + mya®, p; = mybl,

ps = m1b?, pg = myab, p1g = mala + MI1? + myla, py1 = moab.

Solving the system for ¢*) by inverting the matrix Q, gives and impact map on the form

(2.18)

¢t =197 . Qg™ (2.45)

2.4 General Configuration of the Walking Terrain

In this subsection we will define the configuration of the general walking terrain of our biped.
Based on the figures below, the different types of walking terrains for our biped robot will be
the following: flat ground, upward and downward slopes, and surfaces involving upward and

downward stairs.

Let Cy be the initial grounding point from where the biped starts to walk. On each sim-
ulation,the biped shall perform H walking steps on the terrain. We define the grounding
points C; = (L;, H;, D;,0;),i = 1,...H as coordinates with reference to the previous grounding
point, C;_1, where L; is the tangential distance between consecutive reference grounding points
(Ci_1,C;), H; is the step height (in cases of down/up stairs walking), D; is the step length, and
0; is the inclination angle (in cases of downward and upward slopes and stairs). The length D;
of the i — th walking step depends on the type of terrain that the walking step will take place

(see Figure 2.4).

We assume that, of course, L;, D; > 0 (the robot moves forward along the positive x-axis),
H; > 0 in the case of upstairs walking, H; < 0 in the case of downstairs walking, H; = 0 in the

case of flat ground and downward/upward slope walking, and —1.13 rad < 0; < 1.13 rad. If
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Figure 2.4: Walking surfaces for the biped robot.

f; = 0, then the i — th walking step will be done on a flat ground. If §; > 0, then the ¢ — th

walking step will be done on an upward slope or stair. Finally if 6; < 0,7 =1, ..., H, then the

t — th walking step will be done on a downward slope or stair. For upstairs and downstairs

walking, only parameters D; = \/L? + H? and 0; = sin™ ' (%).

The set of points C;, i =1,..., H are, in other words, the reference points for the placement of

the swing leg at the ¢ — th walking step.
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2.5 Derivation of the Gait Generation Problem for the

First Phase

In the current subchapter, we will derive the Gait Generation Problem of the First Phase of
D&CFC. The problem will be mathematically formulated as a finite-dimensional nonlinear con-
strained optimal control problem. The aim of the First Phase is the calculation of a trajectory
for the 2-DOF Biped Robot for the ¢ — th walking step, « = 1,..., H, ignoring any constraint

forces(e.g. normal forces, friction forces).

We will now consider the following problem on the preliminary gait generation of the First
Phase for the 2-DOF Biped Robot:

For the 2-DOF Biped Robot that was developed throughout the Chapter 2,and
ignoring any constraint forces on the stance foot, calculate a trajectory for the
1 — th walking step, i = 1,..., H, that includes the discretized control inputs and
state variables, such that the corresponding swing leg of the 2-DOF Biped lands
at the i — th reference grounding point of a general rough terrain with stable and
natural gazit.

As we have mentioned on Chapter 1, we have implemented two variants of the proposed control
system, thus we will derive the optimal gait generation problem for each one of them. In the
following, we assume that the Leg 2 initially starts the walking process. In other words, during
the odd walking steps, the Leg 1 is the stance leg and the Leg 2 is the swing leg, and during

the even walking steps the Leg 1 is the swing leg and the Leg 2 is the stance leg.

e Gait Generation Problem of the First Phase utilizing Direct Collocation
The mathematical formulation of the Gait Generation problem of the First Phase using Direct
Collocation Method is stated as follows:

For the odd walking steps:

N
minimize: J = 2[1,2,4][(7'((;?;9))2 + (T(Q,k))2]
k=1
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subject to:
e Swing Phase Model in State Space Form (2.17), (1)

e Impact Phase Model (2.27), (2)

) i+1 - 7
.qél),approx) (tN) = q((l:z,p)prox) (tl) = sin 1<_2_l) - 91'7 (3)

D;
g) —0;,(4)

ocos(—qg) (te) + 6;) — cos(q') (tr) +6;) >0,k=2,.., N —1,(5)

,approzx) (2,approzx)

‘ i+1 -
.q((2),app7"ox) (tN) - q((Q,ap)proa:) (t1> = sin 1(

e Impact Surface Conditions (2.33), (6)

(4) (t ()
; ¢ approx k+1) 91 approx (tk’)
osm(—q((l)’appmx) (tesr) + 6;) (1,approx) (1,approx)

h(®)
(4) (i)
. i q(Z,a roz)<tk+1) - q(2,a TOx) (tk)
sm(q((;’appmx)(tk) + ;) =~ @ e >0, k=1,.,.N—1,(7)
®Tin < 7_]51) < Tmaz k= ]-7 X3 N; (8>
0 @ () _
o — § S Q(kaQ(Q,k) S ™, k T by ey N’ (9>
. — (jma:(: < Q(l,k)(l)a Q(Q,k:)(l) < q.ma:m k= 17 D) N7 (10)
D; D, D
e Average linear walking speed V;, &V, = T ST = v & (N — 1)h(z) =7
. D,
eh=_—" _ (11
vy -t

(2)

e with initial conditions: q{; . q(y. a0, g1 ?

5 q(2,1) )

e and conservation of angular momentum necessary conditions.

For the even walking steps, we formulate a similar Gait Generation Problem.

Based on the abovementioned (Direct Collocation-based/Forward Dynamics Based) optimiza-

tion problem:

1. We want to minimize the control effort required to achieve the i — th walking step,
it =1,..., H. We have used the Simpson’s rule for approximating the cost function. The
coefficients [1, 2, 4] refer to the fact that, due to the use of the Simpson’s Rule, all the

function evaluations at points k£ with odd subscripts are multiplied by 4 and all the func-
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tion evaluations at points k& with even subscripts are multiplied by 2, except for the first

and last (in which the coefficient 1 refers to).

2. Constraints (1) and (2) define the Swing Phase (in State Space Form) and Impact
Phase Models of the 2-DOF Biped that were extensively developed throughout Chapter

2.

3. Constraints (3) and (4) refer to the configuration of the two legs of the 2-DOF Biped

during the Impact Phase (i.e. in the time interval [t%), tgiﬂ)]).

4. Constraint (5) refers to the fact that the Swing Leg must be above the Stance Leg and
not touch the ground surface for the duration of the Swing Phase. In other words, during
the Swing Phase, the vertical length of the swing leg is smaller than the one of the stance

leg.

5. Constraint (6) outline the configuration of the biped during the time steps of the Impact
Phase; the configuration of each leg remains the same for the small duration of the impact

of the swing leg with the ground.

6. Constraint (7) implies the height of the Swing Leg that is monotonously being decreased

at each time step of the Swing Phase.
7. Constraints (8) - (10) refer to the physical constraints of the rotational actuators.

8. Constraint (11) refers to the average linear walking speed of the swing leg, if it is
selected to be an active constraint. From the expression of the average linear walking
speed, we can calculate the duration of a time interval for the ith walking step, h(®,

otherwise a predefined value for the time interval is being used.
9. As initial values of the optimization problems are considered the generalized angles and

velocities of the two legs at the first time step of a walking step.

e Gait Generation Problem of the First Phase utilizing Discrete Mechanics

The mathematical formulation of the Gait Generation problem of the First Phase using Discrete
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Mechanics is stated as follows:

For the odd walking steps:

N
minimize: J = Z[l, 2, 4][(7'((3@)2 + (T((;,)k))Q]_
k=1

subject to:
e Swing Phase Model (2.43), (1)
e Boundary Conditions (2.38-2.41), (2)

e Impact Phase Model (2.44), (3)

: : D;
i i+1 - 7
'q((1),N) = qg1,+1)) = sin”( o ) — i, (4)

D;
g) —0;,(5)

ocos(—q((?k) +6;) — cos(q((gk) +6;,)>0,k=2,... N —1,(6)

(7) N () . |
*Gon) = Q1) = ST (

e Impact Surface Conditions (2.32), (7)
(0 ) (i) ()
Yiery — k) . () Yoe+1) ~ Y2k
n0) — s1n(q( ) + 05) X0

®Tin < Tki) < Tmazxs k= 17 "'7N7 (9)

wm@ﬂﬁﬂn+@) V>0, k=1,...,N—1,(8)

m i i
¢ — E S qgl)yk)aq&)’k) S T, k= 17 "'7N7 (10)

* — Qmax < Q(l,k)(l)7Q(2,k)(Z) < Qmaata k= 17 7N<11>

D, D , D,

e Average linear walking speed V; & V; = T ST = A < (N — 1)h(’) =V
. D,

o pd = __ 7 (12

e with initial conditions: g\, q(;,, q1.1)”, g,

e and conservation of angular momentum necessary conditions.

For the even walking steps, we formulate a similar Gait Generation Problem.

In the abovementioned (Discrete Mechanics-Based /Inverse Dynamics-based) optimization prob-

lem, we have to use the Swing Phase Model (not the State Space Form) that was derived based
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on Discrete Mechanics and to take into account the finite difference conditions related to the
first and secomd derivative of the generalized angles of the swing and stance leg. In addition,
we have to utilize the Boundary Conditions related to the initial and terminal values of the
generalized angles and velocities of the two legs. The other constraints remain the same as in

the direct collocation-based optimization problems.



Chapter 3

Second Phase of the Gait Generation

Module

3.1 Introduction and Key Points of the Second Phase

In the current Chapter, we will implement the Second Phase of the Gait Generation Module
for the proposed system. The Second Phase, based on the trajectory that was calculated at the
First Phase, proceeds with the Gait Generation for the Complete, 4-DOF Biped Robot, using

a novel method called Energy Efficient Trajectory Synthesis and Verification.

The walking motion of the complete 4-DOF biped includes three Phases: Swing Phase, Instan-
taneous Push-off Phase and Heel-Strike Phase. The Swing phase begins at the instant just
after the stance foots hit the ground surface at heel-strike and the swing foot is away from
the ground. Two instants before the swing foot makes contact with the ground, the swing
phase ends. Then, the Push-Off Phase is applied instantaneously between the end of the swing
phase and the heel-strike process which sets the stage for the Heel Strike Phase. In the walking
process, the complete biped robot uses three actuators: two rotational joint torques at the hip
for the rotational motion of the two legs and one instantaneous push-off impulse for the stance
feet. As we will see in the equations of motion of the biped in the Second Phase, the control

inputs vector will consist of four elements: the first two are the rotational torques applied to

40
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the legs (11, 72) and the remaining two are the axial components of the instantaneous impulse

applied at the Push-Of Phase (F(poz), F(poy))-

Here, we assume that the collision at heel-strike is a no-bounce process and there is no double
support after heel-strike. The instantaneous push-off just before heel-strike is a strategy to
reduce the collision loss as well as to stabilize the whole biped, which is a classical design for
the energy-optimal walking motion. We assume that there is sufficient friction between the feet

and the ground surface to prevent slippage during the whole walking process.

As we have seen in previous Chapters, the biped robot generally includes two legs that are
hinged at the hip. The leg length is [ and the mass on the leg is located at the point that the
distance to the hip is [;. The complete 4-DOF biped has four degrees of freedom, ¢, q2, ¢3, qa.
¢1, qo represent the angles of the legs with respect to the ground surface normal, and (gs, ¢4)
define the coordinates of the stance foot in the rectangular coordinate system that the forward
and upward directions are positive and the initial position of the stance foot is (0, 0). Therefore,
the walking model can be described by the abovementioned generalized coordinates which

characterize 4 degrees of freedom (DOF’s) of the model.

Our walking model includes in the Second Phase not only the generalized coordinates q1, ¢
that describe the status of the two legs but also the generalized coordinates of the stance foot
q3, (4. There are two advantages:

eDuring the swing phase, the stance foot is the only point that contact with the ground. The
constrained forces of the stance foot that include the normal force and the friction force can
be obtained by constraining the position of the stance foot. Therefore, the friction force, and
whether the stance foot leaves the ground can be checked to meet the walking constraints.
eThe instantaneous processes push-off and heel-strike can be described by the equivalent im-
pulses that contact with the ground. The conventional angular momentum conservation theo-

rem (used in the First Phase) is not needed for solving the heel-strike process.

Regarding to the notation of all the variables (e.g. states, angular coordinates/velocities/accelerations,
control inputs, constrained forces) in the discretized setting, assuming that a walking step con-

sists of N time steps, then when we see the mathematical representation xgzl) 0 for instance, we
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refer to the value of the variable x; for t = N(i—1)h+ (k—1)h sec. Thus, xgzl)k) =z1(t=N(i—
Dh+(k=1)h sec), z) = z(t = N(i—1)h+(k—1)h sec), g,y = q:(t = N(i—1)h+(k—1)h sec),
q((;%k) =qt = N@GE—1h+ (k—1)h sec), u,(f) =u(t = N(i — 1)h + (kK — 1)h sec) etc. The

abovemetioned notation is used throughout the current thesis.

In the current Chapter, we firstly develop the equations of motion for all the walking phases of
the biped, for both the Direct Collocation and Discrete Mechanics Methods. Furthermore, we
derive extensively the Gait Generation Problems of the Second Phase for both methods. Then,
we develop a novel method called ”"Energy Efficient Trajectory Synthesis and Verification”,
which calculates energy-optimal possible trajectory for each walking step, while respecting the
technical and physical constraints of the biped, as well as the qualitative behavior of a proper

walking step.

The key to our novel method is the calculated trajectory of the First Phase. Based on it, using
all the sets of calculated variables from each time step of the calculated trajectory as initial
values for the optimal control problems of the Second Phase, a set of new trajectories are being
calculated for the complete robot. Then, the abovementioned method, for each time step of the
walking step, finds and selects the related set of calculated variables from the newly created
trajectories with the lowest possible Energy Consumption (or Cost of Transport, COT), and
that obey all the constraints of the biped, following the qualitative behavior of a proper walking
step. For the last requirement, the first trajectory that is calculated in the Second Phase (where
we give as initial values for the optimal control problem the set of calculated variables from the

first walking step, as calculated in the First Phase) is used as a ” reference” trajectory.

The results of the proposed Decrease & Conquer architecture, as we will see in Chapter 4, are
outstanding. The utilization of the proposed system, in contrast with conventional one Phase
gait generation approaches and high performance commercial solvers, leads to the synthesis
of the most energy efficient, stable and natural walking gaits for our biped, for virtually any
ground surface: flat ground, downward and upward slopes/stairs, and general terrains involving

downward and upward stairs.

eGait Generation Problem of the Second Phase
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On Subchapter 3.6 we derive the Gait Generation Problem for the First Phase of the Gait
Generation Module. The aim of the Second Phase is to minimize the so called Cost of Transport
(COT) required to achieve a particular walking step, subject to constraints related to:

1. the derived equations of motion for each walking phase,

2. the configuration of the biped duting the impact of the swing leg with the ground,

3. some features of the swing and stance legs that lead to a proper walking behavior,

4. the physical constraints of the used actuators, and

5. additional, optional constraints (e.g. average linear walking speed of the swing leg etc.).

3.2 Swing Phase of the 4-DOF Biped Robot for the
Direct Collocation Method (Legl = Stance, Leg2 =

Swing

As we have seen in Chapter 2, the first step to deriving the Lagrangian of the biped is to define
the homogeneous transfer matrices that describe the orientation and position of each link of the
robot. One natural placement of local coordinate frames is indicated in Figure 3.1, where each
frame is rigidly attached to the appropriate mass. The origins of each of these frames describe

the following important points on the planar biped:

1. 09 = 034 - Global coordinate frame fixed to the ground, that is, the Cartesian Coordinates

of the stance foot.
2. 01 - Coordinate frame fixed to the center of mass for the stance leg(Leg 1).
3. opr - Coordinate frame fixed to the center of mass of the hip joint.

4. 0y - Coordinate frame fixed to the center of mass for the swing leg(Leg 2).
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Figure 3.1: Assignment of origins for the coordinate frames of the robot.

These coordinate frames are used to form homogeneous transformation matrices on the form

. R: pi
Hi=|" b (3.1)
01><3 1

where R’ € R**® is the rotation matrix from frame j to frame ¢ and p} € R® is the distance
between the origins of the respective frames expressed in frame . Finding rotation matrices
is complicated, requiring a parametrization of the total rotation of each frame in suitable
coordinates. This process is greatly simplified by the fact that the planar biped only experiences

motion in a 2-D plane. The transformation matrices can then be found by trigonometry and
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are stated for verification below:

cos(ay’)  —sin(ai”) 0 g5 - asin(q;”)
HY = —sin(q)”)  cos(¢”) 0 qu+ acos(q)”)
0 0 1 0
0 0 0 1 _
(10 0 0
mo_ 010
0010 (3.2)
00 0 1
Hy = A
cos(@) —sinal”") 0 g +isin(q”) + bsin(eS”)
H) = sin(gy’)  cos(ay’) 0 qu+lcos(qt”) — beos(ql”)
0 0 1 0
|0 0 0 1 |

The matrices (3.2) can now be employed to determine the position p© and velocity v of the

center of mass of each mass in xy coordinates in the global frame oy as

03><1
pgo) = [Ix2 Ogx2] - H? . ’Ugo) = %pgo)
1
(0) o || o d
Py = [[2><2 02x2] : HM : yUOpr = EPM (3 3)
1
3x1
péo) = []2><2 02><2] : HQO : ) Uéo) = %péo)
1

where I,y is the identity matrix and p©, v € R2.

In order to form the Lagrangian of the system and compute the Euler-Lagrange equations, the

kinetic and potential energy of the system must be determined. The potential energy is the
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sum of the potential energy at the center of mass for each mass and can be expressed as
P = (mh” + MR + mun)g (3.4)

where g = (sin(60;) + cos(0;))Geonst; With Geonst = 9.81m/s* and 0 defining the slope of the next
walking step to be achieved, is the gravitational acceleration quantity in the horizontal and
vertical axes and h(® = p(O[%] is the height of the respective centers of mass expressed in the
global frame og. The total kinetic energy is the sum of the body’s centers-of-mass translational
kinetic energy and the energy of rotation around the centers of mass (rotational energy), and

can be expressed as be expressed as
1 T T T 1 ()2 (i)y2
K= §(mlvl v1 + Muyvp + movs vg) + 5([1(q1 )+ I(gy")%) (3.5)

Using the expressions (3.4) and (3.5) for the potential and kinetic energy, the Euler-Lagrange

equations of motion can be calculated

4o oL .
0G0 g Flpow

(@)
F(PO )

+ S5 f(d™,d") G € [1,2,3,4] (3.6)

where £ is the Lagrangian of the system derived from (3.4) and (3.5) as
L=K-P

that extends to:

ma (qff) +bq) sin (qé”) — ¢t sin (QY)))
9

) 0) (i) (0 O\ (0 0) "\’
M<aq1 COS(Ch )—qg +bq COS(% )) M<aq1 Sm(q > & + b sm(q1 ))

2 * 2

L(q§),qé”,qé),qi),qY),qé),qé”,qf)) =

+
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W _ oY) (0 ®Y) 0 _ () oY)
(qg —agq; cos (ql )) (q3 + q2 i cos( ) + bq2 cos <q2 >) my (q4 —aq s.in(q1 ))
2 -

2 2 2

—gM (qé(f) + a cos (qy)) + b cos <q§z)>) —gms (qff) — b cos (qgi)) 41 cos (qy)))

—gmi (d” +acos(a?)) + 3 (1@ 7P+ B@&OP) (37)

+

B,(q") is the applied forces selection matrix (it maps the applied linear forces and/or torques to

1000

, 0100 .
the related generalized coordinates). Here, B,(¢") = (thus, B,(¢™) here is not

0000

0000
a full row rank matrix) assuming that, due to the use of the two hip actuators (and not of the

linear actuator), only the torques Tl(i), Téi) to the hip can be controlled. S, fcon( ),¢%) is the

0010
constrained force at stance foot at the ¢ — th walking step, where S,,, = is called

0001

o f@') g, ¢
the constraint force selection matrix, and f,S},L(q@, ¢V = ( ) is the constraint force

N (49,¢)
vector.The topology of the values of the constraint force selection matrix leads to the conclusion
that the constraint forces will be applied to the stance foot (in other words, they will affect the
generalized coordinates qéi), qu) of the stance foot). Note that the stance leg at each walking

step will be either Leg 1 or Leg 2. The constraint force vector consists of the constraint

forces that are applied to the stance foot at the ¢ — th walking step and are the friction force

0
0
£2(g,¢)

£ (9,49)]
and each quantity will be derived later. Note that the linear actuators at the stance feet are

f](ci)(q(i), ™) and the normal force £\ (¢®, D), so ST, f&. (¢, ¢®) equals to

not used in the Swing Phase, but they will be extensively used in the Instantaneous Push Off
Phase.

Using the expressions (8.39) — (8.41) for the elements of the respective matrices, the equations
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of motion for the biped can be formulated as

i
(4) (@) ,(G) 5 6)
. o , , T I (@', ")
M(¢™)g® + C (g™, ¢)q® + G(¢?, 6;) = Ba(q") (j + 55, ’;.)( A (3.8)
F(Po,x) In (q(z)7 q(z))
(@)
_F(PO,y)
= N _ _ _
7'1(2) 0
. L , TQ(i) 0
M(g™)g® + C(q"", ¢)g® + G(¢",6;) = sl B
0 Fi(d?,¢")
0] V@)
where
P2+ I —P13COS(QY)) —p16603<qy)) —plgsm(q?)
(4) (2) . (2)
; —p1scos(qy ) p1a+ Io p15c0s(qy’)  p1ssin(gy’)
M) = : : 39)
—piscos(qy’)  piscos(qy’) P17 0
__pIGSiH(QY)) plSSin<Q§i)) 0 P17 i
291351'71((]9 — qéi))q'z(") +p16(sin(q§i))(jz(") — COS(Q@))QE@
. (@) (ONYFRO) - (4)
N pissin(qy” — ¢y )(@1" — ¢2'")
C(4,4) = O, 1) = o
p168m(Q1Z))q'1(l)
i —pchS(qY))(jﬁ“ |
p13$m(qgi) - C.Iéi))(q'l(i) - 42(i))

]9138@”(Q§2)

—p15sin(q§i))q'2

P15C0S

_ qéi))cjl(i) - p155m(q§i))q'3(i) + p15cos(q§i))

(4)

(45") o

0,
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plGSin(QY))q’l ®
—D15 sin(qéi) )i
0

0

_p16COS<Q§i))QI ®

() + (i)
P15COS(q. q
oG4y =|"" (6271 (3.10)

0

0

—gM (asin(qy”) + bsin(q}")) — agmysin(q”) — glmasin(q;”)
, bgmasin q(i)
G(q",6;) = sinles) (3.11)
0

gmy + gmse + gM

where Iy, I are the moments of inertia of the Legs 1 and 2 about their centers of mass,
respectively, pio = MI2+mia®+mol? pi3s = mabl, pra = mab?, p15 = mab, prg = MI+mia-+mal,

P17 =mq + mo + M.

eIlnitial Discretization of the Swing Phase for the Direct Collocation Method (Legl

= Stance, Leg2 = Swing)

Now we will proceed with the initial discretization (without applying the Direct Collocation
Conditions) of the Swing Phase of the 4-DOF Biped Robot for the case where the Leg 1 is the
stance leg and the Leg 2 is the swing leg. Let £ = 1,..., N the time steps of a walking step. In

addition, let ¢ = 1,...H the number and the order of the total walking steps. So, when we refer

i)

to a generalized angle C]éx k)’

where x = 1,2, k=1,...,N and i = 1, ..., H we will actually mean

the angle ¢, of the k — th time step of the ¢ — th walking step. A discretization of the time
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interval for a walking step

t0:t1<t2<...<tN:tf

is chosen. Without implementing the complete discretization process (it will be later explained

in the current chapter), the Swing Phase becomes:

S
T(1,k)
. ' 7_(21')k
M@+ Cla’ a1 + Gl 00 = Bula!) | Y| 4 S50, k= 1N =2
F(PO x)
(4)
_F(PO,y)
(3.12)
=
(4)
(k) 0
. . T((;)k) 0
J\f(q(’))q’)ﬂLC(q,c ,qk))qSWG(q;ﬁ’),@i): Sl k=1,..,N -2
0 Figrm
(%)
| O] v
(4) (@) (@) - ()
, f((jl\;,k) fj(\?) (QI(gZ)v (jk(i))
P2+ —p13003(q((?,k)) _p16COS(Q((?7k)) —plﬁsm(qg),k))
M(q(l)) —p13003(qg),k)) pia + Io p15cos(q8)7k)) p15sin(q((2k)) b1  N_9
k7= i ; s VT Ly ey -
—p16003(qg),k)) P15008(q((;),k)) P17 0
| pusin(a) posin(all) 0 peo |
(3.13)

©)

plgsin(qg)’k) — q((;)’k))Q(é,k)(i) + p16(8in(q((i{k))Q(é,k)(i) - Cos(qgi),k)))%i,k)
() _ Q(é,k)(i))

(@)

(D (1) :
g 3 pl?"%n(q 1,k -9 2,k )(Q(l,k)
Clafd) = €1 = R

p163in(Q((i),k))Q(1.,k)
(7)

—p16cos(q() )i
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—gM(asz'n(qg)’k)) + bsin(q ) — agmlsin(q(i’k)

Prssin(alyy — 2l (@0

plgsin(q((i{k) - QE;)yk))Q(l.,k) '

p168m(q((?,k))Q(1',k)

—p155m(qg),k))Q(2',k) ‘

(4)

()

B . () - @)
p158m(q(27k))q(27k)

P15€03(q(s 1)) a1

(@)
(4)
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—P16COS(C]8),;€))C](1'J<) @

p15c05(q((;)’,€) )Q(é,k) ®
0

0

() ()

bgms sm(q((;) 0)
0

gmi + gmy + gM

- Q(é,k)

k=1,...

(i))

N -2

) — glmasin(q,

()

1,k)

- ]91581'”((]((;)7,.3))(1(5,@(” + p15005(QE;)7k))Q(4,k) '

)

(@)

(3.14)

k=1,..,N—2

(3.15)

where p1o = MI® + mya® + maol® pr13 = mobl, pra = mob?, p1s = mab, prg = M1+ mia + mol,

P17 = M1 + Mg

+ M.

eState Space Equations of the Swing Phase for the Direct Collocation Method

(Legl = Stance, Leg2 = Swing)

We will now derive the state space equations of the Swing Phase and apply the Direct Collo-

cation Conditions, for the case where Leg 1 is the Stance Leg and Leg 2 is the Swing Leg, for
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the duration of the Swing Phase (k = 1,..., N — 2). The choice of state variables is the vector:

(@ (@)
Taw | _ | %
(4) - (i
Ty C]k( )
@ ] [ )]
Q(; k) Q(l,k)( )
(i) - (1)
(i) @ _ [Yer (0) (i k)
where Ty = = " and Lo gy = G, = -
4(3,k) q(3,k)
(@) N
_q(47k)_ _q(4’k)( )_
The state equations are:
x(i,k)(i) B ﬂ?E?m Ot (i)
ol 1, 00) (0 () r o | (i) oy | "
x(ka)( ) —M 1( (1 k))(c(x(l,k)’ r 2,k)) (2 k) + G( 9 ) + Sconf (con k)) M~ ( (1 k))B (qk )
(@)
R(exy . ,
where . oo (A)’ " . is a 8 x 1 matrix and
—M Nz C (@3 hy T o)) T iagy + G 1y 00) + Scon fion )

(1) (1)
T(1,k) U
(1) (1)
. . T(2,k) (i) U(a k)
(3.13-3.15), and with the applied forces vector (')’ now denoted by u,” = (')’
F(PO,m) U(3k)
(i) (i)
[ Fpoy ] [Yan ]
The output function is:
(@) _ ()
Yo = T

For the Direct Collocation Method, based on subchapter 8.3.4, we proceed with the formulation

(i) -0 (i) (i)
below. Let wapp(t) = (i’) pp , where 2, (t), (54, (t) are the cubic approximations
Lo (t)
Jappr
of the generalized coordinates qY) , qél), qéz), ff) as well as of their first and second derivatives,

in the specified discretized time interval of the i —th walking step (relations 8.74-8.78). In addi-
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1 ,appr) (t)
) t) . : .
: (i) _ (2 appr) ( (i) (i) (i) (i)
tion, let wappr(t) = , where 7} appr)(t), T(Qﬂppr)(t), Ep0 aappry F(PO.y.appr) 8T€
PO z,appr) (t)
(@) (t)
L™ (PO,y.appr)\"/ | , ‘ 4
the approximations of the control inputs (torques and linear forces) 7'1(2), TQ(Z), F ((;D)O ) F ((IZD)O )

in the specified discretized time interval of the ¢ — th walking step (relation 8.73). Thus, the
state space equations of the Swing Phase for the case where Leg 1 is the Stance Leg and Leg 2

is the Swing Leg are (relations 8.79, 8.92):

T (1,appr) @ (ter)

x(l('lppr) ® (tck:)

xEZQ),appr) (tet)

_Mil ('rgzliappr) (tCk)) (O(xg?[{appr) (tCk)7 xgg),appr) (tCk))xEQ{appr) ( Ck) + G( 1 appr) ( Ck) 0 ) + Sg;)nfcgzhapp?" (tCk))

0 .
+ . ul) (ta) (3.16)

i i appr
M (t)) Bald”)

(1,appr)

The output function is:

yc(zip)pr (tCk) = xgzl),appr) (tCk)

We will derive the particular expressions of the constraint forces at stance foot, f((ci()m " based

on each case, at subchapter 3.4.

3.3 Swing Phase of the 4-DOF Biped Robot using Dis-

crete Mechanics (Leg 1 = Stance, Leg 2 = Swing)

We now develop the discretized model of our biped robot via the use of the Discrete Mechanics
Theory. We define some important notations. Let 2(®) be the sampling time for the ith walking
step, r a division ratio quantity in discrete mechanics, kK = 1,..N the number of time steps, H

the total number of walking steps, i = 1,2, ..., H the walking step index, qg)k), q((é)k), q((?k) and
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q((fl) 0 the generalized coordinates at the k-th time step during the i —th walking step respectively
and T((li?k), T((Qk),F((QOM), F((I?Oy,k) the control inputs at the k& — th time step during the ¢ — th

walking step for the Leg 1 and Leg 2.

We now derive the discretized Swing Phase for the 4-DOF biped robot where Leg 1 is the stance
leg and Leg 2 is the swing leg. We firstly calculate the Discrete Lagrangian

Lf(qg),k),q((i)’kﬂ),q((gk),q((;{k+1),qg)yk),q((?’kﬂ),q((zk),q((zkﬂ)) from (8.44), (3.7). Due to the fact
that the left and right discrete forces (7.46) satisfy f; (qx, grr1, Tk, f,gi)) = f7 (qk: Qks1, Th, f,gi))
for r = %, we set a discrete control input (the hip torque, that for now it is considered a
unified, combined entity of ’/'((Sk), T((;?k)) that consists of the left discrete external force f; and

we also set the instantaneous push-off impulse (that for now it is considered a unified, entity

of f((;”l,k)? f((j\),’k)) that consists of the right discrete external force f; as:

Tlgz) = fc;(qk7Qk+17Tk7flgi)>7k = 17 7N —2 (317)
Fl(ai()) = fJ(Qk—l,qk,T,gi),fk) =0,k=1,...N -2 (3.18)

Equation (3.26) is valid because the instantaneous push-off impulse is not applied during the
Swing Phase of the biped. Substituting the discrete Lagrangian into the discrete Euler-Lagrange
Equations (7.49) while also deriving the boundary conditions (8.58, 8.60), and using the discrete
control input (3.17, 3.18), we develop the discretized Swing Phase of the biped:
D 2Ld(qg),k71)’ q((?k), q((;),kfl)’ qg),k)’ qu?,kfl)’ qg),k)’ q((i),kfl)’ qgi),k))jL
DlLd(q((?,k): q((?,kﬂ)v qg),k), qg),m)’ q((:?,k): q((?,k—&-l)’ q&),k)a qak+1)) — T((li?k) =0,(k=1,..., N=-2)
(3.19)

dy, (3 (@) (@) (2) (2) (@) (@) (2)
DyL (Q(kal)v qe1,k)y D2,k-1) A2,6) 4U3,k—-1) 4(3,k) (4,61 q(4,k))+

de (@ (@) @ @) @ @) @ @) (@ _
DsL (q(l,k)> qe1,k+1) D2,k) 42,64+1) 9U3,k) 4(3,k+1) D(a,k) Q(4,k+1)) Tk = 0,(k=1, ..., N—=2)

(3.20)
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dg, (@) (@) (@) (@) (@) (4) (9 (@)
DgL (‘1(1 k—1) 91 k) 42,6-1) D2,k) 4(3,6—1) 43, k)’q(4,k71)’q(4,k))+

g (i) (4) () (%) () (%) () (%) @ _
Ds LN(q(1 1y 401 k1) D2,y D21y Dby sty Dty Uaerry) — =0 (k=1 ..., N=2)

(3.21)

J NOR O 60 (
DsLH( 1) @1y D1y U ny Dis1)s Loy Lr1y» Do)

g (i) (4) (4) (%) (1) (%) () (4) () _
Dr LG gy U1y Dy sty sy Uaity Giaey Qaerry) — Fovwy = 0 (B =1, ..., N =2)

(3.22)

The boundary conditions are given by the following equations:

(@) - (0)

DQLC(Q(LU’ q@,1) @

() - (5 () N
) Q(g 1) Q(S,I)( )a Q(4,1)7 q(4,1)( ))+

R R R OO (0
DiL(q1y5 901'2) 920y 92.2) 93,1y 93,20 Dty Dazy) — Ty = 0 (3:23)

(@) :
) Q(271)7 q(2,1)

(8 @ @ - @) @ - ) N
DyL (g 1y 400" 4y 4607, dny 4607 60y a6 )+

)
)

R R R R R G 0 _
D3 L4t 1), 12y 4oy D22y Dy D)0 Gy Gazy) — Tay = 0 (3:24)

c( () - (@) (@) : (%) - (5 () N
DeL (g0 1y, 400" 4y 4607, 4y 4607 605y a6 )+

¢, @ @ @ @ @ @ @ () @
DsL(qq1,1y 41,2y 420y 42,2) U300 U320 Dty Dazy) = Sigrpy =0 (3:25)

i) (0 - (5 () N
( )7 Q(371)7 q(S,I)( )a Q(4,1)7 Q(4,1)( ))“‘

B @O G O 6 @6 W
DrL(q(1y5 901,2) 420y 92.2) 93,1y 93,20 Dy Dazy) — vy =0 (3:26)

DSLC(qéi)vl)a Q(l,l)(l)a Q((;)J)v Q(Z,l)

The following terminal conditions, despite the fact that they are valid during the Heel Strike
Phase, are given here for simplicity. Some undefined terms in the following equations (e.g.

HSI N fHSy ) will be clarified later in the Chapter 3.5.
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i) (@) RORMO) SN N
()7Q(27N)7Q(2,N)()7Q(3’N)7Q(3,N)() 47N)7Q(4,N)())+

dg, (i) (4) (4) (4) (4) (4) (4) (4) @ _
Dy Lq, nv— 1) 401 vy Gav—1) Qv 4, n—1) Gavy Gian—1) Qany) — Ty = 0 (3:27)

— D2L6<C]g),N), 4N

(@)

c( (1) . (9 - @ @) -
— D, L (Q(LN), 4Ny "5 92, Ny Q(2,N)( ), 4(3,n)» 4(3,N)

d, (@) (@) (4 (@) (@) (@) (@) (@) (@ _
DsL (q(l,Nfl)’q(l,N)’q(2,N71)’q(Q,N)’q(S,Nfl)’q(B,N) q(a,n-1)> U, N)) Ty = 0 (3.28)

cr (@) - @) (@) - @) @) - @) (@) NG
— DL (Q(LN), Q(l,N)( ), d(2,N) Q(2,N)( ), 4(3,N) Q(s,N)( ), q(a,N) Q(4,N)( ))+
dg, (@) (@) (@) (4) (@) (@) (@) (9 (@) _
DsL (q(l,N71)7q(l,N)’q(2,N71)7q(2,N)7q(3,N71)7q(3,N)7q(4,N71)7q(4,N))_ wsen =0 (3.29)

e, (9) - @) ) - () (@) - @) ) N
— DgL (Q(LN), Q(l,N)( ), d(2,N) Q(2,N)( ), 4(3,N) Q(3,N)( ), q(a,N) Q(4,N)( ))+

d (%) (@) (@) (@) (@) (@) (@) (@) (@) _
DrLa) -1y 4y Qon—1)0 Qanys an 1) Qe Qan—1y Qany) — Tisyy =0 (3.30)

The set of equations (3.19-3.22), can be rewritten as:

F o]
T(1.k)
(@) _2(Z)+ (@) @ (@) @ (9) ‘ T(i)
M(qé)) (Qk+1 qy, qy_ )+C’(q,(;), Qri1 — 4 ) (Qk+1 gy, )+G( 0) _ Ba(q;(f)) (?,k) +Sz;n
(h0)? h0) 7 00
(PO,z)
(@)
F(P07y)
=
1T _
(1K) 0
) _ 9 (i)+ (@) @) (@) (@ @) A (1) 0
M(ql(c)) (qk+1 qff qkfl)_i_c(ql(j)’ k41 ' 4y, ) (qk+1 4y, )—i—G(q,(j),ei) _ T(2,k) + '
(h(z))? h(@) h(®) 0 f(z)
(fr.k)
(4)
| O | [fovw.

(3.31)

’L

f (con,k)
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i 0, ;)
e £ dx
where fconk) = ({)’k) = JE)( I:‘) ' ) s k=1,..., N =2,
f(N,k) Iy (g, 7q'k(l))
pi2 +1h —p13008(qg)yk)) _p16COS(Q((i)7k)) —P168in(QEi{k))
M(q,(f)) _ _p13005(qg),k)) Dia + 1o p15008(q8)’k)) p15sin(q((;)7k)) P N9
—pchS(qg),k)) p15005(CI((;)7k)) P17 0
_—plﬁsm(q((?k)) p15sin(q((;{k)) 0 P17 |
(3.32)
[ @) () (S o () Uoken ~9am )y %ken ~%an ]
p138m(q( K — 4, k))(T) + p16(5m(q(1 k))(T) — cos(g 9, k)))(T)
) ORI 9 rn) Lok
Ol 1) = p133m(Q(1 k) Q(Z,k))(( 0] )= ( h@® )
1) = @ @

. i q q
pmsm(q((;)k))(%M)

() (%)
1 q q
—plﬁcOS(Q((l)k)>( (1,k+}1in) (l’k))

(7) (i) (3) (i
; J J q —q q —q
Prasin(gl}yy — qlahy) (L tny  (fe den )

(4) () (4) () (4) ()
i a —q G a —q ; a —q
(. 2) pl&sm(q((1)k) q((Z)k))( “’H;Ri) ) plSSm(q((Q),k))( (3””,131-) G) p15cos(qé2)7k))( (4’“;121') )

() (®)
q q
p1552n(q((;)k))( (27k+]1121') &) )

(4) (2)
q —q
P15C08(qlyy ) (LR )

(i
q —q
(1 k+1) " 4(1,k)
Plﬁsm(qu k)) —hu) )

(%)
(‘1(2 k+1) " 92,k) )
(2)
h k=1,.,N =2

—P15 sin(

(
)
0
0
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_p16005(q((;),k)>( h(®

p15cos(q(

C(:, 4) = Q’k) h(®)

—gM (asin(q

(
(

0
0

i)k)) + bsin(qé?k))) — agmlsin(q(i

bgms sm(q((;) 0)

0

gmi + gmy + gM

(i) (i)
96+ "9k )

. (%) (%)
(2) ) ( 92, k+1) " 4(2,k)

(4)

k)

)

) — glmasin(q,

(4)

7k)

)

(3.33)

k=1, N—2

(3.34)

where I;, I, are the moments of inertia of the Legs 1 and 2 about their centers of mass,

respectively, p1g = MI*+mya®+mal? p13 = mabl, pra = mab?, p15 = mab, p1g = Ml+mia+msl,

P17 = my1 + Mg

+ M.

Hence, the discretized swing phase of the 4-DOF biped robot is described by the set of equations

(3.19-3.26).

3.4 Modeling of Constraint Forces at Stance Foot

3.4.1 Constraint Forces at Stance Foot during the Swing Phase

(Legl = Stance, Leg2 = Swing)

As we have mentioned in the current and previous chapters, the complete biped robot has

four degrees of freedom. The two of them (qi(f) and qf)), refer to the generalized Cartesian

coordinates of the stance foot. The constraint force at the stance foot is developed to hold

the position of the stance foot constant, for the physical constraints of walking to be met; no

slippage between the stance foot and the ground which is constrained by the forward force that

is parallel to the ground, and the stance foot is above the ground surface which is constrained
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by the upward force that is vertical to the ground. The constrained condition at the stance
foot is:

Seon - (47, ¢dD) =0 (3.35)

0010 o
where S.,, = is the constraint force selection matrix and the vectors ¢, are

0001

the 4x1 vectors of the generalized coordinates.

Using the general equations of motion for the swing phase of the complete biped robot:
M(q)q® + C(q?,q®)q® + G(q",0) = Bu(q)u + ST, £0) (¢, 47) (3.36)
and Equation (3.35), we get the following relation:

Seond" = =SeonM (¢")7H(C (", 4)" + G(¢"™,0) = 5L fan (0, 4") = Bu(q®)ul) = 0
(3.37)
Hence, the constraint force at the stance foot at the i — th walking step (depending of course,
fjgf} (q®, ")
IV (@?.d%)

f](ci)(q(i), ¢™) is the friction force and f](\f)(q(i), ¢™) is the normal force, is obtained by the fol-

which leg is the stance leg at each walking step) fc(ﬁ%(q(i),q'(i)) = , where

lowing relation:

f(i) (q(i)> q(i)) = (SconM(q(i))_IST )_1SconM(q(i))_l(C(q(i)a q(i))q(i) + G(q(i)a 9) - Ba(q(i))u(i))

(3.38)
For the case where the Leg 1 is the Stance Leg and the Leg 2 is the Swing Leg, using the related
equations of motion for the Swing Phase, the constraint force at stance foot becomes:
i)y ( (0 @y (40

prssin(qy” )(q”)? — pissin(g ) (qy”)?

F (g™, ¢ = (3.39)

—pr6cos(3”) (@$)2 + prscos (8 (¢87)2 + pirg

By proceeding with the initial discretization and applying the Direct Collocation Conditions
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(as we extensively analyzed in Chapter 2), the relation above becomes:

f(con appr) ( )

P65 gy () (Gt appr) D (Fer))2 = P15 gy (Fet)) (2.00m) P (k)

‘ A (3.40)
_plﬁcos(qg),appr) (tCk)) (q(l,éppr) @ (t )) + p15C0S (Q§2)app,,«) (tck)) (Q(Q,z;pp'r) ® (tck))2 + p179
and using the Discrete Mechanics Approach, it becomes:
plgsm(q() )(M)Q — p153jn( (2) ) M)
i 1k h
f((cin,k) = . o (i) (5) , )( ) (3.41)

(1) )(q(1,k+1)7q<1,k) i) ))(q( k1) q(2k)

_pIGCOS(Q(Lk) 3 )2+ P15005(Q((2 k + p179

3.4.2 Constraint Forces at Stance Foot during the Push-Off Phase

(Legl = Stance, Leg2 = Swing)

Following the abovementioned method for the derivation of the Constraint Forces at the Stance
Foot for the Swing Phase, using the general general equations of motion for the Instantaneous
Push-Off Phase of the complete biped (we will analyze the Push-Off Phase later in the current

Chapter):

M(q(LPO—))q(i,PO—) + C(q(ivPO—), q(i-PO=))q(i-PO=) 4 G(q(z}PO—)7 0) = Bpo(q(ivPO—))u(inO—)jL

ST f(i,PO—) (q(i,PO—)

condJ con

,qro7)) (3.42)

1 000

. 01 00
where PO~ refers to the start of the time interval of the phase, Bpo(q""07)) =

0010

0001
is the applied forces selection matrix of the Push-Off Phase (the reasons for the values of the

matrix will be expleained later in the current chapter, when we we will develop the Push-Off

Phase) and equation (3.35), we get the following equations:
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SCan-(i,PO—) _ —SconM<(](i’PO_))_1(C(q(i’Po_), Cj(i,PO—))q(i,PO—) + G(q(i,PO—), 9)_

ST f(i,PO—) (q(i,PO—)7

conJ con

¢""07) = Bro(¢""OTuOT) =0 (3.43)

fc(é';f?O—) (q(i,PO—)’ q(z’,PO—)) _ (SCOHM(q(i’PO_))_lST

con

G(g“"07),0) = Brolg™O7)u""07) (344

For the case where the Leg 1 is the Stance Leg and the Leg 2 is the Swing Leg, using the

associated equations of motion for the Swing Phase, the constraint force at stance foot becomes:

. i,PO— i, PO— . i,PO— i, PO— i,PO—
fPO7) (qP0o) 6pooyy — | P wsin(a™" ) @) = prasin(as™ )@Y = Fpoly
con ’ i,PO— i,PO— i,PO— i,PO—
—piocos(gy”" ) ("0 7)2 + prscos(aS ") (a5 O + pirg — Fos,

(3.45)
By proceeding with the initial discretization and applying the Direct Collocation Conditions

(as we extensively analyzed in Chapter 2), the relation above becomes:

f ((sz,appr) (tn-1) =
D165} gy (1)) (@01 apr) P (EN-1))? = P155i( g (1)) (@2.00m) O (E-1))P—
F ((QO,x,appr) (tN —1)
_p16COS(Qg?,appT) (tn-1))(@(1,amm) P (Ev-1))? + P15€05(q((;‘),appr) (tn-1))(@2appr) P (En-1))? + P17g—

(@)
F(PO,y,appr) (tN—l )

(3.46)

and using the Discrete Mechanics Approach, it becomes:

(@) qg)k-&-l)_qg?k) 2 (@) q((;)k 1)_‘1(@@ 2 (@)
. i , : ket ,
Pr65in(q( 1)) (F5—7)" = Pissin(qgy ) h )" = Frosn-

() \ Ik % \2 )\ Taksn = 9om \2 (i)
—P16€08(q() 1)) (T5=)" + P15cos(qo ) (—5—)" + P19 — Fpoy noa

(3.47)

)_1Sconjw(q(i,PO—))—1(C<q(i,Po—)7 q-(i,PO—))q-(z‘,PO—)

F(i,PO—)
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3.5 The Impact Phase Redefined: Derivation of the Heel

Strike and Push-Off Phases of Walking

In the case of a stiff-legged robot on a surface, the notion of the impact point of the swing leg
with the walking surface would appear to be physically ambiguous, since, without a knee, and
with equal length legs, the swing leg must scuff along the ground if it remains in the sagittal
plane. McGeer has shown with his ballistic walkers, both theoretically and experimentally, that
one can basically ignore the leg clearance issue for stiff-legged models. He has done this in two
ways: in one realization, he puts additional small motors on the legs that allow him to push the
swing leg just slightly out of the sagittal plane during the swing phase and to pull the leg back
into the sagittal plane whenever he wishes to initiate contact. The second way he has done this
is to put small (essentially massless) flaps on the ends of the legs, and to fold up the flap of the

swing leg during the swing phase, and to unfold it whenever he wants to initiate contact.

Based on the first abovementioned method of McGeer, we will deal with the scuffing of the
swing leg with the use of a linear actuator, for the stance feet. We must not forget that at each
walking step, either Leg 1 or Leg 2 is the swing leg, while the other one plays the role of the
stance leg. In addition, we will extend the utility of the linear actuator by using them at the

Push-Off Phase, which will be derived and analyzed later.

Regarding the configuration of the generalized coordinates qy) , qéi) of the legs at impact, the
Impact Surface conditions that were derived in Chapter 2 must hold. The impact between the
swing leg and the ground is modeled as a contact between two rigid bodies. As we have seen in
Chapter 2, the Impact Phase is used to obtain an expression for the velocity of the generalized

coordinates after the impact of the swing leg with the walking surface in terms of the velocity

and position before the impact.

In this thesis, the motion of the biped robot is analyzed for the case that the impact of the
swing leg with the ground results in no rebound and no slipping of the swing leg, and the stance
leg naturally lifting from the ground without interaction. The contact model requires of course

the full four degrees of freedom of the robot.
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The Impact Phase of the complete biped robot consists of two Subphases: the Heel Strike and
Push-Off Phases. The Heel Strike Phase describes the actual collision of the swing leg with
the walking surface. The Push-Off Phase takes place just before the Heel Strike, in order to
balance the new stance leg after the collision by providing the required energy to the system,
while solving the swing leg scuffing with an impulsive axial force at the old stance foot just

before the ground collision.

3.5.1 The Heel Strike Phase of Walking (Legl = Stance, Leg2 =

Swing)

In Chapter 2, computing the impact map by conservation of angular momentum results in a
compact mapping that only contains information about the updated velocities ¢ (q@l)(’lﬂ), xr =
{1,2}, i=1,---, H) Another quantity of interest is the initial forces that occur at the end of
the swing leg as a result of the impact, since the assumption that the biped does not slide or
trespass the ground just after the collision is dependent on these forces. It might therefore be

of interest to calculate the magnitude and direction of these initial forces to ensure that the

assumption holds.

The Heel Strike Phase is described by the following equations of motion:

7'1(1"7)
, . 4 ) ) 4 ' 72(1‘,—) ‘
M(q" g + C ("), )0 + G(q'" 7, 0) = Brs(¢™) o | Shsfirs  (3.48)
F(PO,x)
(i)
| Flpoy).
@ — — — —
Tl(i’_ 0
7_(7;7, 0
. . . - . . 2
M(q" g + C (g™, q@)gl=) + G, 0) = |
O HSx
o | [
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1 000
4 0100
where Bys(q¢®) = is the applied forces selection matrix for the Heel Strike Phase
0000
0000
0010
(here, as in the Swing Phase, only the hip torques can be controlled), Sys = is
0001
. . e |Jasa | .
the Heel Strike Forces Selection Matrix, fyq = is the vector of the axial components
f(HSy)

of the Heel Strike (Impact) Forces affecting the swing foot during the collision with the ground,
the matrices M, C, G are taken from the relations (3.9 - 3.11) and - denotes the pre-impact
time instant.

The initial discretization of (3.48) leads to the following discretized equations of motion:

T(@N)
. T(i)
M) + O o)l + Gl 0) = Busta) | OV | +Shsfifen  (349)

F(PO,x N)

F(i)

| © (POy,N)

=
6w 0
T(i) 0
M(g)a? + Ca, ¢0)gl + Ga®,0) = | @V +| ,

0 f((;}Sx,N)

0| s ]

where the Nth time step of the ith walking step is the pre-impact time instant (and the 1st
time step of the i+ 1th walking step is the post-impact time instant). The state space equations

(derived from relation (3.49)), with the applied Direct Collocation Conditions are:

T (1,appr) @ (tn)

x(lc'tppr) ® (tN)
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(@)

L (2,appr) (tN)

_M_l(xgll),appT)(tN»(C( Ezl)appr)@N)’IEIQ),appr)<tN))xE12)7appr)<tN)+G( 1appr)( >)+SHS (LSappT)@N))
04><4
o o | 1) (350)
M~ (x(l,appr)<tN))BHS(qk )
and the Equations of Motion for use with Discrete Mechanics Theory are:
[ O
T
(i+1) o (i) | () +D) G G+ () 7
oy A 2y +an- G a4y 0 a4y i 2,N
M(gy))-(+ ; L+O(g), ) () G0, 6) = Bus(al) |
h h h F®
(PO,x,N)
F(Z)
(POy,N) |
+ Shs I;SN (3.51)
~
e -
TN) 0
(i+1) G @) G+1) _ () (i+1) _ (i) @) 0
G~ 2y +4q )& Ay, 4 "4 i TN
M(gy))-(+ )+ C(ay, J (TG ) = | O |
h h h 0 f(z)
(HSz,N)
(1)
L 0 f(HSy»N)

where the first and second derivatives of the generalized coordinates are approximated by the

finite difference relations.

We remind that ¢ = (

(i
Kus)

Cartesian Coordinates g,

(i

(

) @)

7Q4

Q1 ) Q2 ) Q§)7 Q4

(4)

). The basic premises are that:

e The impact takes place over an infinitesimally small period of time,

e The external forces during the impact can be represented by impulses,

) is the set of generalized coordinates and

G
I
represents the external forces acting on the robot at the impact point (at the generalized

i) (@)

e Impulsive forces may result in an instantaneous change in the velocities of the generalized

coordinates, but the positions remain continuous, and
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e The torques supplied by the rotational actuators are not impulsional.

With these assumptions, the abovementioned equations of motion express an instantaneous
impulse equal to the variation in the momentum of the model. In other words, we calculate the
instantaneous angular velocity just after heel strike by an equivalent impulse method which is
an easier and more accurate way for solving the discrete process in the robot dynamic systems
than the angular momentum conservation method.

The intuition behind the impulse method is the following. The swing foot contacts with the
ground with a certain linear velocity. After the since no bouce is assumed, the swing leg switches
to be the stance leg, and the velocity of the new stance foot is zero. Before the heel strike, the
two legs switch their roles. The new stance foot which is the old swing leg with linear velocity
will contact with the ground. And the new swing leg will leave the ground. The collision
between the new stance foot and the ground is equivalent to that an instantaneous impulse
force pushes the leg along the leg axis. The velocity of the new stance foot will instantaneously

decrease from a certain value to zero after the collision.

Mg )¢ = Mg ) = Figy

0

4 , , . 0
M@ )g" 0 = M@ ) = | (3.52)
F(HSx)

(@
Firisy) ]

Proceeding with initial discretization and applying the Direct Collocation Conditions:

0
(i+1) - (i+D) (%) © (@) 0
M(q(x,appr) (t1>>Q(I7aPPT) (tl) - M(q(x7appr) (tN))q(xﬂppT) (tN) - () (353)
F (2
(HSz,appr)
(4)
|~ (HSy,appr) ]
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and with the Discrete Mechanics Approach:

0
D) () 0) @)
it Qe ~ ey @ N T en-y |0
M(q(%l) ) [X0) M(q(x,N)) XG) = (3.54)
F(HS(E)
(@)
F(HSy)

(1)

where FI(})S = té) fz(;)s dt ~ M (f((I}S N+ f(;g)l ) is the result of the integration of the
N

3

contact impulse over the heel strike duration (where we have also approximated the definite
integral with the Simpson’s Rule), - is the pre-impact time instant, + the post-impact time
instant, and in the relation (3.54) we applied the backward difference method for the first
derivatives g1y "™, qun)?, = € (1,...,4) respectively (relations 8.96-8.98). The forward
difference method has the same truncation error with the backward difference method (O(h")).
In addition, the sampling time of the i + 1th walking step Kt may not be known by default
from the start of the walking process or from the previous walking step 7. The use of the
forward difference method leads to the addition of the generalized variables q(j1,... 4)) at the time
step 2 of the ¢ + 1th walking step, which may make the gait generation problem too difficult
to solve for all the variables of the biped. For all the abovementioned reasons, the backward
difference method is used, which solves these issues.

Furthermore, the Nth time step of the ith waking step is the pre-impact time instant, and the
(1)

1st time step of the i + 1 walking step is the post-impact one. Thus, ¢~ = q.n) " refer to

the angular velocities just before the impact and ¢t = q@l)(”l) refer to the angular veloities
just after the impact. The duration of the impact is (). Since the positions of the legs do not

change during the impact, (124 = ¢(1:2=) & q((ﬁ? = qﬁ Ny and q Hl qg)N) :

In order to be able to solve for all the unknowns, the linear system (3.52) must be augmented
with additional equations that proscribe what happens at the two contact ends. It is assumed
that the stance leg detaches from the ground without interaction after the collision, and thus
Fius) need only to consider the external forces at the end of the swing leg. This point (in other

words, the cartesian coordinates of the new stance foot) has the Cartesian Coordinates:
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For the Discrete Mechanics Approach:

(@) (@) (@) (i+1)
v |G + Isin(qgy yy) + 1sin(qg vy) _ | (355)
(@) +1 ( (4) ) I ( (@) ) (i+1)
Qea,n) T 1CO5G (1, Ny) T 1CO5 U2, N) Qia,)
and for the Direct Collocation Method:
i . i . i i+1
| gy () + 155Gy (E)) 15110y (1)) | { €3l (11 556
i i ; i1 '
q((4)appr) (t) + lCOS(q((l)vappr) (tw)) = lcos(qé2)appr)(t ) qg4j;p)pr)<t1)

measured in a global frame with the same orientation as the qg), q4 frame. The external

forces F ((;IS) affecting the end of the swing leg can then be described in terms of the horizontal
ffr (friction force) and vertical fy (normal force) components of the impact force f;,, which
are the constraint forces at the swing leg (the new stance foot) for the first time step of the
next walking step (if the current walking step has index 7, then we notate the next walking step

with index ¢ + 1) :

0 _ |Fltss fiany
) T T p(i+1) T 7,1
Fog=| "7 =B fo = E" | (3.57)
() f( +1)
(HSy) (N,1)
lcos (qg)N)) lcos(q((;)N)) 1
where £ = 92X = " K for the Discrete Mechanics Approach
0 lsin(qgi),m) lsm(qg),zv)) 0 1
lcos(q") t lcos q(i) t 10
and F = ()a—y = (@ o, appT)( w) ( (?’apm)( w) for the Direct Colloca-
Woor O (gl () 15in(q(y o (t1)) O 1

tion Method.

The stance leg is assumed to act as a pivot before impact, and the generalized coordinates
qél) , qfl) are being affected by the Push-off impulse (the Push-Off Phase will be analyzed
extensively at the next subchapter) at the time step N — 1 of the ith walking step, meaning
that at the post-Push-Off time instant N, ¢, N)( 2 244, N) 9 #£ 0. Right after impact, the former
swing leg becomes the new stance leg, and assuming no slipping or rebounding of this new

pivot we have the relation:
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For the Direct Collocation method:

- (i)—q(:v,appr)( Jr1)(t1) = Eq(z:apm)( H)(tl) =0 (3.58)
t aq(ﬂaazazor) (tn)

and for the Discrete Mechanics:

i+1) (i) i+1) ()
dY (9Y Ian) ~Yar) _ plan ~ Y@

dat 94" A0 1)

=0 (3.59)

where in the relation (3.59) we applied the backward difference method for the first derivative

q@l)(”l), x € (1,...,4) (relations 8.96-8.98), for the reasons mentioned above.

For the Direct Collocation Method, the combination of equations (3.53),(3.57),(3.58) results in

a system linear in q(mppr)(”l) (t1), with six equations and six unknowns which can be stated as:

M —ET U, C-me)(iﬂ) (t1) Mq(wvc.tppr)(i) (tn)
) = (3.60)
E 02><2 f(zn—:p appr) O2><1
It is verified that an unique solution of the system always exist, and can be written:
—1
q(x,c;ppr)(ZJrl)(tl) B M —ET Mq(x,épm)(’) (tn) (3.61)
f((:;;;?appr) E 02 X2 02 x1

For the Discrete Mechanics Method, the combination of equations (3.54),(3.57),(3.59) results

in the linear system below:

JTD ) NORNINO
M —ET| |fen dewm MmNy
e = e (3.62)
(i+1) ’
E 02><2 f(im,p) O2>< 1

It is verified that an unique solution of the system always exist, and can be written:

-1
(i+1) _ () (%) (%)
9z,1) YU 9z, N) Yz,
( 1)h<)( V) B M _ET M ( N)h(() N-1) (3 63)
(i+1) ’
f(z-mp) E O2><2 02>< 1
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3.5.2 The Push-Off Phase of Walking (Leg 1 = Stance, Leg 2 =

Swing)

The Push-Off Phase takes place just before the Heel Strike, in order to balance the new stance
leg after the collision by providing the required energy to the system, while solving the swing
leg scuffing with an impulsive axial force at the old stance foot just before the ground collision.
Since we consider walking on a terrain, the impact losses during walking will monotonously
reduce the energy of the walker until it falls over. So, additional energy input is required. We
include this by allowing the stance leg to instantaneously push off just before the impact of the
swing leg. This idea is an approximation of the push-off actions of humans, who can flex their
stance foot just before impact of the swing foot, thus adding mechanical energy to the walking

cycle.

The Push-Off Phase is described by the following equations of motion :

7_1(2',PO—)
7_(i,POf)
i (i,PO— i PO— i PO— i,PO— i 2 i,PO—
M (g0 O+ C (O g PO NGOG0, 0) = Bro(a) | | +SE s
F(PO,I)
(@)
_F(PQy)
(3.64)
=
7_l(i,PO—)
7_(z‘,POf)
M (q707)q O+ C (P07, gFO)qe PO LG O 0) = | St f )
F(PO,z)
(4)
_F(POvy)
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1 000
, 0100
whereBpo (") = is the applied forces selection matrix for the Push-Off Phase(here,
0010
0 001

the two rotational joint torques Tl(i), Tz(i) and the axial components of the intantaneous push-off

impulse F; ((QO,x)’ F ((QO,y) are being used), the axial components of the push-off impulse on x

and y are F}(j)o,z = —sin(¢" PO+))FI(DO and F Oy) = cos(qgi’POJr))F]% respectively, F}(f()) is the

push-off impulse, and the matrices M, C, G are taken from the relations (3.9 - 3.11) and PO-

denotes the pre-push-off time instant. In addition, S f. cion POy 18 the constraint force at the

stance foot at the Push-Off Phase.

Proceeding with the initial discretization of (3.94) gives the following equations of motion:

T

T(1,N-1)
@ 0 @ 0 0) o )

Mgy~ 1)qN 1+O(qN 1 IN- 1>qN 1+G(CIN 1.0) = Bpo , +S§)nf(éon,N—1) (3.65)

(@)
T(1,N-1)
T((zi)N 1)
M(qz(v) 1)‘11(\7 1+C(qN l’q](\ll) 1)‘1N 1 +G(QN 1 0) = 00 +ngfcl()mN 1)
(PO,z)

(i
| Fipoy) |

The state space equations (derived from relation (3.95)), with the applied Direct Collocation

Conditions are:

T(tap) " (tn-1)

T(2ap) " (tn-1)
(2)
xr (tN 1 )
(2,ap)

M@y (O (C @y (En 1), 205 ) (1)) ) (B 1) + Gy o (Ev-1)) + ST f o (Ex1))
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0 .
n o | @®(ty) (3.66)
MYzl (tv-1)) Bro(g?)

(Lap

where the N — 1th time step of the ith walking step is the pre-push-off time instant, the Nth
time step of the ith walking step is the post-push-off time instant, and the Equations of Motion

for use with Discrete Mechanics Theory are:

(i) (i) (i) (i) () (i) ()
’ qN — 2qn_1 t+ an- ) 4N —An-1. AN —dN- i ;
Mgy )(F——05 )+ C 'y, ) (P ) 4G a1, 0) = Bro(g?)
+ Sz;nf((ci())n,N—l) (367)
=
o
T(1,N-1)
(1) (4) (i) (4) (4) (4) (4) (@)
i aN — 20N T an— H AN —An-1. AN — dn— i T2, N—
M<q](\7)—1)< N N21 N 2)4_0(%(\])717 N N 1)( N N 1)+G(q1(\;),1,9) _ | : 1)
h h h F(z)
(PO.x)
(i)
| Fipou)

+ Sg:mf((ci()m,N—l) (368)

where the first and second derivatives of the generalized coordinates are approximated by the

finite difference relations.

The push-off process is considered as that an instantaneous impulse at the stance foot push

the model along the stance leg axis. This amount of the impulse equals to the variation in the

momentum of the model:

For the Direct Collocation Method:

M(QEx),appr)(tN))q(x,appr)( )(tN) - M(Qéx),appr)(tN—l))Q(x,appr)( )(tN—l) - (J((po,appr))TF((p)o,appr)

(3.69)
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and for Discrete Mechanics:

(4) (4) (2) (%)

i q(m,N) - q(x,N—l) i q(x,N—l) - q(x,N—Q) i i
M(qéx),NQ R - M(qu),Nq)) X0) = (JI(J)O)TFI(D)O (3.70)
0
(i 0 . ' ,
where Jp, = . Therefore, the velocity just after the push-off is obtained by

ro . (i,PO+)

—sin(q, )

cos(qgi’POH)

the following relation: For the Direct Collocation Method:

Q(x,(;ppr) ) (tN) = (M(q((;),appr) (tN) ) ) - (M(Qé;),appr) (tN—l ))Q(z,c‘Lppr) ® (tN—l) + (J((;ZO,appr) )TFI(DZ()))
(3.71)
and for Discrete Mechanics:

(4) (@) ©) (4)

i _ i QzN-1) — Qz,N—2 i i
= (Mg ) (M a1 =2 () FRY) (372)

3.5.3 The Cost Function for the Gait Generation Problem of the

Second Phase

The energy cost of transport (COT') quantifies the energy efficiency of transporting an animal
or vehicle from one place to another. As a dimensionless quantity, it allows for the comparison
of dissimilar animals or modes of transportation. It has a wide range of applications, from
comparing human gaits to observing the change in efficiency of trains over time. It is calculated
in one of two ways below:

cor=t - "

mg mguv

(3.73)

where E is the energy input to the system, which has mass m, that is used to move the system
a distance d, and g is standard gravity (9.81m/s?). Alternatively, one can use the power input
to the system P used to move the system at a constant velocity v. The cost of transport is

non-dimensional.
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It is also called specific tractive force or specific resistance, or the energy index. When the energy
comes from metabolic processes (i.e., for animals, humans), it is often called the metabolic cost

of transport. The metabolic cost of transport for human walking is about 0.1.

The Energy Cost of Transport is used as the objective function for finding the gait that min-
imizes the energy cost subject to several constraints. The energy cost of the ith walking step
ED is given by:

O — p® + E®

w rotational actuation linear actuation

(3.74)

(4)

rotational actuation

is the energy cost at all Gait Phases of the ith walking step (Swing Phase,

Push-Off Phase, Heel Strike Phase) due to the applied torques (affecting the generalized coor-

dinates qgi), qg)) from the two rotational actuators at the hip of the biped.

B0

linear actuation

is the energy cost of the Push-Off Phase during the ith walking step, due to the

applied linear force along the stance foot (affecting the generalized coordinates qéi), qff)).

These two energy cost components are described as follows:

4@

EY = [ 1P at 3.75
rotational actuation ) ’ hip| ( : )

1
El(;r)Lear actuation E}E)L)shfoffA» - E]S:L)shfoff,f (376)

where [tgi), tg\i,)] is the time interval of the ith walking step, thus tg\i,) — tgi) is the time duration

of the ith walking step, and P,E;)D = (q'l(i)Tl(i) + QQ(i)Tz(i)) is the mechanical power of the hip joint

torques. EY

push—of f.+ and E;(;Qsh—of . are the mechanical energy due to the applied linear force

of the stance foot just after and before the Push-off Phase, respectively. Since the potential
energy is constant (because the linear force is applied to the stance foot which is in continuous

contact with the ground during the Push-off Phase), (W)

push—off €A1 be expressed by the kinetic

energy difference between the moment just after and just before the Push-Off Phase. The

following relations are valid:
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For the Direct Collocation Method:

Eﬁo)tational actuation 3 2[17 27 4] ‘P((th, k) |: T 2[17 27 4] |(Q(1,app7‘)( )(tk)T((l?appr) (tk)+

N N N
k=1 k=1

Q@) EE) Tl ) (81)]

(3.77)
i 4 . i . i
El(i'r)Lea'r actuation %mstance ang((qm,appr)( )(tN>)2 - (Q(R,CLPPT)( )(thl)Q)
and for Discrete Mechanics:
. (i) N 4 ORE g\ — g .
(i _h 0 | k)~ d0E-1 @)
Erotational actuation — g Z[L 2, 4] ’P(hip7 k)|_ T Z[L 274] |( () 7-(1719)—1_
k=1 k=1 (3.78)
() ()
dew = der-n ) )
B30 (2,k)
0 ) () ()
i 4 QUi Ny~ 9N — QUi N1y~ N
El(h)war actuation %mstance Zi:3(( o h(i() = 1))2 - ( e I;Z(i)< i 2))2)
(2) .
where we have used the Simpson’s rule for approximating the definite integral ft t(N> P,522|dt. The
1

coefficients [1, 2, 4] refer to the fact that, due to the use of the Simpson’s Rule, all the function
evaluations at points k with odd subscripts are multiplied by 4 and all the function evaluations
at points k with even subscripts are multiplied by 2, except for the first and last ( in which the
coefficient 1 refers to).

As we can see, there exist some discontinuities in the abovemetioned equation of the Cost of

Transport (the term |P(i)

(hip k) |), which contains a non-smooth positive-value function. Disconti-

nuities create difficulties for the numerical optimization procedure. To overcome this we use the
square root smoothing technique, which is the approximation |z|~ (V22 + €2)/2 with a small
€.

The COT for the ith walking step is defined as the total energy cost of the walking per distance
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traveled and per unit body weight, leading to the following expression of COT®:

. (2)
(2) — ___ By
COT Miotargeonst Di
(@) ()
COT(’L) — E’rotational act1Lation+Eline0,r actuation (379)

Mtotalgconst D;

+cor®

linear actuation

cor® = cort)

rotational actuation

where My, = M + mq + mo is the total mass of the biped, D; is the step length of the ith

walking step, and geons: is the acceleration of gravity (9.81m/s?).

3.6 Derivation of the Gait Generation Problem for the

Second Phase

In the current subchapter, we will derive the Gait Generation Problem of the Second Phase
of D&CFC. The problem will be mathematically formulated as a finite-dimensional nonlinear
constrained optimal control problem. The aim of the Second Phase is the calculation of the
trajectory for the ¢ — th walking step, + = 1, ..., H of the Complete 4-DOF Biped Robot, as we

have modeled extensively throughout Chapter 3.

We will now consider the following problem on the gait generation of the Second Phase for the
Complete 4-DOF Biped Robot:

For the Complete 4-DOF Biped Robot that was developed throughout the Chapter
3, and taking into account the constraint forces on the stance foot, calculate a
trajectory for the i — th walking step, i = 1, ..., H, that includes the control inputs
and state variables, such that the corresponding swing leg of the 4-DOF Biped
lands at the i —th reference grounding point of a general rough terrain with stable
and natural gazit.

As we have mentioned on Chapter 1 & 2, we have implemented two variants of the proposed
control system, thus we will derive the optimal gait generation problem for each one of them.
In the following, (as we have done in the Gait Generation Problem of the First Phase), we

assume that the Leg 2 initially starts the walking process. In other words, during the odd
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walking steps, the Leg 1 is the stance leg and the Leg 2 is the swing leg, and during the even

walking steps the Leg 1 is the swing leg and the Leg 2 is the stance leg.

e Gait Generation Problem of the Second Phase utilizing Direct Collocation
The mathematical formulation of the Gait Generation problem of the Second Phase using Di-
rect Collocation Method is stated as follows:

For the odd walking steps:

minimize: COT® (3.79)
subject to:
e Swing Phase Model in State Space Form (3.16), (3.40), (1)
e Heel Strike Phase Model Equations (3.50), (3.61),(2)

e Push-Off Phase Model Equations (3.66), (3.71),(3.36)(3)

D;
_2_l) —0;,(4)

i i1 .1, D,
0 ppron (1) = A5 (1) = sin ™ (1) = 65, 5)

i i+1 -
.qgl),appro:p) (tN) - q((l,ap)prom) (tl) = s 1(

(4)

ocos(—q(iappmx) (tr) + 0;) — cos(qéi) (tr) +6;) >0,k =2,.... N —1,(6)

2,approx)

e Impact Surface Conditions (2.33), (7)

(@ (@)

. i q 1,approx <tk+1) —q 1,approx (tk)
.Sln(_q((l),approx) (tk+1> + 62) Cappros) [30) uappror) -
| 40
Szn(q(z) (tk) +92) (2,approzx)

(2,approzx)

(tk-l-l) - q((;),approx) <tk)

>0, k=1,.,N—1,(8)
®Trin < Tk(;Z) < Tmaz) k= 17 e N7 (9)
T, 0 _
o — 5 S Q(Lk)a(J(Zk) S T, k - 17 s N? (10)
. — Qmaz < Q(l,k)(l)7q(2,k)(l) < ijax> k= 17 "'7N7 (11>

o0 < FF(’Z()7 < F((QO,max)’ (12>

Di Dz DZ
e Average linear walking speed V; &V, = T ST = v &< (N — 1)h(2) =7
. D:
spd=—"__ (13
v -

@ @ @ )

e with initial conditions: q(i’l), Uz,1y> 931y Aay» q(l',l)(i), q(é,l)(i), q<371)(i), q@,l)(i)



78 Chapter 3. Second Phase of the Gait Generation Module

Based on the abovementioned (Direct Collocation-based/Forward Dynamics Based) optimiza-

tion problem:

1. We want to minimize the Cost of Transport of the ¢ — th walking step, i =1, ..., H.

2. Constraints (1),(2),(3) define the Swing Phase (in State Space Form), Heel Strike and
Push-off Phase equations of the 4-DOF Biped that were extensively developed throughout
Chapter 3. For the odd walking steps we have to take into account the appropriate
matrices and vectors for the Case 1: Leg 1 = Stance Leg, Leg 2 = Swing Leg. In
addition, for the even walking steps we have to take into account the appropriate matrices

and vectors for the Case 2: Leg 1 = Swing Leg, Leg 2 = Stance Leg.

3. Constraints (4) and (5) refer to the configuration of the two legs of the 4-DOF Biped

during the Heel Strike Phase (i.e. in the time interval [t%), 1)),

4. Constraint (6) refers to the fact that the Swing Leg must be above the Stance Leg and
not touch the ground surface for the duration of the Swing Phase. In other words, during
the Swing Phase, the vertical length of the swing leg is smaller than the one of the stance

leg.

5. Constraint (7) outline the configuration of the biped during the time step of the Heel
Strike Phase; the configuration of each leg remains the same for the small duration of the

impact of the swing leg with the ground.

6. Constraint (8) implies the height of the Swing Leg that is monotonously being decreased

at each time step of the Swing Phase.

7. Constraints (9) - (12) refer to the physical constraints of the rotational and linear

actuators.

8. Constraint (13) refers to the average linear walking speed of the swing leg, if it is
selected to be an active constraint. From the expression of the average linear walking
speed, we can calculate the duration of a time interval for the ith walking step, h(®,

otherwise a predefined value for the time interval is being used.
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9. As initial values of the optimization problems are considered the four generalized co-
ordinates and velocities of the two legs and the stance foot at the first time step of a

walking step.

For the even walking steps, we formulate a similar Gait Generation Problem.

e Gait Generation Problem of the Second Phase utilizing Discrete Mechanics
The mathematical formulation of the Gait Generation problem of the Second Phase using
Discrete Mechanics is stated as follows:

For the odd walking steps:

minimize: COT® (3.79)
subject to:
e Swing Phase Model (3.31), (3.41), (1)
e Boundary Conditions (3.23-3.30), (2)
e Heel Strike Phase Model Equations (3.51), (3.63),(3)
e Push-Off Phase Model Equations (3.68), (3.72), (3.47)(4)
gy = a7 = sin (50— 0, (4)
oy = i) = sin (5)) ~ 01, (5)
ocos(—q((?k) +6;) — cos(q((gk) +6;,)>0,k=2,...N—1,(6)
e Impact Surface Conditions (2.32), (7)
() () () ()

e1k+1) — 91k 0 Yok+1) ~ Y2k

®Trin < T]EZ) < Timaws k= 17 "'7N7 (9)

.sm(—qu{kﬂ) +6;) V>0, k=1,...,N—1,(8)

m i i
¢ — 5 S qgl)yk)aq&)’k) S T, k= 17 "'7N> (10)

. — Qmaw < Q(l,k)(l)yq(lk)@) < Qma:va k= ]-7 7N<11)

o0 S FI(DZ)O S F((]i:’)07maaz)’ (]‘2)
e Average linear walking speed V; <V, = T T, = A & (N —1)p =

7 7

=8

D;

B — 7
e =yl

13)
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@ @

e with initial conditions: 11y Qo) q(;’l), q((fl)yl), q(iyl)(i), q(é,l)(i), q(il)(i), q(zi’l)(i)

In the abovementioned (Discrete Mechanics-Based /Inverse Dynamics-based) optimization prob-
lems, we have to use the equations of the Swing, Heel Strike and Push-Off Phases (not in the
State Space Forms) that were derived based on Discrete Mechanics and to take into account
the finite difference conditions related to the first and secomd derivative of the generalized
coordinates. In addition, we have to utilize the Boundary Conditions related to the initial and
terminal values of the generalized coordinates and velocities. The other constraints remain the

same as in the direct collocation-based optimization problems.

For the even walking steps, we derive a similar Gait Generation Problem.

3.7 Energy Efficient Trajectory Synthesis and Verifica-

tion

In the bibliography of bipedal robot locomotion, it is well known that a gait generation problem
with numerous hard motion constraints is very challenging to be solved, despite the major
advances in trajectory generation and optimization techniques. The calculated trajectories
are in most cases suboptimal, meaning that, although the resulted trajectory satisfies all the
required constraints, the value of the objective function is not the minimal possible. In addition,
the number of the discretization points N plays a crucial role in the optimization process, leading
to a lower value of the objective function as NN increases, thus increasing the computational
effort. In the case of bipedal robot locomotion, we would ideally seek for a method that
achieves a trajectory with the lowest value of the cost function possible, while it satisfies all
the optimization constraints and with the lowest achievable discretization points which will
decrease the microcontroller’s computational effort in the case of implementation in real time.
Note that bipedal robots are autonomous systems with limited power resources, due to the use

of onboard baterries for functioning.
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In the current section we will develop one of the most important components of the proposed
system. We call it Energy Efficient Trajectory Synthesizer and Verificator. The aim of it
is to produce what is being called: a trajectory that satisfies all the physical and technical
constraints of the walking gait with the lowest energy consumption possible, approaching in
most cases the energy efficiency of human walking, which is considered the most energy efficient
method of locomotion. In other words, the term ”energy efficient” in our thesis implies that
we seek for trajectories that achieve the smallest possible value of the Cost of Transport, COT
for the ¢th walking step, while respecting the physical and technical constraints of a proper
walking gait. Thus, we are developing an additional novel method to achieve trajectories with
the least possible energy consumption, instead of just using the trajectories calculated by the

optimization algorithms.

The key for our novel method is the calculated trajectory of the ith walking step of the First
Phase. As we have mentioned and developed extensively in Chapter 3, the First Phase calculates
a trajectory for the 2-DOF Biped Robot (the Biped with only two DOF’s and without any
constraint forces taken into account). In the Second Phase, the values (¢, ¢®) from the time
steps k = 1,..., N — 1 of the ith walking step (in other words, the values of the generalized
coordinates q,(:) and generalized velocities q'k(i)) that were derived from the solution of the Gait
Generation Problem at the First Phase will be used as initial values for the solution (starting
from the related kth time step) of the Gait Generation Problem at the Second Phase. As
we have mentioned in previous chapters, a gait trajectory consists of N time steps, so this
method will calculate one complete trajectory (where we give as initial conditions the values
(¢™,¢®) that describe the first time step (k = 1)) and N-2 sectional trajectories (where for the

calculation of each sub-trajectory we give as initial conditions the values (¢, ¢V) that describe

the related time step (1 < k < N — 1)), which form N-1 trajectories.

After the calculation of these N-1 trajectories, we are proceeding with the synthesis and veri-
fication of the final trajectory that will be followed by the complete 4-DOF biped robot. For
each time step k of the ith walking step, we select the entire set of values from one of the
resulted trajectories which has the lowest Point Cost of Transport (PCOT®). In Chapter 3.5

we have extensively derived the relation of the Cost of Transport for the ith walking step. The
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Point Cost of Transport for time step k of the ith walking step is defined as:

For Direct Collocation:

/

|4tappm ™ (t) ((1)app,~)(tk) + q@apr) " (tr) ((2)appr (tr)], for k=1,..,N —1,

() (4)

(i) _ . L
PCOTk o | (Q(l,appr)( )( ) (1 appr) (tN) + Q(2,appr)( )(tN)T(Z,appr) (tN)) |+

4 . [ . %
| 37stance > ns (@) (E8))? = (nippr)V (tv1)?), for k=N

For Discrete Mechanics:

= |t Oy Shastion 0 )] for k=1, N -1

- 30) T(1,k) 0] T2 = ;
(i) o (4) () (@) _ (@) B i

PCOT, = |((M>}L(#T((1>N) + W#T(B)N)) -+

(4) (4) (4)

g\ ()
\%mstance Z?:3<<q<z’]\,)h(#)2 - (%) ) fOT' k=N

Due to the fact that the generalized Coordinates qéi), qy), are undefined at the First Phase (at the
(SN

start of the whole walking process we initialize them as follows: (q(3 1) 4 1)) = (0,0), (q(é,l)(l), g

(0,0)) , the related values of qg), qff) from the first complete trajectory, as calculated at the

Second Phase of each walking step, will be used, where needed.

While the abovementioned trajectory synthesis method is being processed, a process called
trajectory verification is being executed. Trajectory verification ensures that the final, energy
optimal trajectory of the Second Phase has the qualitative behavior of a proper walking gait.
Qualitative behavior refers to the typical value relation of the generalized coordinates (q§ ), qé ))
and velocities (¢, @) gy (i)) during the N time steps, between the current and the previous time
step of the ith walking step. As a "reference trajectory” in terms of that proper walking gait,

the very first complete trajectory of the Second Phase is being used, where we give as initial

conditions the set of values (¢?,§™) of the first time step from the First Phase.

Trajectory Verification Method starts from the second time step of the abovementioned tra-
jectory synthesis. After the selection of a set of values from a specific complete or sectional

trajectory for the time step k of the ith walking step, trajectory verification method, based on
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the qualitative properties of the reference trajectory, checks the typical value relation of the
generalized coordinates qgi), qéi) and angular velocities ¢;¥, g between the current and the
previous time step of the ¢th walking step. If the qualitative behavior is violated, then a set of
values from another trajectory with the next highest Point Cost of Transport for the same time
step is selected. If for a current time step all sets of values from all the available trajectories
are violating the qualitative behavior of the reference trajectory (in other words, if they are
violating the qualitave behavior of a proper walking gait), then trajectory synthesis method
steps back to the previous time step and selects a set of values from a different trajectory
with the next highest Point Cost of Transport than previously selected. Then we step ahead
to the next time step where we had the violations, and we let trajectory synthesizer to select

an appropriate set of values from a specific trajectory and the trajectory verifier to check the

eligibility of the selected variables.

Once the abovementioned procedure has been completed and a candidate energy optimal tra-
jectory has been formed, we calculate its COT as COT® = %. Then, we turn all
the sectional trajectories to complete ones. Thus is done by adding the set of values from the
missing time steps from the previous trajectories. These newly created complete trajectories do
not need to be verifed for correctness, due to the fact that the majority of the newly added set
of values for the missing time steps (¢, ¢(")), are actually taken from the calculated trajectory
of the First Phase, thus there are proper trajectories indeed. Then we calculate their Cost
of Transport and compare our candidate energy optimal trajectory with all the N-1 complete

trajectories in terms of their value of the Cost of Transport. The trajectory with the lowest

possible Cost of Transport is selected as the final energy optimal trajectory.

Once the initial values for the first time step of the next walking step are specified, (they can
be chosen randomly from any trajectory), the stage is set for the First And Second Phases of
the Gait Generation Module for the next walking step, till all the predefined walking steps are

done. Then we proceed to the Trajectory Tracking Control Module.



Chapter 4

Trajectory Tracking Control Module

4.1 Introduction

The main complexity in trajectory tracking for bipedal robot locomotion is the degree of actu-
ation of the biped during the different gait phases. In the underactuated gait phases, the biped
regroups fewer control signals than configuration variables (in contract with the fully actuated
phases), so different control strategies should be implemented based on the degree of actuation
of a specific phase. Moreover, many of the existing controllers in literature require the complete
state measurements, that is position and velocity, is available for feedback. Unfortunately, in
practice this assumption can only partially be fulfilled, because the sensors for velocity mea-
surements are often contaminated with a considerable amount of noise. In addition, when
disturbances exist, this controller can only drive the system output to a neighborhood of the
desired trajectory. A solution of this problem is the design of nonlinear observers to estimate

the missing velocity signal and the disturbances for effective trajectory tracking control.

This chapter deals with the design of a control strategy to effectively track the desired tra-
jectory that was obtained in the Second Phase and must be followed by the biped, under the
assumption of missing velocity signals and disturbances (e.g. Coulomb and viscous actuator
friction).This control strategy combines a nonlinear velocity observer for the estimation of the

unmeasured velocity signals of the robot, a nonlinear disturbance observer for the estimation

84
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of disturbances, and a computed torque controller or partial feedback linearization controller,
based on the nature of actuation of the Gait Phase (e.g. the Gait Phase is either a fully actuated

or underactuated phase). Thereafter, these observers are integrated with the controller.

Regarding to the notation of all the parameters (e.g. states, angular coordinates/velocities/accelerations,
control inputs, constrained forces) in the discretized setting, assuming that a walking step con-
(1)

sists of N time steps, then when we see the mathematical representation Tt g for instance, we

refer to the value of the variable x; for t = N(i—1)h+ (k—1)h sec. Thus, a:gzl)

Dh+(k—1)h sec), z) = z(t = N(i—1)h+(k—1)h sec), ¢,y = q(t = N(i—1)h+(k—1)h sec),
q((Qk) = @t = N(i — 1)h+ (k — 1)h sec), u,(f) =u(t = N(i—1)h+ (k— 1)h sec) etc. The

abovemetioned notation is used throughout the current thesis.

In the current chapter, we will follow a specific control design procedure for the biped robot:

e Design of a nonlinear controller for the biped robot to achieve stability and performance spec-
ification for tracking with availability of the velocity signals and with absence of disturbances.
e Integration of a velocity and disturbance observer, by replacing the velocity in the control
law with its estimation from the velocity observer and the disturbance (which we add in the
equations of motion for all gait phases) with its estimation yielded by the disturbance observer

respectively.

4.1.1 Control of Fully Actuated and Underactuated Systems

According to Newton, the dynamics of mechanical systems are second order (F' = ma). Their
state is given by a vector of positions, ¢, and a vector of velocities, ¢, and (possibly) time. The

general form for a second-order controllable dynamical system is:

q.: f(Q7q7u7t)7

where u is the control vector. As we will see, the forward dynamics for many of the robots that

we care about turn out to be affine in commanded torque, so let’s consider a slightly constrained
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form:

Definition (Fully-Actuated System). A control system described by equation (4.1) is fully-
actuated in configuration (g, q,t) if it is able to command an instantaneous acceleration in an
arbitrary direction in g:

rank[f2(q, 4, t)] = dim|q] (4.2)

Definition (Underactuated System). A control system described by equation (4.1) is fully-
actuated in configuration (q, ¢, t) if it is not able to command an instantaneous acceleration in

an arbitrary direction in q:

rank(f2(q,q,t)] < dim|q] (4.3)

Notice that whether or not a control system is underactuated may depend on the state of the

system, although for most systems underactuation is a global property of the system.

In the case of our 4-DOF biped robot, based on the state space representations of the Gait
Phases that were derived in previous Chapters, and the abovementioned definitions of fully-
actuation and underactuation, the Swing and Heel Strike Phases are considered underactuated

phases and the Push-Off Phase is considered fully actuated phase.

Fully actuated systems are easier to control than underactuated systems. The key observation is
that, for fully-actuated systems with known dynamics (e.g. if f; and f; are known), it is possible
to use feedback to change a nonlinear control problem into a linear control problem. The field
of linear control theory is incredibly advanced, and there are many well-known solutions for
controlling linear systems.

For fully actuated systems, we are going to to use feedback linearization. When f5 is full row

rank, it is invertible. Consider the nonlinear feedback law:

u=m(q,q,t) = f3 (¢4, t)[v — fi(q,q,1)],

where v is an additional control input. Applying this feedback controller to equation (4.1)
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results in the linear, decoupled, second-order system:

In other words, if f; and f5 are known and f5 is invertible, then the system is feedback equivalent
to ¢ = v. In the next subchapter we will develop a special case of feedback linearization, called

computed torque control, which will be applied for the fully actuated phases (Push-Off Phase).

Underactuated systems are not feedback linearizable. An interesting property that holds for
the entire class of underactuated mechanical systems is the so-called collocated partial feed-
back linearization. Partial feedback linearization can lead to one of the two possible control
approaches for an underactuated system. Collocated linearization refers to a control that lin-
earizes the equations associated with the actuated degrees of freedom and it will be extensively
developed and used in the current thesis. Noncollocated linearization refers to linearizing the
passive (non-actuated) degrees of freedom and is possible under a special assumption on the

inertia matrix of the robot. It will not be used in the current thesis.

4.1.2 Introduction to Computed Torque Control

In this section, we consider the trajectory tracking control problem for biped robots: given a
desired trajectory, how should the joint torques be chosen so that the biped follows that trajec-
tory. We would like to choose a control strategy which is robust with respect to initial condition
errors, sensor noise, and modeling errors. We ignore the problems of actuator dynamics, and

assume that we can command arbitrary torques which are exerted at the joints (legs).

We are given a description of the dynamics of a general biped robot in the form of the equation

M(q)i+C(q,4)q +G(q) =, (4.4)

where g € R" is the set of configuration variables for the robot and 7 € R™ denotes the torques

applied at the joints. We are also given a joint trajectory g; which we wish to track. For
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simplicity, we assume that ¢, is specified for all time and that it is at least twice differentiable.
If we have a perfect model of the robot and ¢(0) = ¢4(0),¢(0) = G4(0) , then we may solve our

problem by choosing

T = M(qa)da + C(q4, 4a)qa + G(qa)-

Since both ¢ and ¢4 satisfy the same differential equation and have the same initial conditions,
it follows from the uniqueness of the solutions of differential equations that ¢(t) = g4(t) for all
t > 0. This an example of an open-loop control law: the current state of the robot is not used

in choosing the control inputs.

Unfortunately, this strategy is not very robust. If ¢(0) # ¢q4(0) , then the open-loop control
law will never correct for this error. This is clearly undesirable, since we almost never know
the current position of a robot ezactly. Furthermore, we have no guarantee that if our starting
configuration is near the desired initial configuration that the trajectory of the robot will stay
near the desired trajectory for all time. For this reason, we introduce feedback into our control
law. This feedback must be chosen such that the actual robot trajectory converges to the
desired trajectory. In particular, if our trajectory is a single setpoint, the closed-loop system
should be asymptotically stable about the desired setpoint. There are several approaches for
designing stable robot control laws. Using the structural properties of robot dynamics, we will

be able to prove stability of these control laws for all robots having those properties.

Consider the following refinement of the open-loop control law presented above: given the
current position and velocity of the biped, cancel all nonlinearities and apply exactly the torque

needed to overcome the inertia of the actuator,

7= M(q)js+ C(q,4)q + G(q)

Substituting this control law into the dynamic equations of the biped (4.4), we see that

M(q)j = M(q)da,
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and since M(q) is uniformly positive definite in ¢, we have

q=qa (4.5)

Hence, if the initial position and velocity of the robot matches the desired position and velocity,
the biped will follow the desired trajectory. As before, this control law will not correct for any
initial condition errors which are present.

The tracking properties of the control law can be improved by adding state feedback. The

linearity of equation (4.5) suggests the following control law:

T = M(q)(Ga — Kvé — Kpe) + C(q,4)q + G(q) (4.6)

where e = ¢ — g4, and K, and K, are constant gain matrices. When substituted into equation

(4.4), the error dynamics can be written as:

Since M(q) is always positive definite, we have

&+ Kyé+ Kye =0. (4.7)

This is a linear differential equation which governs the error between the actual and desired
trajectories. Equation (4.6) is called the computed torque control law.

The computed torque control law consists of two components. We can write equation (5.6) as

T=M(q)da+ Cq+ G+ M(q)(—K.é — Kye)

where M (q)dq + C¢+ G is the feedforward component and M (q)(—K,é — K,e) is the feedback
component. The feedforward component provides the amount of torque necessary to drive the
system along its nominal path. The feedback component provides correction torques to reduce

any errors in the trajectory of the robot.
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Since the error equation (4.7) is linear, it is easy to choose K, and K, so that the overall
system is stable and e — 0 exponentially as ¢t — oo. Moreover, we can choose K, and K, such
that we get independent exponentially stable systems (by choosing K, and K, diagonal). The
following proposition gives one set of conditions under which the computed torque control law

(5.6) results in exponential tracking.

Theorem (Stability of the Computed Torque Control). If K, K, € R"*™ are positive
definite, symmetric matrices, then the control law (4.6) applied to the system (4.4) results in

exponential trajectory tracking.

Proof. The error dynamics can be written as a first-order linear system:

0 I
where = A.

-K, —-K,
It suffices to show that each of the eigenvalues of A has negative real part. Let A € C be an

eigenvalue of A with corresponding eigenvector v = (vq, v9) € C**, v # 0. Then,

U1 0 I U1 (%)

(%) —Kp —Kv V2 _val — KUUQ

It follows that if A = 0 then v = 0, and hence A = 0 is not an eigenvalue of A. Further, if
A # 0, then vy = 0 implies that v; = 0. Thus, v1,vy # 0 and we may assume without loss of

generality that ||v;||= 1. Using this, we write

A2 = 0i\%0; = vy

= v} (—Kpvy — Kyv2) = —vj Kpvg — Af K, vy,

where xdenotes complex conjugate transpose. Since av = vy K,v; > 0 and § = vi K,v; > 0, we

have

N4+ar+8=0a, >0
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and hence the real part of \ is negative.

The power of the computed torque control law is that it converts a nonlinear dynamical system
into a linear one, allowing the use of any of a number of linear control synthesis tools. This
is an example of a more general technique known as feedback linearization, where a nonlinear
system is rendered linear via full-state nonlinear feedback. One disadvantage of using feedback
linearization is that it can be demanding (in terms of computation time and input magnitudes)
to use feedback to globally convert a nonlinear system into a single linear system. For biped
robots, unboundedness of the inputs is rarely a problem since the inertia matrix of the system
is bounded and hence the control torques which must be exerted always remain bounded.
In addition, experimental results show that the computed torque controller has very good

performance characteristics and it is becoming increasingly popular.

4.2 Bipedal Robot Control with availability of velocity

signals and absence of disturbances

4.2.1 Partial Feedback Linearization Control of the Swing Phase

Consider the general state space representation of the Swing Phase equations of motion for

the complete 4-DOF biped robot and assume that the vector of configuration (the angular

positions of the legs qg?k), qgé)k) and the Cartesian Coordinates of the stance foot qg)k), q((i)k))

can be partitioned into the actuated configurations q((? K = [q((? k) qg) k)]T and the non-actuated

(@) _ [ (@) (4) ]T‘

configurations Unag) = a0 Yk As we have mentioned before, since the robot in the

Swing Phase is underactuated (the biped has 4 degrees of freedom but only two control inputs
during the Swing Phase), we assume that the vector of the control inputs (applied torques) can

be partitioned as u,(f) = [UEZ) 5 0; 0] where “EZ) K € R?*1 Finally, we assume that the matrices
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M, C, G defining the dynamic model of the biped can be partitioned as follows:

]

i My My
M(qy) = ,
M21 M22
D Cn Chio
C(q](g)7Qk(Z)) = )
C(21 022
G(q”,0) = |q, G2] :
. . r . T
St feon(at” @) = |0 0 ;qgmm}
where:
M[1,1] MI1,2] MI[1,3] MI1,4] M[3,1] M]3,2]
Mll - ) M12 - ) M21 - ) M22 -
M[2,1] M[2,2] M[2,3] M][2,4] M4,1] M[4,2]
MI[3,3] M][3,4]
M[4,3] M[4.4]|
C[1,1 C[L,2] C[1,3] CI[1,4] C3,1 C[3,2] C[3,3] C[3,4]
C(11 - ) C’12 == ) C121 - ) 022 ==
C2,1] C[2,2] C12,3] C[2,4] C[4,1] C[4,2] C[4,3] C[4,4
G[1,1] G[3,1]
Gl = s GZ == )
G[2,1] G[4,1]
0)
O Fisr)
(con,k) (i)
fi

After partitioning all matrices, the model of the underactuated biped in the Swing Phase

takes the form of:

Mg + Miagean” + Ciigan® + Cragumun™ + G1 = u&)k) (438)
Morqea '™ + Mooqai)® + Co1qian™ + Corgiaiy” + Go — F((,f()mv,f) =0
Now we consider the output function
yl?) = Q((;),ky (4.9)
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where y,(f) is called the collocated output with the input u&) k) Furthermore, due to the fact

that det(Mas) # 0, Mys is invertible, thus we may solve for q(ﬁ;7k)(i) in equation (4.8) as
Q(n}},k)(i) = —M{gl(MmCI(;,k)(i) + C21Q(c;,k)(i) + C22Q(n}z k) D4 Gy — (an k)) (4.10)

When substituting (4.10) into (4.8), we get:

MaQ(a,k)( ) + CaQ(a,k)( ) + CnaQ(na,k)( ) + CGQ(GJC)( ) +G+ F(con,k) - uga),k) (411)
where
M _ Mll _ M?\/[l—é\;llz’ C Ol M12C’217 C’na — 012 o Mﬁgzz’ G Gl M122C:2_’ and F(con K= _
M12F((C()77L k)
Moz

Since the matrix M, is positive definite, we can linearize the actuated configuration of the
system dynamics. Thus, the feedback linearization controller is defined for (4.11) and is given

by the following relation:

Mo + Cottany® + Cuatmaiy” + Catary ™ + G+ FL o =il (4.12)

where v((? K € R? is an additional control input to be defined later. The closed loop system is

then given by:

Gaiy)? = =My (Ma1 g1y + Corqa sy + Congry® + Go — (an 0)

o0

) = Vg (4.13)
@ _ ()

Y = Yap)

Furthermore, it can be seen from (4.13) that the vector of actuated configurations is completely

decoupled from the vector of unactuated configurations and linearized second order. We define

y((,? 0 = [yg)k 4 y((;k olf = [q((l)k 4 qg)k |7 be the vector of reference trajectories and e 0 —

[eE?yk) eggk)] the tracking error vector where each component is given by:

W _ o0 .
€k = Aw) ~ Ukay J=1,2 (4.14)
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Now, the additional control input v((? K € R? may be chosen by the following relation:

U((;),j,k) = y(jiea)” — Kpjeg‘?k) — Kyjegm', j=1,2 (4.15)

where coefficients K,;, K,;, 7 = 1,2 are chosen so that the two polynomials § — K;js —

K,;5, j=1,2 are Hurwitz. Then the error system dynamics can be given by:
D = oy — via" (4.16)
where each component of (5.16) is given by:
eGry = —Kpel = Kujegn " (4.17)

From (4.17), we can clearly see that for a suitable choice of the abovementioned coefficients, the
error tracking vector converges globally exponentially to zero. Let Z; = eg), Zy = ¢, m =

q((;)ajk) = [q((g)k) qéfgk)], Ny = Q(n.a,k)(i) = [Q(g"k)(i) q(47k)(i)]. Thus, the complete closed loop system

can be written as :
Zl - ZQ

Zy = —K, 7 — KgZs

772 = Q(Za m, t(z))

(@) i) i)
€ = i(f _y((k,d):Zt

where:

(2,7, 19) = — M5! (Cor oy P+ Ga—F o) )= M oy — My Moy (yiiay V= K 21— K., Zo)
(4.19)

Kpl 0 Kvl 0

and K, =

where K, = .
0 Ky 0 Ky



4.2. Bipedal Robot Control with availability of velocity signals and absence of disturbances95

In matrix form, the system (4.18) can be rewritten as:

7 =AZ
0 =w(Z,n,t") (4.20)
e,(j) =CZ7
Z 0 1 . n
where Z = ' , N = n 5 A= o ) C = |:12><2 0:| andw<Z7 77775(1)) = ’ . .
Z2 2 _Kp _Kv Q(Zﬂ?)t(l))

4.2.2 Computed Torque Control of the Push-Off Phase

Consider the general equations of motion for the Instantaneous Push-Off Phase:

M6 + 0. 666 + Ga.09) = Bro(a)u’ + 5,10

M (g )an—1" + Ca§- 1. av1 D)@ + Gla 1, 09) = ull, + S5 f0 vy (421)

] (V)
1000 TN
()
0100 A T
where Bpo(qg\,) ) = : ugf,)_l = (()2 NU | The suggested control law, as we
0010 F Do
(@)
0001 | Fipoyn-1)]

have analyzed extenswely in the prev1ous subchapter, for the Instantaneous Push-Off Phase is

the following:

“%)—1 :M(qg\)r ))(Q(N 1d)() K,en—" KGN 1)+C(QN 1 an—1" gy +G(QN 1, 09)— S(z;nfcionN 1)
(4.22)
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where eg\i,)_l = qj(\i,)_1 - q((j\)f_l 4> and K, and K, are constant gain matrices. When substituted

into equation (4.21), the error dynamics can be written as:
Mg (e @ + Kpen @ + K,el) ) =o.
Since M (qn_1)@ is always positive definite, we have

eno1 4+ Kyen @ + K,e¥) | =o0. (4.23)

4.2.3 Partial Feedback Linearization Control of the Heel Strike Phase

Consider the general state space representation of the Heel Strike Phase equations of motion

for the complete 4-DOF biped robot and assume that the vector of configuration (the angular

positions of the legs qg) Ny qg) ) and the Cartesian Coordinates of the stance foot q((? N) q((i) N))

can be partitioned into the actuated configurations q((? Ny = [ ((? N> q((;) N

configurations q((;)a’N) = [q((é,),N),q((?,N)]T

)" and the non-actuated
. As we have mentioned before, since the robot in the
Heel Strike Phase is underactuated (the biped has 4 degrees of freedom but only two control
inputs during the Heel Strike Phase), we assume that the vector of the control inputs (applied
torques) can be partitioned as ug\i,) = [u&) n 0; 0]7 where u&) Ny € R**!. Finally, we assume that

the matrices M, C, G defining the dynamic model of the biped can be partitioned as follows:

; My M,
M21 M22
N Cn Chpo
O(qj(v)a Y (Z)) = y
C21 022
G(qj(\l/')> - G1 G2:| )
] r T
Shsfis = 10 0 F((257N)]
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where:
R LR IRTUE | I L RN I RS BT R | R
MP2,1] M[2,2) M2,3] M[2,4] M[4,1] M[4,2)
M[3,3] MI[3,4]
M[4,3] M4,4]|
o C[1,1] C[1,2] o C[1,3] C[1,4] o C[3,1] C[3,2] o C[3,3] C[3,4]
Cl2,1 C[2,2] C[2,3] C[2,4] Cl4,1 C[4,2] C[4,3] C[4,4]
. G[1,1] Gy = G[3,1] |
G[2,1] G[4,1]
a0 f ((Ii}Sz,N)
(HS,N) ©
Frisy,n

After partitioning all matrices, the model of the underactuated biped in the Swing Phase

takes the form of:

Mg ny” + Miagea ™ + Ciiga. vy + Cragany'? + G1 = UE?’N)

. (4.24)
M21Q(a.;N)(l) + M22Q(n;,N)(Z) + CQlQ(a',N)(l) + 022Q(n&,N)(l) + Gy — F((I?S,N) =0
Now we consider the output function
N = 4l ny (4.25)

where yg\i,) is called the collocated output with the input “E;) Ny Furthermore, due to the fact

that det(Msz) # 0, Ma, is invertible, thus we may solve for g,a,n) @) in equation (4.24) as:
Ana) P = =M (Morgain)™ + Corqam)” + Cozgna, ) + G2 — F((QS,N)) (4.26)
When substituting (5.26) into (4.24), we get:

- SN N0 N ~ ~ (@) i
Maq(a,N)( ) + Caq(a,N)( ) + Cnaq(na,N)( ) + CaQ(a,N)( ) +G + F(HS,N) = uga),N) (427)
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where:
_ Mo Mo _ _ Mi12Cn _ _ Mi12Co0 Mi12G2
M M11 Moy Ca = CH My Ona = 012 My G G T My and FHS N) =
(%)
M12F(HS N)
Moo

Since the matrix M, is positive definite, we can linearize the actuated configuration of the
system dynamics. Thus, the feedback linearization controller is defined for (4.27) and is given

by the following relation:

Mo vy + Catiam)? + Cralma) ™ + Catiamn ™ + G + Flg ) = ull (4.28)

where véi) Ny € R? is an additional control input to be defined later. The closed loop system is

then given by:

Gna)? = =My (Marqa vy + Corqiam)® + Coaqniny® + Go — H)S )

i =l (129
yz(\lr) =4q E;),N)

Furthermore, it can be seen from (4.29) that the vector of actuated configurations is completely

decoupled from the vector of unactuated configurations and linearized second order. We define
(%) (4) (4) — 1,® (4)
Yva) = W y(z,N,d)]T = g0 q(z,N,d)]T

ORNO)
lediny ]

be the vector of reference trajectories and eg\i]) =

the tracking error vector where each component is given by:

(4) (%) (%) -
eGny = diny — dgnay J=1,2 (4.30)

Now, the additional control input v((i) Ny € R? may be chosen by the following relation:

é),J » = Yova - Kme(ﬁm — Kyegm', j=1,2 (4.31)

where coefficients K,;, K,;, 7 = 1,2 are chosen so that the two polynomials § — K,;js —

K,;5, j=1,2 are Hurwitz. Then the error system dynamics can be given by:

e = UEZ),N) — yi.a® (4.32)
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where each component of (4.32) is given by:
€(i.N) = —Kpjeg-),zv) — Kyiem " (4.33)

From (4.33), we can clearly see that for a suitable choice of the abovementioned coefficients, the
error tracking vector converges globally exponentially to zero. Let Z; = eg\i,), Zy =en®, m =

(@) (%) (4) (@)

Upa Ny = [q(g’N) q(4’N)], M = qman)” = laem® qux@]. Thus, the complete closed loop

system can be written as :

AR

ZQ == _szl - KdZQ

N =1y (4.34)

where:

Q(Z,n, tY) = — My (021(1((1‘,1\7)(i)+G2—F((Ii{)S,N))—Mg_g1022772—M2_21M21 (ywva) ' —KpZ1— K, Zo)

(4.35)
K, 0 K, 0
where K, = and K, = .
0 Kp 0 Ky
In matrix form, the system (4.34) can be rewritten as:
Z=AZ
0= w(Z,n,t") (4.36)
eg\z,) =07
Z 0 I .
where Z = 1 1= " ) A= e ) C= |:I2><2 0:| andw(Z, 77775(1)) = "
Z2 U _Kp _Kv Q(Z7n7tl )
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4.3 Velocity and Disturbance Observers for Estimation

of Velocity Signals and Disturbances

Up to this point we have assumed that there are no disturbances to the biped and that the
velocity signals are available. The above controllers (Computed Torque Control, Partial Feed-
back Linearization Control) cannot be practically implemented since the velocity is required.
In addition, when uncertainties exist, these controllers can only drive the system output to a
neighborhood of the desired trajectory. However, as we have mentioned earlier, real systems
experience disturbances (e.g. actuator friction, uncertainty in the parameters of the system
model) and the sensors for velocity measurements are often contaminated with a considerable
amount of noise. Now, we will implement velocity and disturbance observers which estimate
the disturbances and reconstruct the missing velocity signals. Thus, in the equations of motion
of the Swing, Instantaneous Push-Off and Heel Strike Phases we add a disturbance quantity
d(q,q,t). In addition, in the abovementioned relations of the Computed Torque and Partial
Feedback Linearization controllers, we replace the velocity ¢ with its estimation, ¢ and we also

add a component for the estimation of the disturbance, d(q, q, t):

The Complete Control Law for the Swing Phase (based on Partial Feedback Linearization

Control and the velocity and disturbance observers):

M) +Cadls) iy +Cratlon 1y +Cadl +G+F(§M (gl G ) =l k=1, N=2.
(4.37)
The Complete Control Law for the Push-Off Phase (based on Computed Torque Control and

the velocity and disturbance observers):

Ug\lf)q = M(‘J((j\)/_n)(Q(N;Ld)@_Kvégff)q_ergzr)q)jLC(QJ(\Z/)qvqj(\lf) l)éN 1+G(‘JN 1>9 ))— Sg;mf,;mN T

d(q%)_l,é%)_l,t%)_l),where és\zf)—l = 51(\17) 1 q%) 1,d° (4.38)

The Complete Control Law for the Heel Strike Phase (based on Partial Feedback Linearization
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Control and the velocity and disturbance observers):
Mo vy + Cadle) sy + Cralim ) + Callnny + G+ Filsn + A0 wy Qla oy B8) = it vy (4.39)

The velocity estimation ¢ is obtained by the following velocity observer:

§=z+Lg
‘ (4.40)
i=qgy— Lg+ M 'K,E
and the disturbance estimation d is obtained from the following disturbance observer
d= p— g
(4.41)

p= (I)(Qd + KpE)

where § represents the estimated velocity, z, p are the velocity and disturbance observer states
respectively, ® = ¢, and L = [I, are the disturbance and velocity observer gain matrices
respectively (diagonal positive definite matrices), where [, ¢ > 0 and [, € R"™*" is an identity

matrix.

To proceed with the development, the following assumptions are required:

1. The disturbance varies slowly relative to the observer dynamics. Thus, it is reasonable to
suppose that d = 0. Since, in general there is no prior information about the derivative of the
disturbance d. Moreover, this assumption is recurrent in the literature on control of robots.

2. The robot velocity is bounded by a known constant V'm such that ||¢||< V,,, Vt € R. This
assumption is definitely realistic. In fact, it is reasonable to expect that the joint velocities of
a robot will not exceed certain apriori bounds that come from the mechanic limitations of the

robot and/or from the way the robot operates.

The following theorem can be proved:
Theorem Consider the robot dynamics, and let Assumptions 1 and 2 be satisfied. Apply-
ing the control laws (4.37-4.39), where the velocity estimation § is obtained from (4.40), and

the disturbance estimation d is obtained from (4.41). The closed - loop system under the
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nonlinear controllers (CTC,PFL) and the velocity and disturbance observers, is semi-globally

asymptotically stable, in the sense that for an initial state within the region of attraction given

by:
n qm 2Kvm MmLm - Kv
B={yeR™yl< \/—(\/ ( w) 2Vin)} (4.42)
qm Cm
we have
lim E(t) = lim E(t) =0 (4.43)
t—o0 t—o00
and
tliglo q(t)=0 (4.44)
and
lim By(t) = 0 (4.45)

if the following conditions are satisfied:

9 (CrnVin)?

L, > (=
(2 Kvm

+ Ko )M!

m

(ﬁbM)Z M-t
(,bmin )

m

Lm > (KL‘M +

where yT = [ET ¢T ET (F — E))"],§ = ¢ — qu is diagonal positive definite matriz, with
K, > pnKyn = [|[K|, Kppn = || K| and dar = ||0ll-Lin, foms Koms Kpm and ¢pin denote the
minimum eigenvalue of L, p1, K, K, and ¢, respectively. gy = Amax(Q) = max{Muy;, Kpnr, fiasr}

and Gm = Amin(Q) = min{M,,, Kpm, pm}.F is a vector to be determined.



Chapter 5

Simulation & Results

5.1 Introduction

In the current section we will proceed with the simulation experiments of the two variants
(Direct Collocation & Discrete Mechanics) of the proposed system. We will test our 4-DOF
Biped Robot on different terrains, including flat ground, upward and downward slopes, and
a combination of flat ground with upward and downward stairs, in order to check the energy
efficiency, robustness, and smoothness of gait along various terrain variations. In addition, we

will compare the results of the proposed system with two alternative problem solving methods:

1. Solving the Gait Generation Problem for the complete, 4-DOF Biped Robot directly (One
Phase approach using the two variants). In other words, we will solve the Gait Generation
Problem of the Second Phase directly, without involving a preliminary First Phase. The

initial conditions of the First Phase are also initial condiitions of the Second Phase.

2. Using a commercial high-performance solver, called SNOPT. SNOPT, (for Sparse Non-
linear OPTimizer), is a software package for solving large-scale nonlinear optimization
problems written by Philip Gill, Walter Murray and Michael Saunders. SNOPT is mainly
written in Fortran, but interfaces to C, C++, Python and MATLAB are available. It em-

ploys a sparse sequential quadratic programming (SQP) algorithm with limited-memory

103



104 Chapter 5. Simulation & Results

quasi-Newton approximations to the Hessian of Lagrangian. It is especially effective for
nonlinear problems with functions and gradients that are expensive to evaluate. The
functions should be smooth but need not be convex. SNOPT is used in several trajec-
tory optimization software packages, including AeroSpace Trajectory Optimization and
Software (ASTOS), General Mission Analysis Tool, and Optimal Trajectories by Implicit

Simulation (OTIS). It also uses parallel cores for high performance computing.

The list of parameters used throughout the experiments are given below:

Parameters Values
M (kg) [10, 120]
m1 =m2 (kg) [0.2*M, 0.5*M]
I {m) [0.5, 2]
a(m) [0.4%], 0.8*1]
b [m) [0.2%], 0.6%1]
Dstep (m) [0.3%], 2%]
Hstep (m) [0.3%, 1.5*1]
Lstep (m} [0.3%1, 2]
T (Nm) [-500,500]
f con [N} [0, 3*Mg]
F_PO [Ns) [0, 200]
q (rad) [-n/2, 7]
8 (rad) [-1.13, 1.13]
q (rad/s) [-6, 6]
g (m/sn2) 9.81
Kp diag {7000,7000}%
Kv diag {50,50}
(1] diag {50,50}
L diag {3000,3000}
Square Root Smoothing Error Parameter £ 0.1

Figure 5.1: Simulation Parameters.

Regarding the square root smoothing error parameter €, two different ¢ = 1,0.1 are used for

smoothing (see Chapter 3.6). In fact, decreasing e by 10 reduces the COT by only about 2.8%
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with small changes in the value, but we have the same qualitative behavior, of gait parameters.

Due to the negligible differences, only those results produced by € = 0.1 are presented.

Furthermore, as a disturbance we will use the steady state actuator friction model, which is

the sum of Coulomb, static, viscous and Stribeck friction:

D(g;") = Fj+ (Fy — Fyy)e

where:

1. D(q'j(i)) is the disturbance applied at the j — th generalized coordinate,

2. F,; is the Coulomb friction at the j — th generalized coordinate. Coulomb friction is
a constant friction force (does not vary with the magnitude of the velocity) and repre-
sents friction associated with mechanical surfaces rubbing together and includes bearing

friction, and so on,

3. Fj; is the static friction at the j — th generalized coordinate. Static friction is observed

immediately before there is a slide of the contacting surfaces,

4. f,; is the viscous friction coefficient at the j —th generalized coordinate. Viscous friction
represents the force required to push hydraulic (viscous) fluid through restrictive passages.
This would include the force required (or used) for leakage or to push fluid through any
small passages that may exist in the actuator. Viscous friction is small at low velocity

and increases linearly with piston velocity,

5. vg; is the Stribeck velocity at the j — th generalized coordinate, and it is related to the

velocity range of the negative resistance regime,
6. n is the exponent that affects the slope of the Stribeck curve, and

7. q'j(i) is the angular or linear velocity.
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5.2 Forward Walking Experiment

In the current simulation we let the 4-DOF Biped walk forwards. The related parameters of

the particular experiment are given below:

1. H = 11 walking steps,

2. M = 40kg,

3. my = mo = 20ky,

4. The duration of a walking step : 0.7343 seconds,
5. a=0b=0.5m,l = 1m,

6. D1 == 06m, DQ == 08m, D3 == lm, D4 == 14m, D5 == 177’TL7 D6 == 19m, D7 ==
1.6m, Dg = 13m, Dg = 11m, D10 = 08m, DH = 06m,

7. Initial conditions: ¢; = 0.2187rad, ¢» = —0.2187rad, ¢ = —1.0924rad/s, ¢o = —0.3774rad/s,

g3 =0m, q1=0m, g3 =0m/s, ¢=0m/s,

8. For the disturbances, we use the following parameter values: F,; = F.o =6 Nm, F.3 =
F., = 509 Ns, f1 = fu = 8 Nm/(rad/s), Fy3 = F,y = 6h%) Ns/(m/s), Fy =
Fyo =10 Nm, Fs = Fy =5h" Ns, vy =vs =0.19 rad/s, vs = vy =0.03 m/s.

In Figure 5.2, we show the overall results of the Forward Walking experiment. More specifically,
we show the Average Cost Of Transport (£ Zfil COTW) of the H=11 desired trajectories of the
biped, subject to the number of points/time steps (N) that approximate the desired trajectory
of each walking step, for all the abovementioned Gait Generation Problem solving approaches.
The red coloured results indicate the minimum Average Cost Of Transport (lower is better)
achieved by a particular method. We have verified the results by reconducting the expreriment

numerous times, proving the convergence of the results to the values of the Figure.

As we can see, the Decrease & Conquer Approach is extremely effective:
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Decrease and Conquer -

One Phase SNOPT P
] Discrete Direct commercial Discrete Direct
N (points) . . . .
Mechanics Collocation package Mechanics  Collocation

10 121 1.18 113 0.9246 0.9135
20 0.95 0.908 0.87 0.8005 0.7969
30 0.84 0.8215 0.813 0.6935 0.6635
40 0.77 0.7543 0.7168 0.5315 0.5267
50 0.6593 0.6745 0.6531 0.4763 0.445
80 0.6458 0.6299 0.6003 0.3485 0.3185
70 0.5935 0.5635 0.5415 0.2565 0.2214
20 0.5321 0.5035 0.4731 0.1541 0.1235
S0 0.4935 0.4765 0.4415 0.0935 0.06595
100 0.44867 0.421% 0.4135 0.0814 0.0685
110 0.4135 0.3541 0.3615 0.0814 0.0695
120 0.3905 0.3743 0.3315 0.0814 0.0685
130 0.3749 0.3653 0.3158 0.0814 0.0695
140 0.3698 0.3615 0.3041 0.0214 0.0655
150 0.3698 0.3615 0.2958 0.0814 0.0695
160 0.3658 0.3615 0.2217 0.0814 0.0655
170 0.3698 0.3615 0.1935 0.0814 0.0695
180 0.3698 0.3615 0.1875 0.0814 0.0685

Figure 5.2: Average Cost of Transport (ACOT) for the Forward Walking Ezperiment.

1. Regarding the One Phase based Methods, Discrete Mechanics needs at least 140 points
to achieve an ACOT of 0.3698, while Direct Collocation needs at least the same number

of points (140) to achieve an ACOT of 0.3615.

2. Regarding the commercial package SNOPT, it needs at least 180 points to achieve an
ACOT of 0.1875.

3. Regarding the Decrease & Conquer based Methods, Discrete Mechanics need only 100
points to achieve an ACOT of 0.0814, while Direct Collocation needs only 90 points to
achieve an ACOT of 0.0695. Thus, the Decrease & Conquer approach achieves the lowest
possible values of energy consumption (subject to each variant) for the Forward Walking

experiment.
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In Figure 5.3, we show the lower and upper bounds of the Cost of Transport that observed
throughout the abovementioned Forward Walking Expreriment, subject to the various tested
solving methods. This is to prove that, during the experiment and particularly for the proposed
approach, there were not any extremely high values of COT that were averaged with smaller

ones, but the resulted values were in the domain of the minimal possible ACOT for each tested

approach.
Do Phise SNOPT Decrease and Conquer -
2 Phases
Discrete Direct commercial Discrete Direct
Mechanics Collocation package Mechanics Collocation
[0.85 - 1.22] [0.96-1.33] [0.97 —1.18] [0.90 - 1.05] [0.91-1.04]
*ACOT *ACOT *ACOT *ACOT *ACOT

Figure 5.3: Lower and Upper Bounds of Cost of Transport (COT) for the Forward Walking
Experiment.

In Figure 5.4, the energy savings of the Decrease & Conquer based Methods, in comparison

with the One-Phase based ones, are shown.

As we can see, the Decrease & Conquer based Discrete Mechanics Method achieves energy
savings between 15.74% (forN = 20) - 81.78% (for N = 100), in comparison with the One
Phase based related Method, while the Decrease & Conquer based Direct Collocation Method
achieves energy savings between 12.24% (for N = 20) - 85.41% (for N = 90), in comparison
with the One Phase based related Method.

In Figure 5.5, the energy savings of the Decrease & Conquer based Methods, in comparison

with SNOPT, are shown.

As we can see, the Decrease & Conquer based Discrete Mechanics Method achieves energy
savings between 7.99% (for N = 20) - 80.31% (for N = 100), in comparison with SNOPT, while
the Decrease & Conquer based Direct Collocation Method achieves energy savings between 8.4%

(for N =20) - 84.26% (for N = 90), in comparison with it.
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N (points) Discret-e Direi:t.
Mechanics Collocation
10 23,59 22,58
20 15,74 12,24
30 17,44 19,23
40 30,97 30,17
50 31,27 34,03
60 46,04 49,44
70 56,78 60,71
80 71,04 75,47
90 81,05 85,41
100 81,78 83,53
110 80,31 82,36
120 79,15 81,43
130 78,29 80,97
140 77,99 80,77
150 77,99 80,77
160 77,99 80,77
170 77,99 80,77
180 77,99 80,77

Figure 5.4: Energy Savings of Decrease and Conquer Variants in comparison with One Phase
Related Variants, for the Forward Walking Experiment (Percentage).

Now we will show the plots of the 4-DOF biped robot, for N=100, which is the number of points
where the Decrease & Conquer Feedback Control utilizing Direct Collocation Method achieves
the lowest possible ACOT in the Forward Walking Experiment. Due to the fact that the
Decrease & Conquer Feedback Control utilizing Discrete Mechanics Method results in similar
results, only the results of the First Approach will be presented.

Next, the actual plots of the 4-DOF Biped Robot, will be shown, under missing velocity signals
and disturbances. In addition, we assume that Leg 2 initially starts the walking process, thus
it is the swing leg for the first walking step. In Figure 5.6, the plots of desired and actual
angles of the two Legs over time are shown. In addition, in Figures 5.7 and 5.8, the plots of

the position errors over time are depicted.

From Figure 5.6, at each walking step, it can be seen that the angular displacement of the
swing leg gradually increases over time. Some moments before the completion of each walking
step (Heel Strike Moment), the angular displacement of the swing leg reaches the maximum,

and then the swing leg swings back. When human stride reaches the maximum during walking,
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N (points) Discret-e Direcif
Mechanics Collocation

10 18,18 19,16
20 7,99 8,4
30 14,7 18,39
40 25,85 26,52
50 27,07 31,86
60 41,95 46,94
70 52,63 59,11
80 67,43 73,9
90 78,82 84,26
100 80,31 83,19
110 77,48 80,77
120 75,44 79,03
130 74,22 77,99
140 73,23 77,15
150 72,48 76,5
160 63,28 68,65
170 57,93 64,08
180 56,59 62,93

Figure 5.5: Energy Savings of Decrease and Conquer Variants in comparison with SNOPT, for
the Forward Walking Experiment (Percentage).

a swinging back process also occurs, which is consistent with the mechanism of the human
movement. The angular displacement of the stance leg monotonically decreases, and when
t=0.7343 sec (Heel Strike Moment), the swing leg is in collision with the ground and the two
legs switch roles. As the step length increases, the values of the angular displacements increase

and vice versa.

Furthermore, the desired and actual angular displacements of the two legs are nearly the same.
From Figure 5.7 and 5.8, we can see that the position errors are extremely low (=~ 107%),

showing the effectiveness of the implemented trajectory tracking control.

In Figure 5.9, the plot of real and estimated angular velocities of the two legs over time is
shown. In addition, in Figures 5.10 and 5.11, the plots of the velocity errors over time are

depicted.

Based on Figures 5.9, 5.10 and 5.11, the real and estimated angular velocities of the two legs are
nearly the same. From Figure 5.10 and 5.11, we can see that the velocity errors are extremely

low (=~ 107), showing again the effectiveness of the trajectory tracking control. As the step
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Angles o142 while walking forwards - D&C Direct Collocation
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Figure 5.6: Desired and actual angles during the Forward Walking Experiment - Decrease €
Conquer Feedback Control utilizing Direct Collocation.

w10 Pasition error of g1 while walking forwards- D&C Direct Callacation
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Figure 5.7: Position error during the Forward Walking Experiment - Decrease € Conquer
Feedback Control utilizing Direct Collocation.

length increases, the values of the angular velocities increase and vice versa.

In Figure 5.12, the control signals of the swing and stance leg over time during the Forward
Walking Experiment are shown. We can see that at the beginning of each walking step, a
larger torque should be input to the robot to realize dynamic walking, and with the input
of the torque, the kinetic and potential energy are reasonably converted into driving energy;
thereafter. only a small energy input can complete a walking step. The impact of the small
inaccuracies on the estimation of the velocity signals and disturbances is an increase of ACOT

by just 0.5%.

In Figure 5.13, the plot of Ground Reaction Forces (Vertical component: Normal Force, and

horizontal component: Friction force) experienced during the Forward Walking Experiment,
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w10 Position erar of g2,while walking forwards- D&C Direct Collocation
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Figure 5.8: Position error during the Forward Walking Experiment - Decrease € Conquer
Feedback Control utilizing Direct Collocation.

Angular velocities dg1,dg2 while walking forwards- D&C Direct Collocation
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Figure 5.9: Real and estimated angular velocities during the Forward Walking Experiment -
Decrease € Conquer Feedback Control utilizing Direct Collocation.

are shown. In biomechanics, that plot is called butterfly diagram, due to the fact that the two
peaks of the Normal Force look like the wings of a butterfly. As the step length increases, the

values of the Ground Reaction Forces increase and vice versa.

More specifically, in the first moment (time step) of each walking step, the new stance leg, due to
the experienced Heel Strike Forces a moment before, tries to adjust posture to support dynamic
walking, resulting in higher torque and thus leading to the first peak of the Normal Force. From
the next time step till the 25 % of the walking step, the Normal Force is decreasing, due to

the adjusted posture of the stance leg, leading to a smaller required torque to keep balancing.
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w10 Welocity error of dgt while walking forwards- D&C Direct Collacation
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Figure 5.10: Angular velocity errors of the Leg 1 during the Forward Walking Experiment -
Decrease € Conquer Feedback Control utilizing Direct Collocation.

w10 Welocity error of dg2 while walking farwards- D&C Dirsct Callocation
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Figure 5.11: Angular velocity errors of the Leg 2 during the Forward Walking Experiment -
Decrease € Conquer Feedback Control utilizing Direct Collocation.

From that moment till the 50% of the walking step, we have an increase in the Normal Force,
due to the fact that the stance leg becomes more vertical with the ground and at the half of
the walking step the stance leg is completely vertical with it, supporting the whole weight of
the robot, and resulting in the second peak of the Normal Force (this intermediate phase of the
walking step is called midstance phase). From that moment till the end of the walking step, the
Normal Force is decreasing (and it approaches zero), as the stance leg tends to be less vertical
with the ground and the swing leg tends to approach the ground, taking an actual role for the
support of the robot weight, both preparing to switch roles after the effects of the Push-Off

and Heel Strike Phases. The Normal Force, throughout the entire walking step, is positive.
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{Joint Torques tau, tau,) during forward walking- D&C Direct Collocation
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Figure 5.12: Control Signals 11, T during the Forward Walking Ezperiment - Decrease &
Conquer Feedback Control utilizing Direct Collocation.

Regarding the values of the Friction Force, from the first time step of a walking step till the
10% of it, the friction force is decreasing and negative (at the 10% of the walking step we have
a negative peak of the Friction force), due to the braking direction of the stance leg, resulting
the Friction Force to act a backward (negative) force. From that moment till the 50% of the
walking step, as we approach the midstance phase, the Friction Force is increasing (at the 50%
of the walking step we have a positive peak of the Friction Force) as the stance leg becomes
more vertical with the ground and tends to move in a more propulsive direction. From the 50%
of the walking step, till the completion of it, the stance leg keeps its propulsive direction, and
waits for the Push-Off and Heel Strike Phases to take effect and switch roles with the swing

leg, thus the friction force tends to zero.

In Figure 5.14, the Instantaneous Push-Off Impulses applied furing the Fowrard Walking exper-
iment, are shown. A Push-Off Impulse, as we have mentioned in previous Chapters, is required
for the stance leg to be detached from the ground, while adding the required energy for the
biped robot to be stabilized after the energy losses of the Heel Strike Phase. As the step length

increases, the values of the Push-Off Impulse increase and vice versa.
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Marmal and Friction Farces during forward walking- D&C Direct Collocation
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Figure 5.13: Ground Reaction Forces during the Forward Walking Ezperiment - Decrease €
Conquer Feedback Control utilizing Direct Collocation.

5.3 Downward Slope Walking Experiment

In the current simulation we let the 4-DOF Biped walk on a downward slope. The related

parameters of the particular experiment are given below:

1. H = 11 walking steps,

2. M = 60kg,

3. my = mo = 30ky,

4. The duration of a walking step : 0.7343 seconds,
5. a=b=0.75m,l = 1.5m,

6. = —0.677 rad (-38.8 deg)

7. Dy =28m, Dy = 2.6m, D3 =23m, Dy = 2.15m, D5 = 1.95m, Dg = 1.8m, D; =
175m, Dg = 135m, Dg = 115m, DlO = 105m, DH = 06m,

8. Initial conditions: ¢; = 0.4330rad, g2 = —0.4330rad, ¢ = —2.162rad/s, Go = —0.7472rad/s,

g3 =0m, g2 =0m, gz = Om/Sa Gs = Om/87



116 Chapter 5. Simulation & Results

Push-Off Impulses during forward walking- D&C Direct Collocation
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Figure 5.14: Push-Off Impulses during the Forward Walking Experiment - Decrease € Conquer
Feedback Control utilizing Direct Collocation.

9. For the disturbances, we use the following parameter values: F,; = F.o =7 Nm, Fg3 =
F. = 609 Ns, fu = fu =9 Nm/(rad/s), F,3 = F,y = Th%"Y) Ns/(m/s), Fy =
Fyo =11 Nm, Fs=Fy =6h" Ns, vy =vg =0.21 rad/s, veg = vy = 0.07 m/s.

In Figure 5.15, we show the overall results of the Downward Slope Walking experiment. More
specifically, we show the Average Cost Of Transport (4 S COT®) of the H=11 desired
trajectories of the biped, subject to the number of points/time steps (N) that approximate the
desired trajectory of each walking step, for all the abovementioned Gait Generation Problem
solving approaches. The red coloured results indicate the minimum Average Cost Of Transport
(lower is better) achieved by a particular method. We have verified the results by reconducting
the expreriment numerous times, proving the convergence of the results to the values of the

Figure.
As we can see, the Decrease & Conquer Approach is extremely effective:
1. Regarding the One Phase based Methods, Discrete Mechanics needs at least 160 points

to achieve an ACOT of 0.1922, while Direct Collocation needs at least the same number

of points (140) to achieve an ACOT of 0.1734.

2. Regarding the commercial package SNOPT, it needs at least 170 points to achieve an
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/
One Phisa SNOPT Decrease and Conquer -
2 Phases
) Discrete Direct commercial Discrete Direct
N (points) . ! ’ 7
Mechanics Collocation package Mechanics = Collocation

10 1.022 0.987 0.9142 0.8432 0.8166
20 0.9758 0.9415 0.8835 0.7944 0.7432
30 0.9315 D0.9184 0.839%9 0.6871 0.6532
40 0.8765 D.8435 0.7635 0.5732 0.5144
50 0.8132 0.7941 0.7131 0.4432 0.4005
&0 0.7432 D.7288 0.6922 0.3167 0.3011
70 0.6915 0.67342 0.6432 0.2458 0.2117
80 0.6284 0.5977 0.5977 0.1667 0.1235
S0 0.5974 D.5632 0.5132 0.0762 0.0532
100 0.5103 0.4858 0.4341 0.0762 0.0532
110 0.4703 0.4452 0.3988 0.0762 0.0532
120 0.4432 0.4198 0.3321 0.0762 0.0532
130 0.3784 D.3462 0.2814 0.0762 0.0532
140 0.282% 0.2732 0.2151 0.0762 0.0532
150 0.2144 D.1832 0.1432 0.0762 0.0532
160 0.1922 0.1734 0.1298 0.0762 0.0532
170 0.1922 0.1734 0.1024 0.0762 0.0532
180 0.1922 0.1734 0.1024 0.0762 0.0532

Figure 5.15: Average Cost of Transport (ACOT) for the Downward Slope Walking Experiment.

ACQOT of 0.1024.

3. Regarding the Decrease & Conquer based Methods, Discrete Mechanics need only 90
points to achieve an ACOT of 0.0762, while Direct Collocation needs only 90 points also
to achieve an ACOT of 0.0532. Thus, the Decrease & Conquer approach achieves the
lowest possible values of energy consumption (subject to each variant) for the Downward

Slope Walking experiment.

In Figure 5.16, we show the lower and upper bounds of the Cost of Transport that observed
throughout the abovementioned Downward Slope Walking Expreriment, subject to the various
tested solving methods. This is to prove that, during the experiment and particularly for the
proposed approach, there were not any extremely high values of COT that were averaged with

smaller ones, but the resulted values were in the domain of the minimal possible ACOT for
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each tested approach.

Lower and Upper Bounds of Cost of Transport {COT) for the Downwards Walking
Experiment

Decrease and Conquer -

One Phase | SNOPT | 2 Phases
Discrete Direct commercial Discrete Direct
Mechanics ~ Collocation package .~ Mechanics  Collocation
[0.93 - 1.28] [0.98-1.36] [0.95 - 1.2] [0.92 - 1.05] [0.93-1.04]
*ACOT *ACOT *ACOT *ACOT *ACOT

Figure 5.16: Lower and Upper Bounds of Cost of Transport (COT) for the Downward Slope
Walking Experiment.

In Figure 5.17, the energy savings of the Decrease & Conquer based Methods, in comparison

with the One-Phase based ones, are shown.

Energy Savings of Decrease and Conquer
Variants Vs One Phase Related Variants,

for the Downwards Walking Experiment

{Percentage)
N (points) Discret_e Direct_
. Mechanics  Collocation
10 . 17,58 17,26
20 1859 21,06
30 . 26,24 2888
40 _ 34,6 39,02
50 455 49,57
60 5739 5369
70 6445 6856
30 . 7347 79,34
90 _ 87,24 90,55
100 8507 89,05
110 83,8 88,16
120 8281 87,33
130 798 8463
140 _ 73,06 80,53
150 63,46 72,46
160 60,35 69,32
170 6035 69,32
180 60,35 69,32

Figure 5.17: Energy Savings of Decrease and Conquer Variants in comparison with One Phase
Related Variants, for the Downward Slope Walking Experiment (Percentage).

As we can see, the Decrease & Conquer based Discrete Mechanics Method achieves energy
savings between 17.58% (forN = 10) - 87.24% (for N = 90), in comparison with the One

Phase based related Method, while the Decrease & Conquer based Direct Collocation Method
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achieves energy savings between 17.26% (for N = 10) - 90.55% (for N = 90), in comparison
with the One Phase based related Method.

In Figure 5.18, the energy savings of the Decrease & Conquer based Methods, in comparison

with SNOPT, are shown.

N (points) Discret‘e Direcif
Mechanics Collocation

10 7,77 10,68
20 10,08 15,88
30 18,19 22,23
40 24,92 32,63
50 37,85 43,84
60 54,25 56,5
70 61,78 67,09
80 72,11 79,34
90 85,15 89,63
100 82,45 87,74
110 80,89 86,66
120 77,06 83,98
130 72,92 81,09
140 65,22 75,72
150 46,79 62,85
160 41,29 59,01
170 25,59 48,05
180 25,59 48,05

Figure 5.18: Energy Savings of Decrease and Conquer Variants in comparison with SNOPT,
for the Downward Slope Walking Experiment (Percentage).

As we can see, the Decrease & Conquer based Discrete Mechanics Method achieves energy
savings between 7.77% (for N = 10) - 85.15% (for N = 90), in comparison with SNOPT, while
the Decrease & Conquer based Direct Collocation Method achieves energy savings between

10.68% (for N = 10) - 89.63% (for N = 90), in comparison with it.

Now we will show the plots of the 4-DOF biped robot, for N=90, which is the number of points
where the Decrease & Conquer Feedback Control utilizing Direct Collocation Method achieves
the lowest possible ACOT in the Downward Slope Walking Experiment. Due to the fact that the
Decrease & Conquer Feedback Control utilizing Discrete Mechanics Method results in similar
results, only the results of the First Approach will be presented. Next, the actual plots of

the 4-DOF Biped Robot, will be shown, under missing velocity signals and disturbances. In
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addition, we assume that Leg 2 initially starts the walking process, thus it is the swing leg for

the first walking step.

In Figure 5.19, the plots of desired and actual angles of the two Legs over time are shown. In

addition, in Figures 5.20 and 5.21, the plots of the position errors over time are depicted.

Angles g1,u2 while walking on a downward slope - DEC Direct Collocation
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Figure 5.19: Desired and actual angles during the Downward Slope Walking FExperiment - De-
crease € Conquer Feedback Control utilizing Direct Collocation.

w107 Position errar of g1, while walking downwards-D&C Direct Callocation
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Figure 5.20: Position error during the Downward Slope Walking FExperiment - Decrease €
Conquer Feedback Control utilizing Direct Collocation.

From Figure 5.19, at each walking step, it can be seen that the angular displacement of the
swing leg gradually increases over time. Some moments before the completion of each walking
step (Heel Strike Moment), the angular displacement of the swing leg reaches the maximum,
and then the swing leg swings back. When human stride reaches the maximum during walking,
a swinging back process also occurs, which is consistent with the mechanism of the human

movement. The angular displacement of the stance leg monotonically decreases, and when
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10 Position error of 62, while walking downwards-D&C Direct Collocation
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Figure 5.21: Position error during the Downward Slope Walking Fxperiment - Decrease &
Conquer Feedback Control utilizing Direct Collocation.

t=0.7343 sec (Heel Strike Moment), thw swing leg is in collision with the ground and the two
legs switch roles. As the step length increases, the values of the angular displacements increase

and vice versa.

Furthermore, the desired and actual angular displacements of the two legs are nearly the same.
From Figure 5.20 and 5.21, we can see that the position errors are extremely low (=~ 107%),

showing the effectiveness of the implemented trajectory tracking control.

In Figure 5.22, the plot of real and estimated angular velocities of the two legs over time is
shown. In addition, in Figures 5.23 and 5.24, the plots of the velocity errors over time are

depicted.

Based on Figures 5.22, 5.23 and 5.24, the real and estimated angular velocities of the two
legs are nearly the same. From Figure 5.23 and 5.24, we can see that the velocity errors are
extremely low (=~ 1071), showing again the effectiveness of the trajectory tracking control. As
the step length increases, the values of the angular velocities increase and vice versa.

In Figure 5.25, the control signals of the swing and stance leg over time during the Downward
Slope Walking Experiment are shown. We can see that at the beginning of each walking step,
a larger torque should be input to the robot to realize dynamic walking, and with the input
of the torque, the kinetic and potential energy are reasonably converted into driving energy;
thereafter. only a small energy input can complete a walking step. The impact of the small

inaccuracies on the estimation of the velocity signals and the disturbances is an increase of the
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Angular velocities while walking dowrweards-D&C Direct Collocation
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Figure 5.22: Real and estimated angular velocities during the Downward Slope Walking Fxper-
iment - Decrease € Conquer Feedback Control utilizing Direct Collocation.

x 107 Welocity errar of dgT while walking downwards-D&C Direct Callocation
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Figure 5.23: Angular velocity errors of the Leg 1 during the Downward Slope Walking Experi-
ment - Decrease €& Conquer Feedback Control utilizing Direct Collocation.

ACOT by just 0.6%.

In Figure 5.26, the plot of Ground Reaction Forces (Vertical component: Normal Force, and
horizontal component: Friction force) experienced during the Downward Slope Walking Ex-
periment, are shown. In biomechanics, that plot is called butterfly diagram, due to the fact
that the two peaks of the Normal Force look like the wings of a butterfly. As the step length

increases, the values of the Ground Reaction Forces increase and vice versa.

More specifically, in the first moment (time step) of each walking step, the new stance leg, due to

the experienced Heel Strike Forces a moment before, tries to adjust posture to support dynamic
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w10 Velocity error of o2, while walking downwards-D&C Direct Collocation
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Figure 5.24: Angular velocity errors of the Leg 2 during the Downward Slope Walking Experi-
ment - Decrease ¢ Conquer Feedback Control utilizing Direct Collocation.

Joint Targues tau, tau, while walking downwards-D&C Direct Collocation
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Figure 5.25: Control Signals 7, 15 during the Downward Slope Walking Ezperiment - Decrease
& Conquer Feedback Control utilizing Direct Collocation.

walking, resulting in higher torque and thus leading to the first peak of the Normal Force. From
the next time step till the 25 % of the walking step, the Normal Force is decreasing, due to
the adjusted posture of the stance leg, leading to a smaller required torque to keep balancing.
From that moment till the 50% of the walking step, we have an increase in the Normal Force,
due to the fact that the stance leg becomes more vertical with the ground and at the half of
the walking step the stance leg is completely vertical with it, supporting the whole weight of
the robot, and resulting in the second peak of the Normal Force (this intermediate phase of the
walking step is called midstance phase). From that moment till the end of the walking step, the
Normal Force is decreasing (and it approaches zero), as the stance leg tends to be less vertical

with the ground and the swing leg tends to approach the ground, taking an actual role for the
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support of the robot weight, both preparing to switch roles after the effects of the Push-Off

and Heel Strike Phases. The Normal Force, throughout the entire walking step, is positive.

Regarding the values of the Friction Force, from the first time step of a walking step till the
10% of it, the friction force is decreasing and negative (at the 10% of the walking step we have
a negative peak of the Friction force), due to the braking direction of the stance leg, resulting
the Friction Force to act a backward (negative) force. From that moment till the 50% of the
walking step, as we approach the midstance phase, the Friction Force is increasing (at the 50%
of the walking step we have a positive peak of the Friction Force) as the stance leg becomes
more vertical with the ground and tends to move in a more propulsive direction. From the 50%
of the walking step, till the completion of it, the stance leg keeps its propulsive direction, and
waits for the Push-Off and Heel Strike Phases to take effect and switch roles with the swing

leg, thus the friction force tends to zero.

Mormal and Friction Forces while walking downwards-D&C Direct Callocation
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Figure 5.26: Ground Reaction Forces during the Downward Slope Walking Experiment - De-
crease & Conquer Feedback Control utilizing Direct Collocation.

In Figure 5.27, the Instantaneous Push-Off Impulses applied furing the Downward Slope Walk-
ing experiment, are shown. A Push-Off Impulse, as we have mentioned in previous Chapters,
is required for the stance leg to be detached from the ground, while adding the required energy
for the biped robot to be stabilized after the energy losses of the Heel Strike Phase. As the

step length increases, the values of the Push-Off Impulse increase and vice versa.
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Push-Off Impulses during walking downwards- D&C Direct Collocation
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Figure 5.27: Push-Off Impulses during the Downward Slope Walking Experiment - Decrease €
Conquer Feedback Control utilizing Direct Collocation.

5.4 Upward Slope Walking Experiment

In the current simulation we let the 4-DOF Biped walk on an upward slope. The related
parameters of the particular experiment are given below:

1. H = 11 walking steps,

2. M = 55kg,

3. my = mo = 27.5kg,

4. The duration of a walking step : 0.7343 seconds,

5. a=b=0.6m,l =1.2m,

6. 6 =0.698 rad (40 deg)

7. Dy =0.Tm, Dy = 08m, D3 = 1m, Dy = 1.2m, D5 = 1.3bm, Dg = 1.4bm, D; =
155m, Ds = 16m, Dg = 185m, D10 = 21m, D11 = 2257’)’1,

8. Initial conditions: ¢; = 0.2296rad, g2 = —0.2296rad, ¢ = —1.1470rad/s, ¢ = —0.3962rad/s,

g3 =0m, ga=0m, gz = Om/Sa Gs = Om/87
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9. For the disturbances, we use the following parameter values: F,; = F.o =6 Nm, Fg3=
F. = 6h" Ns, f, = fu =285 Nm/(rad/s), Fy = Fu = 7.5h%) Ns/(m/s), Fy =
Fyo =12 Nm, Fi=Fy="Th" Ns, vgq =uvg =025 rad/s, v = vy = 0.08 m/s.

In Figure 5.28, we show the overall results of the Upward Slope Walking experiment. More
specifically, we show the Average Cost Of Transport (% Zfil COTW) of the H=11 desired
trajectories of the biped, subject to the number of points/time steps (N) that approximate the
desired trajectory of each walking step, for all the abovementioned Gait Generation Problem
solving approaches. The red coloured results indicate the minimum Average Cost Of Transport
(lower is better) achieved by a particular method. We have verified the results by reconducting

the expreriment numerous times, proving the convergence of the results to the values of the

Figure.
|
One Phase SNOPT Decrease and Conquer -
2 Phases
) Discrete Direct commercial Discrete Direct
N (points) : . . .
Mechanics Collocation package Mechanics Collocation

10 1.273 1.198 1.177 1.1358 1.0459
20 1.156 1.093 1.045 0.9858 0.9135
30 1.073 1.016 0.929 0.8447 0.7932
40 1.021 0.983 0.8763 0.6958 0.6131
50 0.913 0.873 0.8138 0.5541 0.4998
60 0.848 0.786 0.771 0.4773 0.3997
70 0.801 0.7236 0.68 0.3165 0.2878
80 0.763 0.6683 0.613 0.2456 0.1978
90 0.714 0.5971 0.555 0.156 0.1112
100 0.6324 0.5463 0.4765 0.081 0.0561
110 0.593 0.457 0.442 0.081 0.0561
120 0.511 0.434 0.3958 0.081 0.0561
130 0.4498 0.4132 0.3167 0.081 0.0561
140 0.3798 0.325 0.2886 0.081 0.0561
150 0.314 0.284 0.224 0.081 0.0561
160 0.274 0.223 0.1958 0.081 0.0561
170 0.1755 0.1564 0.1331 0.081 0.0561
180 0.142 0.1258 0.1158 0.081 0.0561
190 0.142 0.1258 0.1141 0.081 0.0561

Figure 5.28: Average Cost of Transport (ACOT) for the Upward Slope Walking Experiment.
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As we can see, the Decrease & Conquer Approach is extremely effective:

1. Regarding the One Phase based Methods, Discrete Mechanics needs at least 180 points
to achieve an ACOT of 0.142, while Direct Collocation needs at least the same number

of points (140) to achieve an ACOT of 0.1258.

2. Regarding the commercial package SNOPT, it needs at least 190 points to achieve an
ACOT of 0.1141.

3. Regarding the Decrease & Conquer based Methods, Discrete Mechanics need only 100
points to achieve an ACOT of 0.081, while Direct Collocation needs only 90 points also
to achieve an ACOT of 0.0561. Thus, the Decrease & Conquer approach achieves the
lowest possible values of energy consumption (subject to each variant) for the Upward

Slope Walking experiment.

In Figure 5.29, we show the lower and upper bounds of the Cost of Transport that observed
throughout the abovementioned Upward Slope Walking Expreriment, subject to the various
tested solving methods. This is to prove that, during the experiment and particularly for the
proposed approach, there were not any extremely high values of COT that were averaged with
smaller ones, but the resulted values were in the domain of the minimal possible ACOT for

each tested approach.

Decrease and Conquer -

One Phase SNOPT S
Discrete Direct commercial Discrete Direct
Mechanics Collocation package Mechanics Collocation
[0.91 - 1.25] [0.94-1.31] [0.96 — 1.24] [0.9 — 1.06] [0.95-1.07]
*ACOT *ACOT *ACOT *ACOT *ACOT

Figure 5.29: Lower and Upper Bounds of Cost of Transport (COT) for the Upward Slope
Walking Experiment.

In Figure 5.30, the energy savings of the Decrease & Conquer based Methods, in comparison

with the One-Phase based ones, are shown.
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N (points) Discrete Direct
Mechanics Collocation

10 10,78 12,7
20 14,72 16,42
30 21,28 21,93
40 31,85 37,63
50 39,31 42,75
60 43,71 49,15
70 60,49 60,23
80 67,81 70,4
90 78,15 81,38
100 87,19 89,73
110 86,34 88,71
120 84,15 87,07
130 81,99 86,42
140 78,67 82,74
150 74,2 80,25
160 70,44 74,34
170 53,85 64,13
180 42,96 55,41
190 42,96 55,41

Figure 5.30: Energy Savings of Decrease and Conquer Variants in comparison with One Phase
Related Variants, for the Upward Slope Walking Experiment (Percentage).

As we can see, the Decrease & Conquer based Discrete Mechanics Method achieves energy
savings between 10.72% (forN = 10) - 87.19% (for N = 100), in comparison with the One
Phase based related Method, while the Decrease & Conquer based Direct Collocation Method
achieves energy savings between 12.7% (for N = 10) - 89.73% (for N = 100), in comparison
with the One Phase based related Method.

In Figure 5.31, the energy savings of the Decrease & Conquer based Methods, in comparison

with SNOPT, are shown.

As we can see, the Decrease & Conquer based Discrete Mechanics Method achieves energy
savings between 3.5% (for N = 10) - 83% (for N = 100), in comparison with SNOPT, while
the Decrease & Conquer based Direct Collocation Method achieves energy savings between

11.14% (for N = 10) - 88.23% (for N = 100), in comparison with it.

Now we will show the plots of the 4-DOF biped robot, for N=100, which is the number of

points where the Decrease & Conquer Feedback Control utilizing Direct Collocation Method
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N (points) Discrete Direct
Mechanics Collocation
10 3,5 11,14
20 5,67 12,58
30 9,07 14,62
40 20,6 30,04
50 31,91 38,58
60 38,09 48,16
70 53,46 57,68
80 59,93 67,73
90 71,89 79,96
100 83 88,23
110 81,67 87,31
120 79,54 85,83
130 74,42 82,29
140 71,93 80,56
150 63,34 74,96
160 58,63 71,35
170 39,14 57,85
180 30,05 51,55
190 29,01 50,83

Figure 5.31: Energy Savings of Decrease and Conquer Variants in comparison with SNOPT,
for the Upward Slope Walking Ezperiment (Percentage).

achieves the lowest possible ACOT in the Upward Slope Walking Experiment. Due to the fact
that the Decrease & Conquer Feedback Control utilizing Discrete Mechanics Method results in
similar results, only the results of the First Approach will be presented. Next, the actual plots
of the 4-DOF Biped Robot, will be shown, under missing velocity signals and disturbances. In
addition, we assume that Leg 2 initially starts the walking process, thus it is the swing leg for

the first walking step.

In Figure 5.32, the plots of desired and actual angles of the two Legs over time are shown. In

addition, in Figures 5.33 and 5.34, the plots of the position errors over time are depicted.

From Figure 5.32, at each walking step, it can be seen that the angular displacement of the
swing leg gradually increases over time. Some moments before the completion of each walking
step (Heel Strike Moment), the angular displacement of the swing leg reaches the maximum,
and then the swing leg swings back. When human stride reaches the maximum during walking,

a swinging back process also occurs, which is consistent with the mechanism of the human
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Figure 5.32: Desired and actual angles during the Upward Slope Walking Fxperiment - Decrease
& Conquer Feedback Control utilizing Direct Collocation.
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Figure 5.33: Position error during the Upward Slope Walking Fxperiment - Decrease & Conquer
Feedback Control utilizing Direct Collocation.

movement. The angular displacement of the stance leg monotonically decreases, and when
t=0.7343 sec (Heel Strike Moment), thw swing leg is in collision with the ground and the two

legs switch roles. As the step length increases, the values of the angular displacements increase

and vice versa.

Furthermore, the desired and actual angular displacements of the two legs are nearly the same.
From Figure 5.33 and 5.34, we can see that the position errors are extremely low (~ 107%),

showing the effectiveness of the implemented trajectory tracking control.

In Figure 5.35, the plot of real and estimated angular velocities of the two legs over time is
shown. In addition, in Figures 5.36 and 5.37, the plots of the velocity errors over time are

depicted.
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« 10 Position error of g2[rad] while walking upwards-D&C Direct Collacation
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Figure 5.34: Position error during the Upward Slope Walking Experiment - Decrease € Conquer
Feedback Control utilizing Direct Collocation.

Angular velocities while walking upwards-D&C Direct Caollocation
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Figure 5.35: Real and estimated angular velocities during the Upward Slope Walking Experiment
- Decrease & Conquer Feedback Control utilizing Direct Collocation.

Based on Figures 5.35, 5.36 and 5.37, the real and estimated angular velocities of the two
legs are nearly the same. From Figure 5.36 and 5.37, we can see that the velocity errors are
extremely low (=~ 107%), showing again the effectiveness of the trajectory tracking control. As
the step length increases, the values of the angular velocities increase and vice versa.

In Figure 5.38, the control signals of the swing and stance leg over time during the Upward
Slope Walking Experiment are shown. We can see that at the beginning of each walking step,
a larger torque should be input to the robot to realize dynamic walking, and with the input
of the torque, the kinetic and potential energy are reasonably converted into driving energy;

thereafter. only a small energy input can complete a walking step. The impact of the small
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« 10 Velocity error of g1 while walking upwards-D&C Direct Collocation
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Figure 5.36: Angular velocity errors of the Leg 1 during the Upward Slope Walking Fxperiment
- Decrease € Conquer Feedback Control utilizing Direct Collocation.
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Figure 5.37: Angular velocity errors of the Leg 2 during the Upward Slope Walking FExperiment
- Decrease & Conquer Feedback Control utilizing Direct Collocation.

inaccuracies on the estimation of the velocity signals and the disturbances is an increase of the

ACOT by just 0.7%.

In Figure 5.39, the plot of Ground Reaction Forces (Vertical component: Normal Force, and
horizontal component: Friction force) experienced during the Upward Slope Walking Experi-
ment, are shown. In biomechanics, that plot is called butterfly diagram, due to the fact that the
two peaks of the Normal Force look like the wings of a butterfly. As the step length increases,

the values of the Ground Reaction Forces increase and vice versa.

More specifically, in the first moment (time step) of each walking step, the new stance leg, due to
the experienced Heel Strike Forces a moment before, tries to adjust posture to support dynamic

walking, resulting in higher torque and thus leading to the first peak of the Normal Force. From
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Joint Torgues tau, tau, while walking upwards-D&C Direct Callocation
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Figure 5.38: Control Signals 7, 15 during the Downward Slope Walking Ezxperiment - Decrease
& Conquer Feedback Control utilizing Direct Collocation.

the next time step till the 25 % of the walking step, the Normal Force is decreasing, due to
the adjusted posture of the stance leg, leading to a smaller required torque to keep balancing.
From that moment till the 50% of the walking step, we have an increase in the Normal Force,
due to the fact that the stance leg becomes more vertical with the ground and at the half of
the walking step the stance leg is completely vertical with it, supporting the whole weight of
the robot, and resulting in the second peak of the Normal Force (this intermediate phase of the
walking step is called midstance phase). From that moment till the end of the walking step, the
Normal Force is decreasing (and it approaches zero), as the stance leg tends to be less vertical
with the ground and the swing leg tends to approach the ground, taking an actual role for the
support of the robot weight, both preparing to switch roles after the effects of the Push-Off

and Heel Strike Phases. The Normal Force, throughout the entire walking step, is positive.

Regarding the values of the Friction Force, from the first time step of a walking step till the
10% of it, the friction force is decreasing and negative (at the 10% of the walking step we have
a negative peak of the Friction force), due to the braking direction of the stance leg, resulting
the Friction Force to act a backward (negative) force. From that moment till the 50% of the
walking step, as we approach the midstance phase, the Friction Force is increasing (at the 50%
of the walking step we have a positive peak of the Friction Force) as the stance leg becomes
more vertical with the ground and tends to move in a more propulsive direction. From the 50%

of the walking step, till the completion of it, the stance leg keeps its propulsive direction, and
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waits for the Push-Off and Heel Strike Phases to take effect and switch roles with the swing

leg, thus the friction force tends to zero.

25

Marmal and Friction Forces while walking upwards-D&C Direct Collocation

05

Ground Reaction Forces (fN,ffr)(*Mtotal*g)[N]

- Mormal Force
Friction Force
Heel Strike moment
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Figure 5.39: Ground Reaction Forces during the Upward Slope Walking Ezxperiment - Decrease
& Conquer Feedback Control utilizing Direct Collocation.

In Figure 5.40, the Instantaneous Push-Off Impulses applied furing the Upward Slope Walking

experiment, are shown. A Push-Off Impulse, as we have mentioned in previous Chapters, is

required for the stance leg to be detached from the ground, while adding the required energy

for the biped robot to be stabilized after the energy losses of the Heel Strike Phase. As the

step length increases, the values of the Push-Off Impulse increase and vice versa.

100

Push-Off Impulses during walking upweards- DAC Direct Collocation
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Figure 5.40: Push-Off Impulses during the Upward Slope Walking Experiment - Decrease €
Conquer Feedback Control utilizing Direct Collocation.
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5.5 Down/Up Stairs Walking Experiment

In the current simulation we let the 4-DOF Biped walk down/up stairs. The related parameters

of the particular experiment are given below:

1. H = 11 walking steps,

2. M ="70kg,

3. my; = mo = 3bky,

4. The duration of a walking step : 0.7343 seconds,
5. a=b=0.5m,l = 1m,

6. (L1 = 1m, Hy = 0.6m & Dy = 1.166m,60, = 52.96 deg), (Ly = 1.4m, Hy = 0.6m <
Dy = 1.56m, 0y = 26.18 deg), (L3 =1.5m, H3; =0.8m < D3 = 1.Tm,0; = 28.07 deg), (L4 =
1.2m, Hy = 0.4m < Dy = 1.2649m,0, = 1843 deg), (L5 = 1.1m, Hs; = 0.5m <
Ds = 1.208m,0; = 24.41 deg), (L¢ = 0.9m, Hs¢ = —0.8m < Dg = 1.204m, 05 =
—41.63 deg), (L7 = 0.8m, H; = —1m < D; = 1.28m,0; = —51.32 deg), (Ls =
0.75m, Hy = —0.7m < Dg = 1.029m, 0 = —43.21 deg), (Lo = 0.6m, Hy = —0.6m <
Dy = 0.84m,0y = —44.42 deg), (L9 = 0.5m, Hjy = —0.6m < Dig = 0.781m, 619 =
—50.19 deg), (L3 =0.2m, Hy; = —0.4m < Dy = 0.44m, 011 = —62.96 deg)

7. Initial conditions: ¢; = 0.2843rad, ¢ = —0.2893rad, ¢, = —1.4201rad/s, Go = —0.4906rad/s,

g3 =0m, q4=0m, g3 = Om/57 qa = Om/s,

8. For the disturbances, we use the following parameter values: F,; = F.o =7 Nm, F.3 =
F.u = 650" Ns, fo = fu =85 Nm/(rad/s), F,s = Fuy = Th®D Ns/(m/s), Fy =
Fo =105 Nm, Fig=Fy =6h" Ns, vy =uvg =0.21 rad/s, veg = vy = 0.06 m/s.

In Figure 5.41, we show the overall results of the Down/Up Stairs Walking experiment. More
specifically, we show the Average Cost Of Transport (% Zfil COTW) of the H=11 desired

trajectories of the biped, subject to the number of points/time steps (N) that approximate the
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desired trajectory of each walking step, for all the abovementioned Gait Generation Problem
solving approaches. The red coloured results indicate the minimum Average Cost Of Transport
(lower is better) achieved by a particular method. We have verified the results by reconducting

the expreriment numerous times, proving the convergence of the results to the values of the

Figure.
| _
One Phase SNOPT Decrease and Conquer -
2 Phases
3 Discrete Direct commercial Discrete Direct
N (points) . . . .
Mechanics Collocation package Mechanics  Collocation

10 0.976 0.9421 0.9132 0.8714 0.8132
20 0.918 0.8571 0.8765 0.8235 0.7438
30 0.843 0.8164 0.776 0.7165 0.6984
40 0.796 0.7415 0.7315 0.6635 0.6158
50 0.7135 0.6544 0.6758 0.5484 0.5008
60 0.651%9 0.6324 0.6124 0.4835 0.4158
70 0.6135 0.5935 0.5523 0.4084 0.3564
80 0.5635 0.5414 0.4849 0.256 0.2165
[0 0.5005 0.4886 0.4432 0.1432 0.1184
100 0.4435 0.4224 0.4041 0.0854 0.065
110 0.4003 0.3884 0.3563 0.0632 0.035
120 0.3665 0.3551 0.3184 0.0632 0.038
130 0.3215 0.3005 0.2884 0.0632 0.03%
140 0.2814 0.2614 0.2453 0.0632 0.035
150 0.2413 0.2158 0.2058 0.0632 0.038
160 0.1984 0.1784 0.1432 0.0632 0.03%
170 0.1543 0.1321 0.1184 0.0632 0.035
180 0.1484 0.1285 0.1115 0.0632 0.03%
130 0.1484 0.1285 0.108 0.0632 0.035
200 0.1484 0.1285 0.09% 0.0632 0.03%

Figure 5.41: Awverage Cost of Transport (ACOT) for the Down/Up Stairs Walking Experiment.

As we can see, the Decrease & Conquer Approach is extremely effective:

1. Regarding the One Phase based Methods, Discrete Mechanics needs at least 180 points
to achieve an ACOT of 0.1484, while Direct Collocation needs at least the same number

of points (140) to achieve an ACOT of 0.1285.

2. Regarding the commercial package SNOPT, it needs at least 200 points to achieve an
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ACOT of 0.099.

3. Regarding the Decrease & Conquer based Methods, Discrete Mechanics need only 110
points to achieve an ACOT of 0.0632, while Direct Collocation needs only 110 points
also to achieve an ACOT of 0.039. Thus, the Decrease & Conquer approach achieves the
lowest possible values of energy consumption (subject to each variant) for the Down/Up

Stairs Walking experiment.

In Figure 5.42, we show the lower and upper bounds of the Cost of Transport that observed
throughout the abovementioned Down/Up Stairs Walking Expreriment, subject to the various
tested solving methods. This is to prove that, during the experiment and particularly for the
proposed approach, there were not any extremely high values of COT that were averaged with
smaller ones, but the resulted values were in the domain of the minimal possible ACOT for

each tested approach.

Decrease and Conquer -

One Phase SNOPT 5 Phhids
Discrete Direct commercial Discrete Direct
Mechanics Collocation package Mechanics Collocation
[0.89 - 1.26] [0.9-1.33] [0.94 - 1.28] [0.95-1.07] [0.96-1.08]
*ACOT *ACOT *ACOT *ACOT *ACOT

Figure 5.42: Lower and Upper Bounds of Cost of Transport (COT) for the Down/Up Stairs
Walking Experiment.

In Figure 5.43, the energy savings of the Decrease & Conquer based Methods, in comparison

with the One-Phase based ones, are shown.

As we can see, the Decrease & Conquer based Discrete Mechanics Method achieves energy
savings between 10.29% (forN = 20) - 84.21% (for N = 110), in comparison with the One
Phase based related Method, while the Decrease & Conquer based Direct Collocation Method
achieves energy savings between 13.77% (for N = 10) - 89.96% (for N = 110), in comparison
with the One Phase based related Method.
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N (points) Discret'e Direl:t.
Mechanics Collocation
10 10,72 13,77
20 10,29 17,09
30 15,01 14,45
40 16,65 16,95
50 23,14 27,88
60 25,83 34,25
70 33,43 39,95
80 54,57 60,01
90 71,39 75,77
100 80,74 84,61
110 84,21 89,96
120 82,76 89,02
130 80,34 87,02
140 77,54 85,08
150 73,81 81,93
160 68,15 78,14
170 59,04 70,48
180 57,41 69,65
190 57,41 69,65
200 57,41 69,65

Figure 5.43: Energy Savings of Decrease and Conquer Variants in comparison with One Phase
Related Variants, for the Down/Up Stairs Walking Experiment (Percentage).

In Figure 5.44, the energy savings of the Decrease & Conquer based Methods, in comparison

with SNOPT, are shown.

As we can see, the Decrease & Conquer based Discrete Mechanics Method achieves energy
savings between 4.58% (for N = 10) - 82.26% (for N = 110), in comparison with SNOPT, while
the Decrease & Conquer based Direct Collocation Method achieves energy savings between 10%

(for N = 30) - 89.05% (for N = 110), in comparison with it.

Now we will show the plots of the 4-DOF biped robot, for N=110, which is the number of
points where the Decrease & Conquer Feedback Control utilizing Direct Collocation Method
achieves the lowest possible ACOT in the Down/Up Stairs Walking Experiment. Due to the fact
that the Decrease & Conquer Feedback Control utilizing Discrete Mechanics Method results in
similar results, only the results of the First Approach will be presented. Next, the actual plots

of the 4-DOF Biped Robot, will be shown, under missing velocity signals and disturbances. In
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N (points) Discrete Direct
Mechanics Collocation

10 4,58 10,95
20 6,05 15,14
30 7,67 10
40 9,3 15,82
50 18,85 25,9
60 21,05 32,1
70 26,05 35,47
80 47,21 55,35
90 67,69 73,29
100 78,87 83,91
110 82,26 89,05
120 80,15 87,75
130 78,09 86,48
140 74,24 84,1
150 69,29 81,05
160 55,87 72,77
170 46,62 67,06
180 43,32 65,02
190 41,48 63,89
200 36,16 60,61

Figure 5.44: Energy Savings of Decrease and Conquer Variants in comparison with SNOPT,
for the Down/Up Stairs Walking Ezperiment (Percentage).

addition, we assume that Leg 2 initially starts the walking process, thus it is the swing leg for

the first walking step.

In Figure 5.45, the plots of desired and actual angles of the two Legs over time are shown. In

addition, in Figures 5.46 and 5.47, the plots of the position errors over time are depicted.

From Figure 5.45, at each walking step, it can be seen that the angular displacement of the
swing leg gradually increases over time. Some moments before the completion of each walking
step (Heel Strike Moment), the angular displacement of the swing leg reaches the maximum,
and then the swing leg swings back. When human stride reaches the maximum during walking,
a swinging back process also occurs, which is consistent with the mechanism of the human
movement. The angular displacement of the stance leg monotonically decreases, and when
t=0.7343 sec (Heel Strike Moment), thw swing leg is in collision with the ground and the two
legs switch roles. As the step length increases, the values of the angular displacements increase

and vice versa.
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Figure 5.45: Desired and actual angles during the Down/Up Stairs Walking Experiment - De-
crease € Conquer Feedback Control utilizing Direct Collocation.
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Figure 5.46: Position error during the Down/Up Stairs Walking Ezperiment - Decrease €
Conquer Feedback Control utilizing Direct Collocation.

Furthermore, the desired and actual angular displacements of the two legs are nearly the same.
From Figure 5.46 and 5.47, we can see that the position errors are extremely low (~ 107%),

showing the effectiveness of the implemented trajectory tracking control.

In Figure 5.48, the plot of real and estimated angular velocities of the two legs over time is
shown. In addition, in Figures 5.49 and 5.50, the plots of the velocity errors over time are

depicted.

Based on Figures 5.48, 5.49 and 5.50, the real and estimated angular velocities of the two legs are
nearly the same. From Figure 5.49 and 5.50, we can see that the velocity errors are extremely
low (=~ 1073 — 10~%), showing again the effectiveness of the trajectory tracking control. As the

step length increases, the values of the angular velocities increase and vice versa.
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Figure 5.47: Position error during the Down/Up Stairs Walking Experiment - Decrease &
Conquer Feedback Control utilizing Direct Collocation.
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Figure 5.48: Real and estimated angular velocities during the Upward Slope Walking Experiment
- Decrease & Conquer Feedback Control utilizing Direct Collocation.

In Figure 5.51, the control signals of the swing and stance leg over time during the Down/Up
Stairs Walking Experiment are shown. We can see that at the beginning of each walking step,
a larger torque should be input to the robot to realize dynamic walking, and with the input
of the torque, the kinetic and potential energy are reasonably converted into driving energy;
thereafter. only a small energy input can complete a walking step. The impact of the small

inaccuracies on the estimation of the velocity signals and disturbances is an increase of the

ACOT by just 1.2%.
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w107 Welocity error of 1, during walking (down/up) stairs-D&.C Direct Collocation
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Figure 5.49: Angular velocity errors of the Leg 1 during the Upward Slope Walking Fxperiment
- Decrease € Conquer Feedback Control utilizing Direct Collocation.
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Figure 5.50: Angular velocity errors of the Leg 2 during the Upward Slope Walking Experiment
- Decrease € Conquer Feedback Control utilizing Direct Collocation.

In Figure 5.52, the plot of Ground Reaction Forces (Vertical component: Normal Force, and
horizontal component: Friction force) experienced during the Down/Up Stairs Walking Ex-
periment, are shown. In biomechanics, that plot is called butterfly diagram, due to the fact
that the two peaks of the Normal Force look like the wings of a butterfly. As the step length

increases, the values of the Ground Reaction Forces increase and vice versa.

More specifically, in the first moment (time step) of each walking step, the new stance leg, due to
the experienced Heel Strike Forces a moment before, tries to adjust posture to support dynamic
walking, resulting in higher torque and thus leading to the first peak of the Normal Force. From
the next time step till the 25 % of the walking step, the Normal Force is decreasing, due to

the adjusted posture of the stance leg, leading to a smaller required torque to keep balancing.
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Figure 5.51: Control Signals T, 1o during the Down/Up Stairs Walking Experiment - Decrease
& Conquer Feedback Control utilizing Direct Collocation.

From that moment till the 50% of the walking step, we have an increase in the Normal Force,
due to the fact that the stance leg becomes more vertical with the ground and at the half of
the walking step the stance leg is completely vertical with it, supporting the whole weight of
the robot, and resulting in the second peak of the Normal Force (this intermediate phase of the
walking step is called midstance phase). From that moment till the end of the walking step, the
Normal Force is decreasing (and it approaches zero), as the stance leg tends to be less vertical
with the ground and the swing leg tends to approach the ground, taking an actual role for the
support of the robot weight, both preparing to switch roles after the effects of the Push-Off

and Heel Strike Phases. The Normal Force, throughout the entire walking step, is positive.

Regarding the values of the Friction Force, from the first time step of a walking step till the
10% of it, the friction force is decreasing and negative (at the 10% of the walking step we have
a negative peak of the Friction force), due to the braking direction of the stance leg, resulting
the Friction Force to act a backward (negative) force. From that moment till the 50% of the
walking step, as we approach the midstance phase, the Friction Force is increasing (at the 50%
of the walking step we have a positive peak of the Friction Force) as the stance leg becomes
more vertical with the ground and tends to move in a more propulsive direction. From the 50%
of the walking step, till the completion of it, the stance leg keeps its propulsive direction, and
waits for the Push-Off and Heel Strike Phases to take effect and switch roles with the swing

leg, thus the friction force tends to zero.
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Figure 5.52: Ground Reaction Forces during the Down/Up Stairs Walking Experiment - De-
crease € Conquer Feedback Control utilizing Direct Collocation.

In Figure 5.53, the Instantaneous Push-Off Impulses applied furing the Down/Up Stairs Walk-
ing experiment, are shown. A Push-Off Impulse, as we have mentioned in previous Chapters,
is required for the stance leg to be detached from the ground, while adding the required energy
for the biped robot to be stabilized after the energy losses of the Heel Strike Phase. As the

step length increases, the values of the Push-Off Impulse increase and vice versa.

Push-Off Impulses during walking (down/up)stairs- D&C Direct Collocation
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Figure 5.53: Push-Off Impulses during the Down/Up Stairs Walking Experiment - Decrease &
Conquer Feedback Control utilizing Direct Collocation.
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5.6 Energetics of Bipedal Robot Locomotion

Walking robots with different mechanical parameters, such as mass and length distribution,
have different walking performance. This leads us to believe that for designing energy-optimal
bipedal robot locomotion, the study and optimization of mechanical parameters is also an

important issue as the study of walking gait features.

Thus, in the current subchapter we will investigate the effect of the mechanical parameters
(mass and length distribution) on the energy efficiency of walking. In addition, we will study
the energetic walking gait features with the combinations of walking speed (V;) and step length
(D;). Such an interesting simulation study can lead to very important insights regarding the

dynamics of walking and its related energetic gait features.

The non-dimensional parameters of the mass and length distribution are defined as:

Rm:mle /Ma
(leg) (5.1)

R = b/l

where the mass distribution parameter R,, is the ratio of the mass of a leg and the mass of the
hip, and the length distribution parameter R; is the ratio of the distance between the center of
mass of a leg and the hip, and the leg length. The Cost of Transport, which is subjected to the
constraints D; and V;, is calculated by varying one of the two distribution parameters, while
another is fixed. In the following figure, the range of parameters used in the current study
(in addition with the parameters for the experiments of the previous subchapters) are shown,

taking into account biological parameter features.

All the current simulations are done for N=110, which is the largest value of N for which the
Decrease & Conquer Feedback Control utilizing Direct Collocation achieves the least possible
value of Cost of Transport for each carried experiment. Due to the fact that the Decrease &
Conquer Feedback Control utilizing Discrete Mechanics Method results in similar results, only
the results of the First Approach will be presented. Based on Figure 5.54, the parameters for

the following simulations are non-dimensionalized.
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Figure 5.54: Parameters for the current study and experiments.

In particular, we have initialized over 8000 biped robots with a variety of parameters. Then
we let each one walk in the four types of terrain similar to the experiments in the previous
subchapters. For Forward Walking, each biped runs 15 simulations of 80 walking steps of
different step lengths and average walking speeds. For Walking on a Upward/Downward Slope
and Stairs, each biped runs 15 simulations in a variety of step lengths, average walking speeds,
step heights and slope/stair angles. The effect of a particular step height, H;, for the Down/Up
Stairs Experiments, is similar with the effects of the slope angle, while the effect of H; is on;y
0.1 — 0.45% greater in comparison with the effect of the related slope angles and step lengths.

Thus, it is not considered a biomechanical parameter in the current study.

For studying the effects of the mass distribution parameter R,, on the Cost of Transport
(COT), we choose two representative fixed values in the range of length distribution parameter

R;. These values are R; = 0.3 and 0.6.

Figure 5.55 shows the COT as a function of R,, with various step lengths and a fixed walking
speed of V=0.4 and R; = 0.3, while Figure 5.56 shows a sectional plot of the COT subject to
R, with fixed step length D, and Figure 5.57 shows the effect of the slope angle 8 in the COT
of Figure 5.55 and 5.56.

Furthermore, Figure 5.58 shows the COT as a function of R,, with various step lengths and
a fixed walking speed of V=0.6 and R; = 0.3, while Figure 5.59 shows a sectional plot of the

COT subject to R, with fixed step length D, and Figure 6.60 shows the effect of the slope
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The effects of Rm on COT with fixed RIF0.3 and W=0.4
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Figure 5.55: The effects of Rm on COT with fixed RI=0.3 and V=0.4.
angle # in the COT of Figure 5.58 and 5.59.

Based on Figures 5.55, 5.56, 5.58 and 5.59, we can see that the COT increases with the increase
of R,, when R;, V and D are fixed. For a certain set of R; and V', there will be a corresponding
range of D, in which the COT is nearly minimal and R,, has little effect on the value of COT.

As the step length D increases, the effect of R,, on COT becomes larger and more obvious.

Figures 5.57 and 5.60 show that for a negative slope angle (§ < 0) we have a decrease on the
values of COT in the abovementioned Figures, from 0.9 to 26.8% for the first case and from
0.3 to 28.7% for the second case. In addition, for a positive slope angle (§ > 0), we have an
increase on the values of COT in the abovementioned Figures, from 1.2 to 27.8% for the first

case and from 1.9 to 30.3% for the second case.

Figure 5.61 shows the COT as a function of R,, with various step lengths and a fixed walking
speed of V=0.4 and R; = 0.6, while Figure 5.62 shows a sectional plot of the COT subject to
R, with fixed step length D, and Figure 5.63 shows the effect of the slope angle 6 in the COT
of Figure 5.61 and 5.62.

Figure 6.64 shows the COT as a function of R,, with various step lengths and a fixed walking
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Figure 5.56: The effects of Rm on COT with fized RI=0.3 and V=0.4 (Sectional Plot).

speed of V=0.6 and R; = 0.6, while Figure 5.65 shows a sectional plot of the COT subject to
R,, with fixed step length D, and Figure 5.66 shows the effect of the slope angle ¢ in the COT

of Figure 5.64 and 5.65.

The values of COT in Figures 5.61, 5.62 and 5.63 follow a similar behaviour as in the Figures
5.55-5.60, with a small difference on the fact that, for very small values of D (e.g. D=0.2 in
Figure 6.62), we have a larger value of COT in comparison with middle-sized step lengths (e.g.
D=0.8 in Figure 6.62). Figure 5.63 shows that for a negative slope angle (6§ < 0) we have
a decrease on the values of COT, from 0.73 to 14.7% In addition, for a positive slope angle

(0 > 0), we have an increase on the values of COT, from 4.9 to 20.6%.

Based on Figures 5.64 and 5.65 show clearly that the COT is bigger with short step length
than long step length, which is different at all scales from the abovementioned analyzed figures.
This is becuase the rotational actuator in the swing leg consumes more energy for the provided
torque, under the situation of fast walking speed and short step length. Figure 5.66 shows
that for a negative slope angle (0 < 0) we have a decrease on the values of COT in the
abovementioned Figures, from 0.9 to 9.13%. In addition, for a positive slope angle (6 > 0), we

have an increase on the values of COT, from 0.1 to 10.9%.
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Effect of slope angle theta in the COT of Figures 5.55 and 5.56
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Figure 5.57: Effect of slope angle theta in the COT of Figures 5.55 and 5.56.

Figure 5.67 shows the COT as a function of R; with various step lengths and a fixed walking
speed of V=0.4 and R,, = 0.3, while Figure 5.68 shows a sectional plot of the COT subject to

R,, with fixed step length D, and Figure 5.69 shows the effect of the slope angle # in the COT
of Figures 5.67 and 5.68.

Figure 5.70 shows the COT as a function of R; with various step lengths and a fixed walking
speed of V=0.6 and R,, = 0.3, while Figure 6.71 shows a sectional plot of the COT subject to

R, with fixed step length D, and Figure 5.72 shows the effect of the slope angle 8 in the COT
of Figure 5.70 and 5.71.

In these figures (5.68-5.72) we can see that when the step length D is short, the COT increases
with the increase in R;. In addition, as R; increases, the COT in cases of small step length
may become greater than of the COT in cases of middle-valued step lengths (as it can be seen
clearly on Figured 5.70, 5.72). With the increase in D, the curve of the COT versus R; gets
flat, which indicates that for a certain set of R,, and V', the effect of R; on COT is also not
so obvious within a range of step length D (as we can see on Figures 5.70, 5.72). In addition,

we can see that, for long step length, the COT gradually increases and then decreases with the

increase in R;.
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The effects of Rm on COT with fixed RI=0.3 and V=05
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Figure 5.58: The effects of Rm on COT with fixed RI=0.3 and V=0.6.

In Figure 5.70, we can see that for a negative slope angle (§ < 0) we have a decrease on the
values of COT in the related Figures, from 0.1 to 18.4%. In addition, for a positive slope angle

(0 > 0), we have an increase on the values of COT, from 2.4 to 19.8%.

In Figure 5.72, we can see that for a negative slope angle (# < 0) we have a decrease on the
values of COT in the related Figures, from 1.1 to 21.4%. In addition, for a positive slope angle

(@ > 0), we have an increase on the values of COT, from 3.4 to 24.55%.

Finally, Figure 5.73 shows the COT as a function of R; with various step lengths and a fixed
walking speed of V=0.4and R,, = 0.5, while Figure 5.74 shows a sectional plot of the COT
subject to R, with fixed step length D, and Figure 5.75 shows the effect of the slope angle
in the COT of Figure 5.73 and 5.74. In addition, Figure 5.76 shows the COT as a function of
R; with various step lengths and a fixed walking speed of V=0.6 and R, = 0.5, while Figure
5.77 shows a sectional plot of the COT subject to R,, with fixed step length D, and Figure
5.78 shows the effect of the slope angle 8 in the COT of Figure 5.76 and 5.77.
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The effects of Rm on COT with fixed RI=0.3 and W=0.5

0.09 T T T T T
L=02
L ~-D=08
0.08 Dei4
D=2

0.07
0.06 B
0.os B

004 /—/

0.03 - A

coT

002 T S _

1 1 1 1
0z 025 03 035 0.4 0.45 0s
Rim (Mass distribution)

Figure 5.59: The effects of Rm on COT with fized RI=0.3 and V=0.6 (Sectional Plot).

Effect of slope angle theta in the COT of Figures 5.58 and 5.59
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Figure 5.60: Effect of slope angle theta in the COT of Figures 5.58 and 5.59.
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The effects of Rm on COT with fixed RI=0.6 and V=04
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Figure 5.61: The effects of Rm on COT with fized RI=0.6 and V=0.4.
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Figure 5.62: The effects of Rm on COT with fized RI=0.6 and V=0./(Sectional Plot).
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Effect of slope angle theta in the COT of Figures 5.61 and 5.62
25 T T T T T

201

Percentage of difference (%)
[ap]

1 1 1 1 1
1.5 -1 05 0 0s 1 15
slope angle theta (rad)

Figure 5.63: Effect of slope angle theta in the COT of Figures 5.61 and 5.62.
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Figure 5.64: The effects of Rm on COT with fized RI=0.6 and V=0.6.
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The effects of Rm on COT with fixed RI=0.6 and V=05
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Figure 5.65: The effects of Rm on COT with fized RI=0.6 and V=0.6 (Sectional Plot).

Effect of slope angle theta in the COT of Figures 5.64 and 5.65
15 T T T

Percentage of difference (%)

_1D 1 1 1 1 1
-1.48 -1 0.4 0 s 1 135

slope angle theta (rad)

Figure 5.66: Effect of slope angle theta in the COT of Figures 5.64 and 5.65.
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The effects of Rl on COT with fixed Rm=0.3 and =0.4
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Figure 5.67: The effects of Rl on COT with fired Rm=0.3 and V=0.4.
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Figure 5.68: The effects of Rm on COT with firted Rm=0.3 and V=0.4 (Sectional Plot).
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Effect of slope angle theta in the COT of Figures 5.67 and 5.68
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Figure 5.69: Effect of slope angle theta in the COT of Figures 5.67 and 5.68.
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Figure 5.70: The effects of Rl on COT with fired Rm=0.3 and V=0.6.
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Figure 5.71: The effects of Rm on COT with fired Rm=0.3 and V=0.6 (Sectional Plot).

Effect of slope angle theta in the COT of Figures 5.70 and 5.71
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Figure 5.72: Effect of slope angle theta in the COT of Figures 5.70 and 5.71.
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The effects of Rl on COT with fixed Rrm=0.5 and =0.4
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Figure 5.73: The effects of Rl on COT with fired Rm=0.5 and V=0.4.
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Figure 5.74: The effects of Rm on COT with fited Rm=0.5 and V=0.4 (Sectional Plot).
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Effect of slope angle theta in the COT of Figures 2.73 and 5.74
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Figure 5.75: Effect of slope angle theta in the COT of Figures 5.73 and 5.7/.
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The effects of Rl on COT with fixed Rm=0.5 and V=05
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Figure 5.76: The effects of Rl on COT with fixed Rm=0.5 and V=0.6.

The effects of RI on COT with fixed Rm=0.5 and v=0.6
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Figure 5.77: The effects of Rm on COT with fited Rm=0.5 and V=0.6 (Sectional Plot).

As we can see, these Figures behave in a similar way with Figures 5.68-5.72, having only a

greater influence of the R; on the values of COT, thus larger values of COT.
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Effect of slope angle theta in the COT of Figures 2.76 and 5.77
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Figure 5.78: Effect of slope angle theta in the COT of Figures 5.76 and 5.77.



Chapter 6

Conclusion and Future Work

In the current thesis we proposed a novel approach for calculation of energy-optimal trajec-
tories and effective trajectory tracking control for bipedal robot locomotion, called Decrease
and Conquer Feedback Control. The proposed system consists of the Gait Generation and
Trajectory Tracking Control Modules. We also developed two variants of the proposed system,

based on two discretization mehods: Direct Collocation and Discrete Mechanics.

The Decrease and Conquer Gait Generation Module (Direct Collocation/Discrete Mechanics)
turns out to calculate the most energy efficient trajectories for the complete 4-DOF biped robot,
in comparison with the related One Phase methods and the high performance commercial solver
SNOPT. In particular, in the majority of the experiments, the Decrease and Conquer Approach
requires less than half of the grid points to calculate energy-optimal trajectories. The other
methods need at least twice as many grid points to calculate a suboptimal trajectory. The

Direct Collocation method calculates always the most energy efficient trajectories.

The Trajectory Tracking Control Module turns out to apply a very effective tracking control
scheme, under missing velocity signals and disturbances. As we have seen on Chapter 4, the
small inaccuracies in the estimation of the velocities and disturbances (error of ~ 1073 — 107%)

have minimal impact on the final energy consumption of the walking step (< 1.2%).

There are several directions in which we would like to extend our work. The main ones are
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presented below:
1. The use and evaluation of a different robot model in the proposed system architecture,
e.g. of a 5-link (7-DOF) biped robot model etc.

2. Implementation of a Decrease and Conquer approach utilizing other discretization meth-

ods (single/multiple shooting, adjoint methods etc.)

3. Utilization of code parallelism for the solution of the Gait Generation problems of the

Second Phase.
4. Evaluation of the proposed system in more complex environments.
5. Real-time implementation of the proposed system.

6. Application of a Decrease and Conquer Approach for Gait Generation problems in other

domains.
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Chapter 8

Appendix A: Modeling & Control of

Lagrangian Mechanical Systems

8.1 Analytical Mechanics / Lagrangian mechanics

8.1.1 Introduction

Lagrangian mechanics is a reformulation of classical mechanics. In Lagrangian mechanics, the
trajectory of a system of particles is derived by solving the Lagrange equations in one of two
forms, either the Lagrange equations of the first kind, which treat constraints explicitly as
extra equations, often using Lagrange multipliers; or the Lagrange equations of the second
kind, which incorporate the constraints directly by judicious choice of generalized coordinates.
In each case, a mathematical function called the Lagrangian is a function of the generalized
coordinates, their time derivatives, and time, and contains the information about the dynamics

of the system.

In Newtonian Mechanics, Newton’s laws can include non-conservative forces like friction, how-
ever they must include constraint forces explicitly and are best suited to Cartesian coordinates.
Lagrangian mechanics is ideal for systems with conservative forces and for bypassing constraint

forces in any coordinate system. Dissipative and driven forces can be accounted for by splitting

169
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the external forces into a sum of potential and non-potential forces, leading to a set of modified
Euler-Lagrange (EL) equations. Generalized coordinates can be chosen by convenience, to ex-
ploit symmetries in the system or the geometry of the constraints, which may simplify solving
for the motion of the system. Lagrangian mechanics also reveals conserved quantities and their

symmetries in a direct way, as a special case of Noether’s theorem.

8.1.2 Holonomic constraints and degrees of freedom

Consider a system of N particles in two dimensional space, each with position vector r(t) for
i=1,...,N. Note that each r;(t) € R? is a 2-vector. We thus need 2N coordinates to specify
the system, this is the configuration space. Newton’s second law tells us that the equation of
motion for the ¢ — th particle is:

pi — Fviext _{_F;con (81)

forv=1,...,N. Here p; = m;v; is the linear momentum of the ith particle and v; = r; is its
velocity. We decompose the total force on the ith particle into an external force F™* and a
constraint force F°". By external forces we imagine forces due to gravitational attraction or

an electromagnetic field, and so forth.

By a constraint on a particles we imagine that the particle’s motion is limited in some rigid
way. For example the particle/bead may be constrained to move along a wire or its motion is
constrained to a given surface. If the system of N particles constitute a rigid body, then the

distances between all the particles are rigidly fixed and we have the constraint

[7i(t) =3 (D)= cijy (8.2)

for some constants ¢;;, for all 4, j = 1,..., N. All of these are examples of holonomic constraints.

Definition 1 (Holonomic constraints). For a system of particles with positions given by

r(t) for i =1,..., N, constraints that can be expressed in the form:

g(ry, ..., ry, t) =0 (8.3)
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are said to be holonomic. Note they only involve the configuration coordinates.

We will only consider systems for which the constraints are holonomic. Systems with constraints
that are non-holonomic are: gas molecules in a container (the constraint is only expressible as
an inequality); or a sphere rolling on a rough surface without slipping (the constraint condition

is one of matched velocities).

Let us suppose that for the N particles there are m holonomic constraints given by:

gk'(TD <eey TNy t) =0 (84)

for k = 1,...,m. The positions r;(t) of all N particles are determined by 2N coordinates.
However due to the constraints, the positions r;(t) are not all independent. In principle, we can
use the m holonomic constraints to eliminate m of the 2N coordinates and we would be left
with 2N —m independent coordinates, i.e. the dimension of the configuration space is actually

2N — m.

Definition 2 (Degrees of freedom). The dimension of the configuration space is called the

number of degrees of freedom.

Thus we can transform from the previous coordinates rq, ...,y to new generalized coordinates

Q17"'7qn Wheren:QN_m:

rn = 7”1(6117 <oy Qn, t)a

(8.5)

rn = TN(q17 <oy Gn, t) .
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8.1.3 D’Alembert’s principle

We will firstly restrict ourselves to systems for which the net work of the constraint forces is

Z€ro, i.e. we suppose:

N
> Fedr =0, (8.6)
=1

for every small change dr; of the configuration of the system (for ¢ fixed). Recall that the work
done by a particle is given by the force acting on the particle times the distance travelled in
the direction of the force. So here for the ith particle, the constraint force applied is £ °" and
suppose it undergoes a small displacement given by the vector dr;. Since the dot product of
two vectors gives the projection of one vector in the direction of the other, the dot product

Efor . dr; gives the work done by F°" in the direction of the displacement dr;.

If we combine the assumption that the net work of the constraint forces is zero with Newton’s

2nd law :
pi — F;ext + Fvicon (87)
from the last section we find:
S Bicdr = YN (Fett+ Fen) - dry
g Zfil pi-dri = Zfil Fiext ~dr; + Zi\;l Efon - dr; (8.8)

&SN pdr = SN ES - dry.

In other words we have
N

> (b= F) - dry = 0, (8.9)

i=1
for every small change dr;. This represents D’Alembert’s principle. Note in particular that for

now, no forces of constraint are present.

Remark 1. The assumption that the constraint force does no net work is quite general. It
is true in particular for holonomic constraints. For example, for the case of a rigid body, the
internal forces of constraint do no work as the distances |r; —r;| between particles is fixed, then

d(r; —r;) is perpendicular to r; — r; and hence perpendicular to the force between them which
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is parallel to ; —r;. Similarly for the case of the bead on a wire or particle constrained to move

on a surface-the normal reaction forces are perpendicular to dr;.

In his Mécanique Analytique [1788], Lagrange sought a coordinate invariant expression for mass
times acceleration. This lead to Lagrange’s equations of motion. Consider the transformation

to generalized coordinates

T :Ti(qla «vy Qn, t) (810)

for ¢ = 1,..., N. If we consider a small increment in the displacements dr; then the corre-

sponding increment in the work done by the external forces is

N,n
Z Fotodr = Y 8” Z Q,dg; (8.11)

,j=1
Here we have used the chain rule
87”1
8.12
=3 c12

and we set for j =1,...,n,

ex 87’2»
Q=) F i (8.13)

We think of the (); as generalized forces. We now assume the work done by these forces depends

on the initial and final configurations only and not on the path between them. In other words

we assume there exists a potential function V' =V (¢, ..., ¢,) such that
ov
Qi =——— (8.14)
J aqj
for j = 1,...,n. Such forces are said to be conservative. We define the total kinetic energy to
be
alg |
T = —m;|V; 2 815
> g (815)

and the Lagrange function or Lagrangian to be

L:=T-V. (8.16)
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Theorem 1 (Lagrange’s equations). D’Alembert's principle is equivalent to the system of

ordinary differential equations

d OL oL

&(8_%) " 90, - (8.17)

for 3 =1,...,n. These are known as Lagrange’s equations of motion.

Proof. The change in kinetic energy mediated through the momentum-—the first term in

D’Alembert’s principle-due to the increment in the displace- ments dr; is given by

N,n
Zpl dr; = mez dr; = Z m;v; - 873‘ : (8.18)

7,7=1
From the product rule we know that
d 87”1' 87"@' d 87”1' . 87"@' 8112-
—(v; - =0+ — =0+ 8.19
" g = ag T @ ag) T g T By, (8:19)
Also, by differentiating the transformation to generalized coordinates we see:
or; .
w=3 2
d (8.20)
8% _ ar;
9q; — 0Oq;
Using these last two identities we see that
N
Z pi.dr; = Z;L:1(Zf\i1 m;iVi g;l )dg;
i=1
n N T, v;
= 2 (T (G (mavi - G5t) — myvi - 52))d; (8.21)
= Yo (T (g (mavi - §85) — myv; - §25))dg;
n N N
= TN, Imful®) - (TN, Imifuf)dg,
Hence we see that D’Alembert’s principle is equivalent to
“~ . d 0T, T
—(=—)—=——Q;)dg; =0 8.22
(5(55) ~ 5y ~ @) (5.22)
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Since the ¢; for j =1,...,n, where n = 2N — m, are all independent, we have

d or oT

(=Y 0. =0 8.23
for j = 1,...,n. Using the definition for the generalized forces (); in terms of the potential

function V' gives the result.

Remark 2 (Configuration space). As already noted, the n-dimensional subsurface of 2N-
dimensional space on which the solutions to Lagrange’s equations lie is called the configuration

space. It is parameterized by the n generalized coordinates ¢y, ..., ¢,.

Remark 3 (Non-conservative forces). If the system has forces that are not conservative it may

still be possible to find a generalized potential function V' such that

ov. —d oV
P T i 8.24
for j = 1,...,n. From such potentials we can still deduce Lagrange’s equations of motion. Ex-

amples of such generalized potentials are velocity dependent potentials due to electromagnetic

fields, for example the Lorentz force on a charged particle.

8.1.4 Hamilton’s Principle

We consider mechanical systems with holonomic constraints and all other forces conservative.

Recall, we define the Lagrange function or Lagrangian to be

L=T-V (8.25)
where
N
T: —TT; i2 2
;1 2m |v;] (8.26)

is the total kinetic energy for the system, and V' is its potential energy.

Definition 3 (Action). If the Lagrangian L is the difference of the kinetic and potential
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energies for a system, i.e. L =T — V', we define the action A = A(q) from time t; to to, where

q=(q, ..., gu)T, to be the functional

Alg) = / * Lgd. Dt (8.27)

Hamilton [1834] realized that Lagrange’s equations of motion were equivalent to a variational

principle.

Theorem 2 (Hamilton’s principle of least action). The correct path of motion of a
mechanical system with holonomic constraints and conservative external forces, from time t;
to ta, is a stationary solution of the action. Indeed, the correct path of motion q = q(t) , with
q = (q1, -, qu)7, necessarily and sufficiently satisfies Lagrange’s equations of motion for

j=1,...,n
d OL oL
(Y- == =0 8.28
dt(ﬁqj) 8%’ ( )
The abovementioned relation is Hamilton’s form of the principle of least action, because in

many cases the action of ¢ = ¢(t) is not only an extremal but also a minimum value of the

action functional.

Remark 4 (Non-uniqueness of the Lagrangian). Two Lagrangian’s L, and Lo that differ by
the total time derivative of any function of ¢ = (q1, ..., ¢,)* and t generate the same equations

of motion. In fact if

. . d
then for j = 1,...,n direct calculation reveals that:
d 0L 0L, d 0L 0L,

' 04, " g, ~ a'og,)  Bg (8:30)

8.1.5 Lagrangian Mechanical Systems with Forcing and Control

Our aim is to optimally control Lagrangian systems. For the description of their dynamics, we

introduce a variational framework including external forcing resulting from dissipation, friction,
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loading and in particular control forces.

Consider an n-dimensional configuration manifold @ with local coordinates ¢ = (¢*, ..., ¢")

, the associated state space given by the tangent bundle 7'Q) and a C* Lagrangian L : TQ —
R,k > 2. Given a time interval [0, T], we consider curves ¢ in the path space C11([0, T], Q)*

and the action map G : CH1([0, T], Q) — R,

G(g) = / Lig(t), 4()dt (8.31)

To define control forces for Lagrangian systems, we introduce a control manifold U C R™ and
define the control path space L>(|O, T], U) with u(t) € U also called the control parameter.
With this notation we define a Lagrangian control force as a map f; : TQ x U — T*(Q), which is
given in coordinates as fr, : (¢, ¢, u) — (q, fr(q,q,u)) where we assume that the control forces
can also include configuration and velocity dependent forces resulting e.g. from dissipation
and friction. We interpret a Lagrangian control force as a family of Lagrangian forces that
are fiber-preserving maps f; : T'QQ — T7(Q over the identity idg, i.e. in coordinates f} :
(q, ¢) — (q, f#(q, 4)). Whenever we denote f1(q, ¢, u) as a one-form on 7'Q), we mean the
family of horizontal one-forms f} (g, ¢) on T'Q) induced by the family of fiber-preserving maps
f&. Given a control path u € L*(]O, T], U) , the Lagrange-d Alembert principle seeks curves

q € CH([0, T], Q) satisfying

5 / Lig(t), 4(t))dt + / Folat), a(t), u(®)) - sq(t)dt =0 (.32)

where 0 represents variations vanishing at the endpoints. The second integral in (2.32) is the
virtual work acting on the mechanical system via the force fr. Integration by parts shows that

this is equivalent to the forced Fuler-Lagrange equations

Sela. - 552 ) - fala. & w) =0 (5.33)

These equations implicitly define a family of forced Lagrangian vector fields X} : TQ x [0, T] —
T(TQ) and associated forced Lagrangian flows F}': TQ x [0, T] — TQ(u € L>(]O, T], U)
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fixed) .

We distinguish between two notations: When we fix v € U we always consider a family of
Lagrangian control forces f}'. As soon as we consider evolutions given by differential equations
or integrals, instead of fixing only one u € U, we fix an entire curve u € L>*([0, T|, U) ,
such that for each time ¢ we use the force f; that corresponds to fr(q(t), q(t), w(t)) . In
particular, by fixing a control path v € L*([O, T|, U) we obtain a non-autonomous system
whose evolution is also dependent on the initial time ¢y, such that the flow F}* would be defined
on TQ x [0, T]? rather than on T'Q x [0, T|. In the following we will fix the initial time to
be to = 0 so that we do not need to keep track on the initial time in the notation. This is no

restriction since we consider all possible control paths u € L>([0, T|, U) .

L .
The one-form ©5 on T given in coordinates by ©;, = ——dq’ is called the Lagrangian one-

g’
form, and the Lagrangian symplectic form Qp = dOy is given in coordinates by Q(q, q) =
oL dg'Andg’ + oL
ogog 1 T dgog
form is preserved under the Lagrangian flow.

dq’Ad¢’. Recall that in the absence of forces, the Lagrangian symplectic

The Legendre Transform with Forces. Given a Lagrangian L, we can take the standard

Legendre Transform FL : TQ) — T*() defined by

d
FL(v,) - w, = I L(v, + ew,) (8.34)
e=0

where v, w, € T,Q, and which has coordinate form FL : (¢,¢) — (¢,p) = (¢,0L/dq(q,q
and relate Hamiltonian and Lagrangian control forces by f;' = fj; o FL. If we also have a
Hamiltonian H related to L by the Legendre transform as H(q,p) = FL(q,q)-q¢— L(q, q) , then
the forced Euler-Lagrange equations and the forced Hamilton’s equations are equivalent. That

is, if X} and X}, are the forced Lagrangian and Hamiltonian vector fields, respectively, then

(FL)*(XF) = XE, of

Noether’s theorem with forcing. A key property of Lagrangian flows is their behavior with
respect to group actions. Assume a Lie group G with Lie algebra g acts on @) by the (left

or right) action ¢ : G x Q — Q. Consider the tangent lift of this action to ¢'@ : G x TQ
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given by ¢1%(vg) = T(¢g) - vg. For & € g the infinitesimal generators &g : Q@ — TQ and &g
: TQ — T(TQ) are defined by &g(q) = dig(gbg(q)) & and &pg(vy) = %(¢§Q(vq)) - ¢, and the
Lagrangian momentum map Jp : TQ) — g* is defined to be Ji(v,) - £ = O - {rg(v,) . If the
Lagrangian is invariant under the lift of the action, that is we have L o gng =Lforallge G
(we also say, the group action is a symmetry of the Lagrangian), the Lagrangian momentum
map is preserved of the Lagrangian flow in the absence of external forces. We now consider
the effect of forcing on the evolution of momentum maps that arise from symmetries of the
Lagrangian. In [64] it is shown that the evolution of the momentum map from time 0 to time

T is given by the relation

(32 o (F7)")(a(0), 4(0)) — Jr(q(0), 4(0))] '52/0 fi(a(t),4(t)) - Eqa(t))dt (8.35)

Equation (2.35) shows, that forcing will generally alter the momentum map. However, in the
special case that the forcing is orthogonal to the group action, the above relation shows that

Noether’s theorem will still hold.

Theorem(forced Noether’s theorem). Consider a Lagrangian system L : TQ — R with
control forcing fr : TQ x U — T*Q such that the Lagrangian is invariant under the lift of the
(left or right) action ¢ : G x Q — Q and {f}'(q,q),&0(q)) = 0 for all (¢,4) € TQ,u € U and
all ¢ € g. Then the Lagrangian momentum map Jp : T'Q) — g* will be preserved by the flow,
such that Jp o (F}")' = Jy, for all t.

8.1.6 Standard Form of the Euler-Lagrange Equations in a kine-

matic chain

In a kinematic chain, such as a biped robot, each link of the mechanical system can be approx-
imated as a particle with mass m; located at the center of mass of the link. Each particle is
then connected using holonomic constraints on the form h;(q1, ..., ¢,) = 0 where ¢1,...,q,
are generalized coordinates measuring the orientation of each link. One possible choice of gen-

eralized coordinates is the absolute angle of each link measured from an axis defined in the
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inertial frame.

Once the appropriate generalized coordinates have been assigned to the system, the holonomic
constraints on the form (2.4) become trivial. The kinetic K(q, ¢) and potential P(q) energy of
the robot can then easily be derived using the expressions for the generalized coordinates. The

Lagrangian of the mechanical system is then formed as

L(q,q) = K(q,4) —P(q) (8.36)

1
where K(q, q) = §qTM (q)g. Here ¢ € R™ and ¢ € R™ are the vectors of generalized coordinates
and velocities and M (q) € R™" is the inertia matrix of the system. The Lagrangian can be
used to obtain a set of differential equations that describe the time evolution of the system by

substituting it into the expression

i[aﬁ(q,c})] _ 0L(q,4)
dt*  9q dq

= B(q)u (8.37)

where B(q) is the applied forces selection matrix, u € R™ is a vector of independent control
inputs. Assuming that the matrix M (q) is symmetric and positive definite for each ¢ € R™ and
that P = P(q) is independent of ¢, relation (2.38) can be written in a compact matrix form

known as the robot equations of motion

M(q)G +C(q,4)q + G(q) = B(q)u (8.38)

where C(q, ¢q) € R™" is a matrix of centrifugal and Coriolis terms and G(q) € R™ is the
gravity vector. Using the previously stated assumptions about the Lagrangian, the elements of

the matrices on the left-hand side of (2.8) can be computed as

d  d )
my;(q) = d_q'k[d_q'-qu’ q)] (8.39)
J

i=1
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gr(q) = ag;j) (8.41)

where the subscript k£ is the row and j is the column of the appropriate matrix, and g;, g;
and ¢ are the appropriate elements of the generalized coordinate vector . When (2.8) is used
for simulating the dynamics of the mechanical system the equations of motion are usually
reformulated as a state space model with the 2n- dimensional state vector x = [g,4]". The

system can then be stated as system of 2n first order differential equations

& = f(x)+g(x)u
y = h(z)

(8.42)

where y is the measured output.

8.2 Discrete Mechanics

The discrete Lagrangian. Again we consider a configuration manifold @), and define the
(discrete) state space to be @ x (). Rather than considering a configuration ¢ and velocity ¢
(or momentum p), we now consider two configurations ¢o and ¢;, which should be thought of
as two points on a curve ¢ which are a time step h > 0 apart, i.e. gy ~ ¢(0) and ¢; ~ ¢q(h) or
generally the points ¢, and g1, where k — k-h and k+ 1+ k+ (1-h). It can be confirmed
that:

¢~ (1= a)g +agesr, 4~ —q'““h_ o (8.43)

where « is an internal division ratio (0 < o < 1) in discrete mechanics.

The manifold @ x @ is locally isomorphic to T'Q) and thus contains the same amount of informa-
tion. A discrete Lagrangian is a function Ly : @ x Q — R, which we think of as approximating

the action integral along the exact solution curve segment ¢ between ¢, and g 1:

Lilaeaenn) ~ [ L0003t == b1 = 0)ac + aqn, EE=1) (3.4)
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We consider the grid {t;, = kh|k =0, ..., N},Nh = T, and define the discrete path space
PaQ) = {qa : {ti}), — Q}. We will identify a discrete trajectory qq € Py(Q) with its
image qq = {qx}2_o, where gx = qa(tx) . The discrete action map Gq : P4(Q) — R along this
sequence is czjx\}c?lated by summing the discrete Lagrangian on each adjacent pair and defined
by Ga(qq) = Z_ Lq(qr, qrs1) - As the discrete path space Py is isomorphic to @ X ... X @ (
N +1 Copies)k,:iot can be given a smooth product manifold structure. The discrete action Gy
inherits the smoothness of the discrete Lagrangian L;. The tangent space T,,Pa(Q) to Ps(Q)
at qq is the set of maps vy, : {tx}h_, — TQ such that r,0v,, = g4, which we will denote by
v, = {(qk, vi)}iy- To complete the discrete setting for forced mechanical systems, we present
a discrete formulation of the control forces introduced in the previous section. Since the control
path u: [0, T] — U has no geometric interpretation, we have to find an appropriate discrete

formulation to identify a discrete structure for the Lagrangian control force.

Discrete Lagrangian control forces. Analogous to the replacement of the path space by
a discrete path space, we replace the control path space by a discrete one. To this end we
consider a refined grid Af, generated via a set of control points 0 < ¢; < ... < ¢; < 1 as
ANt ={tyy =t +chlk =0, ..., N—1, £ =1, ..., s}. With this notation the discrete control
path space is defined to be Py(U) = {uq : At — U}. We define the intermediate control samples
ug on [ty, tpr1] as up = (ug1, - .., ugs) € U® to be the values of the control parameters guiding
the system from g, = ¢(t) to i1 = qa(trs1) , where uy = u(ty) for I € {1, ..., s}. With
this definition of the discrete control path space, we take two discrete Lagrangian control forces

5 f7 :QxQxU®— T*Q, given in coordinates as:

T (@, Gerrs we) = (@, F7 (@ Gorrs we)) s F7 (s @ty we) = (s [ (Qo, G, ug)) (8.45)

also called left and right discrete forces. It can be confirmed that:

9k+1—4k

f;(Qkan—i—lyvk) = f;(ay(,Ik,(Ik—&-l»Uk) = (1 - CY)hfL((l - Q)Qk + aq+1, Tﬂtk)

dk+1—4k

fJ(Qka(JkH,Uk) = fJ(OMJk,(JkH,Uk) = ahfr((1 —a)g + aqey1, Tyuk)

where « is an internal variable called internal division ratio.
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Analogously to the continuous case, we interpret the two discrete Lagrangian control forces as
two families of discrete fiber-preserving Lagrangian forces f;’“’i QX Q — T*(Q in the sense

that mq o fur™

= 7% with fixed uy € U® and with the projection operators 7T5 QX Q —
Q, (ks Qr+1) = Qo1 and 7o : Q X Q@ — Q,(qr, @e+1) — qr. We combine the two discrete

control forces to give a single one-form f;* : @ x @ — T*(Q x @) defined by

£ (qrs qe1) - (0qk, 0qrt1) = f;k’+(Qk7 Qet1) - OGr1 + I35 (Qy Q1) - Oai (8.47)

where fi(qr, qr+1, ui) denotes the family of all one-forms f*(qx, @r+1) with fixed u, € U®. To
simplify the notation we denote the left and right discrete forces by fki = fdi (Gry Qri1, uk) ,
respectively, and the pair consisting of both by fi := fa(qr, qer1, ux) . We interpret the left
discrete force f;” | (and right discrete force f, , respectively) as the force resulting from the
continuous control force acting during the time span [tx_1, t|(during the time span [tg, tgi1],

respectively) on the configuration node gx.

The discrete Lagrange-d’Alembert principle. As with discrete Lagrangians, the discrete
control forces also depend on the time step h, which is important when relating discrete and
continuous mechanics. Given such forces, we modify the discrete Hamilton’s principle, to the

discrete Lagrange-d’ Alembert principle, which seeks discrete curves {q i, that satisfy

N-1 N-1
0 Lalars qesn) + O Ua (@ o i) - 6qk+ £ (hs Gerrs i) - Oguia] =0 (8.48)
k=0 k=0

for all variations {dqx}2_, vanishing at the endpoints. This is equivalent to the forced discrete

FEuler-Lagrange equations

DyLa(qr—1, @) + D1La(qrs qes1) — [ (@o—15 @ 1) — [ (@hs Qsr, ug) =0,k =1,...,N—1

(8.49)
These equations implicitly define the forced discrete Lagrangian map F,*"™ : Q@ xQ — Q@ x Q
for fixed controls ug_1,ur € U®, mapping (gx—1, qx) to (qx, qr+1) - The discrete Lagrangian
one-forms @Jer and O are in coordinates @j{d(qo, q1) = D2La(qo, ¢1)dq1 and O (qo, ¢1) =

—D1L4(q0, q1)dgo. In the absence of external forces, the discrete Lagrangian maps inherit



184 Chapter 8. Appendix A: Modeling & Control of Lagrangian Mechanical Systems

the properties of symplectic preservation from the continuous Lagrangian flows. That means
the discrete Lagrangian symplectic form Qp, = dOf = dO7  is preserved under the discrete

Lagrangian map as (Fr,)*(Qr,) = Qr,, if no external forcing is present.

The discrete Legendre transforms with forces. Although in the continuous case we used
the standard Legendre transform for systems with forcing, in the discrete case it is necessary
to take the forced discrete Legendre transforms

F*La: (90, q1, w) — (q1,01) = (¢1, DaLa(qo, q1) + [ (q0, q1, uo)) (8.50)

F/=Lq: (g0, q1, uo) — (90, p0) = (90, —D1Lalqo, @1) — f; (20, @1, wo0))

Again, we denote with F/£L the forced discrete Legendre transforms for fixed controls vy €
Us. Using these definitions and the forced discrete Euler-Lagrange equations (2.46), we can see
that the corresponding forced discrete Hamiltonian map F 0 =F/ELg o FYO™ o (FIXL") s

given by the map Fz‘g : (g0, o) — (q1,p1) , where

po=—Di1La(q0, ¢1) — £3° (q0, ¢1) , pr = DaLa(qo, @1) + f3°" (g0, @1) (8.51)

which is the same as the standard discrete Hamiltonian map with the discrete forces added.

One can show that the following two definitions of the forced discrete Hamiltonian map
FEE = FfileoFgg’ulo(FfiLgo)_l, Fgg — Ff—‘rLzlLoO(Ff—LZO)—l (8.52)

are equivalent with coordinate expression (2.48). Thus from the second expression in (2.49) it
becomes clear, that the forced discrete Hamiltonian map that maps (qo, po) to (g1, p1) depends

on ug only.

The discrete Noether theorem with forcing. As in the unforced case, we can formulate a
discrete version of the forced Noether’s theorem. To this end, the discrete momentum map in

presence of forcing is defined as

J{j(%, Q)&= {FHLZO(Qm q), fQ(Ch)}, JZ(QO, Q)&= {Ff_Lgo(Qm q), 5@(610)} (8.53)
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The evolution of the discrete momentum map is described by

r

T2 o (Fy)N "t =3 (g0 1) €= fi*(ans are1) - Eoxo @y drer) (8.54)
0

£
Il

Again, in the case that the forcing is orthogonal to the group action we have the unique

momentum map Jéd : @ X @ — }* and it holds:

Forced discrete Noether’s theorem. Consider a discrete Lagrangian system Lg: QX Q — R
with discrete control forces fif, f7 : Q x Q x U* — T*Q such that the discrete Lagrangian is
invariant under the lift of the (left or right) action ¢ : G x Q — Q and {f}*, &oxq} = 0
for all§ € g and w, € U k € {0, ..., N — 1}. Then the discrete Lagrangian momentum
map J{d QX Q — g" will be preserved by the discrete Lagrangian evolution map, such that

Ji, 0 Pt = g1 .

8.3 Geometric Optimal Control of Lagrangian Mechan-

ical Systems

8.3.1 The Continuous Case

On the configuration space ) we consider a mechanical system described by a regular La-
grangian L : T'() — R. Additionally, assume that a Lagrangian control force acts on the system
and is defined by a map f, : TQ x U — T*Q with fr, : (¢,4, v) — (¢, fr(q,q4, w)) and wu:
[0, T] — U, the time-dependent control parameter. Note that the Lagrangian control force
may include both dissipative forces within the mechanical system and external control forces

resulting from actuators steering the system.

The Lagrangian optimal control problem. We now consider the following optimal control
problem: During the time interval [0, 7], the mechanical system described by the Lagrangian
L is to be moved on a curve ¢ from an initial state (¢(0),G(0)) = (¢°, ¢°) € TQ to a final state.

The motion is influenced via a Lagrangian control force f; with control parameter u such that
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a given objective functional

J(g, u) :/0 Clq(t),4(t), u(t))dt + (g(T), ¢(T)) (8.55)

is minimized. Here C' : TQ x U — R and ® : TQ — R (Mayer term) are continuously
differentiable cost functions. The final state (¢(T),¢(T)) is required to fulfil a constraint
r(q(T),q¢(T), ¢*,¢T) = 0 with r : TQ x TQ — R™ and (¢, ¢") € TQ given. The motion

of the system is to satisfy the Lagrange-d’Alembert principle, which requires that:

5/0 L(Q(t)>é/(t))dt+/0 fila(t),4(t), u(t)) - dg(t)dt =0 (8.56)

for all variations d¢ with d¢(0) = d¢(T) = 0. In many cases, one encounters additional con-
straints on the states and controls given by h(q(t),¢(t), u(t)) > 0 with h : TQ x U — R,
where V' > 0 for vectors V € R™ holds componentwise. To summarize, we are faced with the

following Lagrangian Optimal Control Problem:

L min J(q, u)
qeC1:1(]0,T],Q),u€ Loo([0,T],U)

5/0 L(q(t dt+/ Fola(®), a(t), u(®)) - sq(t)dt = 0
(¢(0),4(0)) = (¢°, ")

(8.57)

The interval length T may either be fixed, or appear as degree of freedom in the optimization

problem.

A curve (q, u) € CHY([0, T], Q) x L>([O, T], U) is feasible, if it fulfills the constraints (2.54).
The set of all feasible curves is the feasible set of (2.54). A feasible curve (¢*, u*) is an optimal
solution of (2.54), if J(¢*, u*) < J(q, u) for all feasible curves (g, u) . An feasible curve (¢*, u*)
is a local optimal solution, if J(¢*, u*) < J(q, u) in a neighborhood of (¢*, u*) . The function

q* is called (locally) optimal trajectory, and u* is the (locally) optimal control.
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8.3.2 The discrete case

For the discrete solution we need a discretized version of (2.54). To this end we formulate an
optimal control problem for the discrete mechanical system described by discrete variational
mechanics introduced in subchapter 2.2. To obtain a discrete formulation, we replace each
expression in (2.54) by its discrete counterpart in terms of discrete variational mechanics. As
described in Section 1.2, we replace the state space T'() of the system by @) x () and apath
q : [0, T] — @ by adiscrete path ¢4 : {0, h, 2h, ..., Nh =T} — @ with ¢ = qqu(kh) .
Analogously, the continuous control path w : [0, T] — U is replaced by a discrete control path

ug : At — U(writing uy, = (ug(kh + c,h));_, € U?) .

The discrete Lagrange-d’Alembert principle. Based on this discretization, the action

integral in (2.2) is approximated on a time slice [kh, (k + 1)h| by the discrete Lagrangian Lg

(k+1)h
QX Q — R, Lg(qr, qrs1) ~ / L(q(t),q(t))dt, and likewise the virtual work by the
w (k+1)h
left and right discrete forces, f - 0qx + fi - dqri1 =~ / fr(q(t),q(t), u(t)) - 0q(t)dt, where
kh

fo, it € T*Q. Asintroduced in equation (1.8), the discrete version of the Lagrange-d’Alembert
principle (2.2) requires one to find discrete paths {qx}4_, such that for all variations {dgx 1,
with dgg = dgy = 0, one has the discrete Lagrange-d’Alembert principle (1.8), or, equivalently,

the forced discrete Euler-Lagrange equations (1.9).

Boundary conditions. In the next step, we need to incorporate the boundary conditions
q(0) = ¢°,4(0) = ¢° and r(q(T),¢(T), ¢*,¢") = 0 into the discrete description. Those on the
configuration level can be used as constraints in a straightforward way as ¢y = ¢°. However,
since in the present formulation velocities are approximated in a time interval [t, tr1] (as
opposed to an approximation at the time nodes), the velocity conditions have to be transformed
to conditions on the conjugate momenta. These are defined at each time node using the
discrete Legendre transform. The presence of forces at the time nodes has to be incorporated
into that transformation leading to the forced discrete Legendre transforms F/™ L, and F/+ L,

defined in (1.10). Using the standard Legendre transform FL : TQ — T*Q,(q,q) — (¢,p) =
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(¢, D2L(q,q)) leads to the discrete initial constraint on the conjugate momentum

DQL(quQO) + D1Lq(q0, ¢1) — f; (20, @1, uo) =0 (8.58)

As shown in the previous section, we can transform the boundary condition from a formulation
with configuration and velocity to a formulation with configuration and conjugate momentum.
Thus, instead of considering a discrete version of the final time constraint » on T'Q) we use a
discrete version of the final time constraint r on 7*(). We define the discrete boundary condition

on the configuration level to be r4: Q x Q x U® x T'Q) — R,
Td(qN—h gN, UN—-1, qT7qT> :r(Ff+Ld(QN—17 gn, U/N—l)7 FL(qT7qT>> (859)

i.e. we used (qn,pn) = F/TLalgnv_1, qn, un—1) and (¢¥,p") = FL(¢%,¢%) , that is py =
DyLg(qn-1, qn)+ [ (av-1, qn, un—1) and p* = Dy L(g",¢") . Notice that for the simple final
velocity constraint ¢(T) — ¢¥ = 0, we obtain for the transformed condition on the momentum

level 1(q(T), p(T), ¢q%,p*) = p(T) — pT the discrete constraint:

—DoL(q",¢") 4+ DoLa(gn—1, qn) — fif (an-1, qn, un—1) =0 (8.60)

which together with equation (2.8) constitute the boundary constraints on momentum level.
Discrete path constraints. Opposed to the final time constraint we approximate the path
constraint in (2.3d) on each time interval [t, ¢x.1] rather than at each time node. Thus,
we maintain the formulation on the velocity level and replace the continuous path constraint
h(q(t),q(t), u(t)) > 0 by a discrete path constraint hg : Q x Q x U® — R*™ which suitably
approximate the continuous constraint pointwise (see Sect. 2.4) with hq(qr, qer1, ux) > 0,k =

0,...,N —1.

Discrete objective function. Similar to the Lagrangian we approximate the objective func-
(k+1)h

tional in (2.1) on the time slice [kh, (k+1)] by Ca(qk, qr+1, ux) =~ / C(q(t),q(t), u(t))dt.
kh

Analogously to the final time constraint, we approximate the final condition via a discrete ver-
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sion &, : Q x Q x U® — R yielding the discrete objective function

i

Ja(qas uq) = Ca(qrs Qrr1, wr) + Palan—1, qn, un—1) (8.61)
0

£
Il

The discrete optimal control problem. In summary, after performing the above discretiza-

tion steps, one is faced with the following discrete optimal control problem.

min Ja(qa, ua)
(qa04) P4 (Q)x TP (U)
s.t.
% = ¢
DyL(q°,¢°) + D1La(qo, 1) — fo =0 (8.62)
DoLa(qr—1, ar) + DiLa(qr, qun) — f —ff =0, k=1, ..., N—-1
ha(qr, Qes1, ug) >0, k=0, ..., N—1

Td(qN—b gn, UN-1, CIT; CIT) =0

8.3.3 Numerical Optimization Methods for Trajectory Generation

One of the most important issues of biped locomotion is the generation of trajectories(gaits)
that ensure ultimate stability with specific constraints, e.g. extremely low energy consumption.
Optimization based methods for Gait Generation utilize optimal control theory. In general,
the optimal control can be classified as: dynamic programming, indirect methods and direct

methods.

Although the dynamic programming is less sensitive to the initial guess of the design parameters,
it suffers from the curse of dimensionality. The indirect approach represented by Pontryagin
Maximum Principle demands necessary conditions for optimality, which results in nonlinear,
two-boundary value problem. However, the computational solution may lead to highly nonlinear
ODEs. Obtaining necessary conditions of optimality can be intricate for complex dynamic
systems such as biped robot. In addition, the direct and indirect methods are very sensitive to

the initial guess of the costate equations.
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An important step is to the above direction is to find more flexible methods for optimal control
problems, represented by the direct methods, by transcribing the infinite dimension problem
into finite-dimensional nonlinear programming(static or parameter optimization). This can be
implemented by discretization of the controls or the states or both of them, depending on the se-
lected discretization approach, and solving the problem using one of the nonlinear programming
algorithms such as sequential quadratic programming (SQP), interior point methods, genetic
algorithm (GA) etc. Although robustness, this method can only give suboptimal /approximate
solution. The 2-Phases Gait Generation Module developed in the current thesis solves the

abovementioned problem, giving stable, optimal, energy efficient gaits.

8.3.4 Forward-Dynamics Based Optimization

The formulation of the original optimal control problem can be described as follows:

Minimize:
J:CO(x7t)+/tf L(x(t),u(t),t)dt (8.63)
Subject to:
T = f({L‘(t), U(t), t) (864)
ar(z(to), u(to), to) < 0 (8.65)
az(z(to), u(to), to) = 0
bi(x(ty), ulty) ty) < 0 (8.66)
by(z(ty), ulty), ty) = 0
ca(x(t), u(t),t) < 0 (8.67)
co(x(t), u(t),t) = 0
w < ut) < uy (8.68)

where u € R" is the input control vector, ¢y and L are scalar functions of the indicated

arguments, J is a scalar performance index, x € R" is the state vector, ¢, ¢; and t; are the
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time, initial and final time respectively, a; and ay are the initial constraints, by and by are the
final constraints, ¢; and ¢y are the path constraints and (2.68) refer to the bound constraints

of the input control and the states.

The formulation of discretized optimal control problem can be described as a nonlinear pro-
gramming as follows:

Minimize:
N

T =co(x(tn)) + > ln(@(te), ulte), tr) At (8.69)

k=1

where N is the number of the time steps, N — 1 is the number of time intervals and At =
(ty —t1)/(N —1). Equation (2.69) can be solved by a numerical integration approach such as

trapezoidal or composite Simpson’s rule etc.

Subject to:
Z(Y) =
G <o) <C, (8.70)
Y, <Y<Y,
Direct Collocation
A discretization of the time interval
t <ty <..<ty=ty (8.71)

is chosen. The parameters Y of the nonlinear program are the values of control and state

variables at the grid points ¢;,7 = 1,..., N, and the final time ¢

Y = (u(t), ..., ulty), z(t), ..., z(ty), ty) € IRNE+MH (8.72)

The controls are chosen as piecewise linear interpolating functions between u(t;) and w(txy1)

fort, <t < Tra1
t— 1

m(u(tk+1) —u(ty)) (8.73)

Uapprox (t) = u(ty) +

The states are chosen as continuously differentiable functions and piecewise dened as cubic
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polynomials between x(;) and x(tx11) With Zoppres(s) = f(x(s), u(s), s) at s = tg, tit1,

3
t—1tg.

mapprox(t) - ZC?( hy. k)]a by <t <tppr, k=1, ..., N—-1 (8'74)

§=0

ch = x(ty) (8.75)

f = hifn (8.76)

cg = —3:B(tk) — Qhkfk + 31‘(tk+1) — hkfk+1 (877)

& = 2x(ty) + hpfe — 22(tpsr) + Ppfrgn (8.78)

where fi, := f(z(te), u(te), tx) , he = tppr — ti.

The approximating functions of the states have to satisfy the state space model of the equations
of motion at the grid points ¢z, k = 1,..., N, and at the centers t. 1= tgi1/2 := (tpt+trs1)/2,k =

1,..., N — 1, of the discretization intervals. This scheme is also known as cubic collocation at

Lobatto points. The chosen approximation (2.74)-(2.78) of x(t) already fulfills these constraints

at t;. Therefore, the only remaining constraints in the nonlinear programming problem are

e the collocation constraints at .

f(mapprom(tc,k)a uapproz(tc,k)a Zfc,k) - i'approx(tc,k) = 07 k= 17 LRI N — 17 (879)

e the inequality constraints at the grid points ¢;

g(xapprox(tk)a uappro:r(tk)u tk) Z 07 k= 17 R N7 (880)

e and the initial and end point constraints at ¢; and ¢y

T(xapprom(tl)a xappr()x(tN)y tN) =0 (881)

In the equations above,the index approx for approximation is being used.
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By this scheme the number of four free parameters for each cubic polynomial is reduced to two
and the number of three collocation constraints per subinterval is reduced to one. Compared
with other collocation schemes we have a reduced number of constraints to be fulfilled and a
reduced number of free parameters to be determined by the numerical procedure. This results
in a better performance of an implementation of this method in terms of convergence, reliability,

and efficiency compared with other schemes.

Overall, the final discretized optimal control problem with direct collocation method is:

Minimize:
N
T =co(x(tn)) + > l(@(ty), ulte), tr) At (8.82)
k=1
Subject to:
f(xappro:c (tc,k’)a uapprox (tc,k’)a tc,k) - xapprox(tc,k> = 07 k= 17 s 7N —1 (883)
al(xapprox(t0)>uappro:c(to)a tO) S 0 (884)
Qg («Tappro:r (tO)a uapprox<t0>7 tO) =0 (885)
bl (xappr0$(t]\f)a u(lppTO:D(tN)y tN) <0 (886)
b2 (xapproz(tN)a Uapprox (tN)a tN) =0 (887)
C1 ($approx(tk)7 uapprox(tk)v tk) < 07 k= 17 s 7N (888)
C2<xapprom(tk)7 uapprom(tk)7 tk) = 07 k= 17 s 7N (889)
w <u(ty) <wug,k=1,...,N (8.90)
x <z(ty) <z, k=1,...,N (8.91)
where
ter = (tk + tk+1)/2, k=1,..,N—1 (892)
-t
— koZ T Ok —
xappTO:):(t) - ch( hy )jatk <t <tgy,k=1,.,N-1 (8'93)

J=0
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t—t

k

Uapproz () = u(ty) + (u(tper) —u(te)), te <t <tgpi,k=1,..,N—1 (8.94)
The advantages of the direct collocation method:

e The resulting solution is large scale system with sparse NLP.

e [t can use the knowledge ofthe state vector in the initialization.

e It can cope with unstable system and different constraints reliably.

The disadvantages of the direct collocation method:

e [t needs more computational time than single-shooting approach, due to large design param-

eters used.

When applying the forward-dynamics based optimization on the multi-body dynamics (robotic

system), the following issues should be noticed:

e Equation (2.64) needs calculation of the inverse mass matrix of the robotic system which may

result in computational difficulty.

e If the multibody dynamic systems move with constrained motion, the equality and inequality
constraints may not have explicit expressions for the input control variables. Consequently,

these constraints must be derived many times until the input control vector appears.

e To solve the NLP, it is necessary to choose feasible initial guess for the design variables.
Consequently, it is not easy to get a good initial guess for the control variables at the forward-

dynamics based methods.

8.3.5 Inverse-Dynamics Based Approach - The Discrete Mechanics

Approach

The difference between the inverse-dynamics and forward-dynamics based optimization appears

in the formulation of (2.64), such that the dynamics equation for the target system of the inverse-
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dynamics approach is not written in the state space form. Therefore, the Discrete Mechanics

based approach has three distinctive features:
e It does not need the inverse mass matrix.

e The ability to convert the original optimal control into algebraic equations which are easy to

deal with.

For a multibody system (robotic system), the dynamics equation, as we have already seen in

previous chapters, can be written in a standard Lagrangian equation as follows:
MG+ Cq¢+ G = Bu (8.95)

where M € R™ " is the inertia matrix, n denotes the DOF of the target robot, ¢, ¢ and § € R™,
are the absolute angular displacement, velocity and acceleration of the robot links, C' € R™*"
represents the Coriolis robot matrix, G € R" is the gravity vector, B € R™ " is a mapping
matrix derived by the principle of the virtual work and v € R" is the control input vector. This
equation is valid for open-chain robotic system. For closed-chain mechanism, the Lagrangian

multipliers should appear to right side of (2.95).

In Discrete Mechanics, the velocity and acceleration of the dynamic system can be approximated
directly using finite differences:
e For the first derivative:

Forward Difference:

—q(t
a( k)),k =0..N — 1 (with truncation error O(hy)) (8.96)

Backward Difference:

(q(tr) — q(tr)) Ek=0.N-—1
W ’

q(ty) ~ (with truncation error O(hy)) (8.97)

and for the second derivative:
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Central difference:

(k1) — 2q(tk) + q(te—1)

G(ty) ~ )2 Jk=0..N —1 (with truncation error O(h}))  (8.98)
k




Chapter 9

Appendix B: First Phase of the (zait

Generation Module

9.1 Analytical Expressions for the Swing Phase using

Discrete Mechanics (Legl=Stance, Leg2=Swing)

The analytical expression of (2.36) is:

(i) (i) I mia2 M2 2m (i) (i) I mia? M ’m
(200 — 20k y) (B +m2 + 82+ 2 (240, - 200,,,)) (4 + 22+ M2 4 Bpa)
(h()2 T (h(9)2
(i) (i) (1) (i) . .

blms cos(q(gk) - q(z’” + q“’;*l) - qﬂ';”) <qgk) - qglz),H))
- (P
@) Q) Q) Q) . :
blms cos(q<12’k) — q%‘k) + q(l’;‘“) - q@';m) (qgg@ - qglz),km)
()
Q) (i) Q) Q)
. q q q _ q _ i i i i
blmy sm( G _ G (ol el (qg1),k) - qg1),k—1)> (q(2)7k) - qu),k_1)>
* 2 (h0)2
Q) Q) Q) Q)
. q q q q i i i i
blmsy sm( Qi — 29 4 D) A2eh) (qgl),k) - qE1)7k+1)> (qEQ),k) - qg2),k+1))
* 2 (h)?
— 10y =0,(k=1, ..., N) (9.1)
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The analytical expression of (2.37) is

@ M) @ (0
gsin( L —|—q(2k 1)) (mia+ M1+ gmsy) gsin( ) —|—M) (mia+ M1+ gms)

2 " 2
Q) (i) oI (i) L L) bgmssin 81‘) + qgk o
(2 ok — 2q(2,k—1)) < 5+ 72> <2 A2, Az, k+1> ( _2> g
+ (h®)2 + (h®)2 B 2
o) (i o) Q) (i) () .
bgms sin( EIRA q@;*l)) blms cos( G0 q<22k) - q“; 2 — q@; 1)) (qﬁ),k) qﬁ)k 1))
- 2 - (P
o (i) ) (i) .
blme COS( (121‘) — q(2 D4 q(112<+1> - q(2’15+1)) (qgll), k) qgll)kﬂ))
- (h()?2
(i) (i) Q) (0
AT q qd Az x— (i) (i) ) @)
blm, sm( G _ 29 4 LoD (2l <q(1,k) - Q(17k71)> (q(z K) q(2,k71))
- 2 (h)2
0 o) @) (i)
. q q q, i i i
blms sm( G — (22") 4 ) (2 (qg )7 K) q§3k+1)> (qu),k) - qg2),k+1)>
- 2 (h(0)2

The analytical expression of (2.38) is

O] (i) I mia? M2 2m
(201(1,1)_201(1 )) <31+ -t +TQ>

+g sin(qin®) (mia+ M1+ gmy)—bgms sin(qin?)

(h)
(i) (i) (i) (i) . .
blms cos(q(lg’l) + q(12’2) - q(22,1) - q(22’2)> (qgn - qg,m) n 0 @ Q)
- (h@)2 Tbaea) " Imaqp ) Sm(‘l(l,l) - q(l,l))
O M ) M
. q, q q i i 1
blmes sm( L (12 — <221> (22’2)) (qg1),1) - qgl),2)> (QE) 1) QEQ)Q))

+

The analytical expression of (2.39) is

() (i)
gsm( 52 +q<”’) (mia+ M1+ gm,) <2q(i) —2q()
>+ 2 ! (

mo b® I
ZQ(21)(1)< 22 +§2
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(i) (1)
bgms sin (q@il‘) + ‘q<2272))
B —blms q&),l) Ccos (q(i,l)(l) — qglﬂl))

2
(i) (i) (i) (i) . )
blms COS(q(;l) + q<12,2) _ q<22,1> . q(;,z)) (qgll),l) B qgll)g))
B ()2
() () () (i)
. q q q q i i ; .
i an( 4 ) () (i~ o)
R RE

The analytical expression of (2.40) is:

bgms Sin(q(LN)(i)) —g sin(q({,N)(i)) (mya+ M1+ gms)

(i) (i) I mya? M2 12m
(2q(1,N)_2q(1,N—1)> <71+ 5 T3 T 22>

(h()2
M) o) M) M) , ,
- (h)2 —baeN Ims 92Ny
o) o) M) o)
. q q q _ q _ i i i i
0 0 blmy Sm( e e 1)> <qgl),N) - qg1),N71)> (qu),N) - qu),Nq))
Sm(‘l(LN) _01(1,1\1)>Jr 2 (h®)2

— 7y =0 (9.5)
The analytical expression of (2.41) is:

o o
g sin (—(22‘1\” + —<2’§1)> (mya + M1+ gms)
2

o (i) R
o [(me b L (2 Aiz,n) — 2 q(z,Na)) (m22 + 72>
—2qsnY += ) - .
N 2 2 (h®)2

QEZ)M qu 1)
bgms sin| =5 + —=—

= 5 +bma qf) g cos(aiy

(i) )
(L,N)
(i) (i) (i) (i) . .
blms, COS(q(léN) N q(QQ,N) + q(1,1;—1) _ q(2,1;—1)) <q211)7N) _ qgll),Nfl)>

(h0)?

(i) _

q

+
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) ) (i) )
. ad qs, AN Ao N (i) (i) (i) (i)
blm, sm( GR— B8  0) 2 1)> <C1(17N) - Cl(LN_U) <q(2,N) - Q(Q,N—1)>

9.2 Swing Phase for the Direct Collocation Method (Legl

= Swing, Leg2=Stance)

9.2.1 Derivation of the Euler-Lagrange Equations of Motion

The first step to deriving the Lagrangian of the biped is to define the homogeneous transfer
matrices that describe the orientation and position of each link of the robot. One natural
placement of local coordinate frames is indicated in Figure 9.1, where each frame is rigidly
attached to the appropriate mass. The origins of each of these frames describe the following

important points on the planar biped:

1. oy - Global coordinate frame fixed to the ground.

2. 01 - Coordinate frame fixed to the center of mass for the swing leg(Leg 1).
3. opr - Coordinate frame fixed to the center of mass of the hip joint.

4. 0y - Coordinate frame fixed to the center of mass for the stance leg(Leg 2).

These coordinate frames are used to form homogeneous transformation matrices on the form

, R: pt
H=| 71" (9.7)
01><3 1

where R € R**® is the rotation matrix from frame j to frame ¢ and pj € R? is the distance
between the origins of the respective frames expressed in frame 7. Finding rotation matrices
is complicated, requiring a parametrization of the total rotation of each frame in suitable

coordinates. This process is greatly simplified by the fact that the planar biped only experiences
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Figure 9.1: Assignment of origins for the coordinate frames of the biped.

motion in a 2-D plane. The transformation matrices can then be found by trigonometry and

are stated for verification below:

cos(qéi)) —sm(qg)) 0 —asz'n(qéi))
. —sz’n(qg)) cos(qg)) 0 acos(qéi))
H2 —
0 0 1 0
0 0 0 1
1 0 00
01 0%b
H? =
0010 (9:8)
0001
HY, = H'H?
[ (Y o (D) () RoN
cos(qy’) —sin(q’) 0 lIsin(gy’) + bsin(q, ")
HO sin(qp) cos(qii)) 0 lcos(qéi))—bcos(qy))
0 —
0 0 1 0
0 0 0 1

The matrices (9.8) can now be employed to determine the position p(®) and velocity v(®) of the
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center of mass of each mass in xy coordinates in the global frame oy as

O3x1
P = [l Opc] - HY- o = 4pl?
1
(0) 0 0351 (0) d (0
Py = [laxa Oaxo] - Hyy - U = Py (9.9)
1
(0) o |Osx 0 _ 4,0
Py’ = [laxo Oaxo] - H - y Ug' = 3D
1

where 5y is the identity matrix and p(®,v(© € R2

In order to form the Lagrangian of the system and compute the Euler-Lagrange equations, the
kinetic and potential energy of the system must be determined. The potential energy is the

sum of the potential energy at the center of mass for each mass and can be expressed as
P = (mh” + MR + mun)g (9.10)

where g = (sin(0;) + cos(0;))geonst; With geonst = 9.81m/s? and 6; defining the slope of the next
walking step to be achieved, is the gravitational acceleration quantity in the horizontal and
vertical axes and h(® = p(O[] is the height of the respective centers of mass expressed in the
global frame og. The total kinetic energy is the sum of the body’s centers-of-mass translational
kinetic energy and the energy of rotation around the centers of mass (rotational energy), and

can be expressed as

1 1 i i
K= §(m1@1T01 + MUJEUM + mzva’UQ) + 5([1(615 ))2 + [2(615 ))2) (9-11)

Using the expressions (9.10) and (9.11) for the potential and kinetic energy, the Euler-Lagrange

equations of motion can be calculated

d, 6 oL oL 71
4oL, ok _p iel2 9.12
dt (an(i) 0q;) C1 1,2 (9-12)
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where £ is the Lagrangian of the system derived from (9.10) and (9.11) as
L=K-P

that extends to:

B G) () (i 1 21 (i
Lg, ¢y 4\, ¢y") = 52 +ma® +mol? + MI2)gy) + S+ mab?)q”

2

— melcos(qéi) — qy))qgi)qg) — (mya + mag + Ml)gcos(qgi)) + mggbcos(qgi)), (9.13)

B, is the applied forces selection matrix (it maps the applied forces and/or torques to the

related generalized coordinates). Here, B, = (thus, here B, is a full row rank matrix)
01

assuming that, due to the use of the two hip actuators, the torques Tl(i), TQ(i) to the hip can be

controlled. Using the expressions (8.39) — (8.41) for the elements of the respective matrices,

the equations of motion for the biped can be formulated as

. . . . . 7—1
M(¢D)g®» + C (gD, ¢)q® + G(¢D,0;) =B, | (9.14)
_
=
o
M(gM)g® + C(¢?, ¢)g® + G(¢™,0;) = |
.
where
. ps+ 1 —pacos(qs) — ¢i”)
M(q") = . . (9.15)
—p2005(qg) - qgl)) p1+ s
@) () (i)
N P2gs sin(gy” — ¢ 0
O, qivy = [P e~ a) o (9.16)
0 —pag\sin(gs” — ¢
(D)
, PsSin(q
GgD,0) =" & ,) (9.17)
—p4sin(q§2))

where [y, I are the moments of inertia of the Legs 1 and 2 about their centers of mass,
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respectively, and with the constant parameters p; = M1? +mia® +msl?, py = mslb, ps = mab?,
ps = (mya + maol + Ml)g, ps = mabg. The equations of motion (9.14) describe the continuous
dynamics of the biped during the gait and is independent of the walking surface. In order
to describe what happens to the robot during the impact phase, an impact map must be

formulated to prevent trespassing of the surface during motion.

eInitial discretization of the Swing Phase for the Direct Collocation Method (Legl

= Swing, Leg2 = Stance)

Now we will proceed with the initial discretization (without applying the Direct Collocation
Conditions) of the Swing Phase of the 2-DOF Biped Robot for the case where the Leg 1 is the
swing leg and the Leg 2 is the stance leg. Let £ =1, ..., N the time steps of a walking step. In
addition, let « = 1, ...H the number and the order of the total walking steps. So, when we refer
to a generalized angle q((i)yk), where x = 1,2, k=1,...., N and ¢ = 1, ..., H we will actually mean
the angle ¢, of the k — th time step of the ¢« — th walking step. A discretization of the time
interval for a walking step

t0:t1<t2<...<tN:tf

is chosen. Without implementing the complete discretization process (it will be later explained

in the current chapter), the Swing Phase becomes:

Mg + g + Ga.0,) = B, (1;]6) k=1,..N (9.18)
T(2.k)
4
e
Mi(q (z))ql) + C(qk ,qk))qk + G(qk, ,0;) = (Z_; k=1,...N
T(2,k)
where
(i) (i)
; p3+ 1 —pacos(q —q
Mg = o 2005(da) ~ Uuy) k=1, N (9.19)

_p2COS(Q((;)7k) Q((?k)> p1+ 1o
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P2 S Aoy — i) 0

(i) ()

C(qi),qfﬁ)) =
0 —p2a () 51(d(3 5 — (1)

k=1,..N  (9.20)

pssin(q(y )

G(q”,6;) = k=1, N (9.21)

—pasin(qfy),)
where [I;, I are the moments of inertia of the Legs 1 and 2 about their centers of mass,
respectively, and with the constant parameters p; = MI? +mia® +msl?, py = malb, p3 = mob?,

pa = (mya + mol + Ml)g, ps = mabg.

eState Space Equations of the Swing Phase for the Direct Collocation Method (Leg
1 = Swing, Leg 2 =Stance)

As we extensively developed the state space equations for the first case, we will now derive the
state space equations for the case where Leg 1 is the Swing Leg and Leg 2 is the Stance Leg,

and apply the Direct Collocation Conditions. The choice of state variables is the vector:

q( )k N0
i 1 - . .
where xgl)k) = q,(c) = [P =

q(2.k) q2.k)

The state equations are:

(3) (2)

x(l,k) - x(g,k) n O2><2 u(z)
i o 7 7 7 _ 7 k
60" =M (e w2 Gy + Clay 0)) | [ M7 (o)) Ba
&
x(i,k)(i)
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(i)
L(2,k)

(I +p3)(p4sin(q(<§'),k) )—a(ik) D) Dpasin(ay y —as ) —pa COS(q((?,,C) —q(@,k) )(pssin(aly 1) =4 D aE.e Dpe sin(qﬁ),k) —qgk>))

Iyp1+I1p3+p1ps—p3cos(

® @
910y~ (2.k)

I}

p2008(qg)7k) *QE;’)’H)(p45in(Q((;)7k))*q(1.,k) (“lJ(Q',k)<i)P2sin(q((i%k)*qg),k)))*(I2+p1)(P5sin(qg),k))*q<1',k)(i)fJ(z',k) (i)pQSin(qg{k)*qg)’M))

Lop1+Lips+p1ps—p3cos(aly ) —aly )2 +17

0 0
0 0
+ @) @ w9 22)
pECOS(Q(Lk)_Q(g,k)) ([1+p3) k :

Iopi+Ip3+pips fpécos(qg),k) *qgk)
(I2+p1)

HIE

Lop1+T1ps+p1ps—p3eos(al) ) —aly )2 +13

prcos(ali iy~

_Izpl+Ilp3+p1p3—p5008(q<<?,k>—qég),,c))%rlf Izp1+I1p3+p1p3—p3008(q8)7k)—qg)y,c))%rl%_
) 70 : ul?
with the applied forces vector 7. = ((%;k) now denoted by u\” = Elk)
] K3
T(2h) U2k)
The output function is:
(& _ (@)
Ye =Tk

For the Direct Collocation Method, based on subchapter 8.3.4, we proceed with the formulation
(4)
(1,approz) (t)

(@)
I(Q,app’/‘oa:) ( )

v (i)

(4)
(1,approx) ( ) ’

(2,approzx

below. Let xé@},,m(t) =

, where x (t) are the cubic approxi-

mations of the generalized coordinates qy) , qéi) as well as of their first and second derivatives,

in the specified discretized time interval of the i — th walking step (relations 8.74-8.78). In ad-

()
o i 7—1,a TOT ( 7 7 . .
dition, let Ttgp)pmﬂc () = ((i) o) , Where T((l?aPPTox) (1), T((2?approx) (t) are the approximations
T(2,approz) (t)
of the control inputs (torques) 7'1(1), 72(1) in the specified discretized time interval of the i — th

walking step (relation 8.73). Thus, the state space equations of the Swing Phase for the case

where Leg 1 is the Stance Leg and Leg 2 is the Swing Leg are (relations 8.79, 8.92):

x(l,a;‘)pTox) @ (tck)

w(Q,a];prox) ® (tck )

(2)

L

_Mil (‘rgi),approz) <t‘3k)> (C(‘Tgll),approx) (t5k> ’

2,approx

(4)

)(tck>

:L‘(Q,approz) <tCk))IEZ2),approx) (tCk> + G(xg

i)

1,approzx)

(ter), 0:))
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02><2 y
" —1/,.(4) uga)pprog; (tck) (923)
M~ (= (tek)) Ba

(1,approzx

which can be rewritten to the relation (9.22), having applied the collocation conditions. The

output function is:

yC(LQpTO:E (tCk) = xgll)7approx) (tCk)

9.2.2 Formulation of the Impact Map

When the swing foot impacts the surface of the ground, an update of the angular velocities
qy), qgi) should occur to prevent the biped from falling through the floor. This update can be
formulated as a mapping between the velocities just before and just after the collision with the

ground on the form

g g
PN ECOR (9.24)
1,+ 1,—
42 42
where —, + denote the time instant right before and right after impact,respectively, so that

specific time interval is consided extremely small. An important property of this impact map-
ping is the assumption that the configuration of the biped, the generalized coordinates qii), qéi),
remains unchanged during ground impact (which occurs in the abovementioned time interval).
This is due to the fact that the impact forces I’ the biped experiences during impact are im-
pulsive in nature. There are multiple ways of calculating the velocity updates of the biped.

Presented below is a method that exploits properties of the impact to derive an impact map

for the collision on the form (9.24).

9.2.3 Conservation of the angular momentum

Since the impact forces F' are the only external forces affecting the biped (we assume that
the torques applies to the biped during the impact are zero), the angular momentum about

the impacting foot is conserved before and after the collision for the system. The angular
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momentum L of a mass can be stated as
L=rxmv+ Iqé%M (9.25)

where r is the position of the mass relative to a given reference point, m is the mass, v is the
)

velocity of the mass, I is the moment of inertia around the particular center of mass and qgo M
is the angular velocity of the particular leg where the center of mass is located. Given that the
biped is a system of masses, the angular momentum of the robot about the impacting foot is

given by:

L(Boz?ped = ZT’EO) X mﬂ);_ + Iqu7+) + IQQ%ZH—) = Z TZ(O) X mivi_ + ]1(]?7_) + ]2q2i7_),i S {1, 2, M}

(9.26)
(0)

where the reference point is the origin oy, and the position vectors r;’ relative to this point is

given by )
—asm(qgi’_))
7{0) = acos(qgi’f))
0
—lsin(qgi’_))
P9 = leos(¢7)) (9.27)
0
—bsin(qg"*))
g’ = i+ [ ~beos(gf )
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The translational velocities v;" are independent of the reference point and can be expressed

using the angular velocities ¢* as

0 | [isin(ed))] o | [-tsin)
vy = 0 | % |leos(gS Y[ soir=| 0 | x| lcos(g"™)
o\ 0 o 0
0 asin(gd"™) 0 —bsin(gs")
i = | 0 | % facostef | e =it | 0 | x| ctosien| 09
i) 0 git) 0
0 bsin(ql" ™) 0 —asin(q"”)
v = v+ | 0 | X |=beos(@™ )| o = 0 | X | acos(g!" )
o 0 o 0

Substituting (9.27) and (9.28) into (9.26) and computing the crossproducts, yields one equation
for the two unknown velocities qgi’ﬂ, qéi’ﬂ. This means that another equation is needed to solve

the system.

The only forces that the pre-impact swing leg experiences during the collision is the constraint
force acting on it from the hip joint. This means that the angular momentum of this leg about
the hip is conserved through the impact, yielding another equation for the updated velocities

on the form:

L%Eng = " sxmpf + Lgt"" =M < mpoy + gl
—bsin(q\" ™)
(M) ’ (9.29)
= | —beos(q" )

0

where the reference point is the origin oy, and the velocities v is given in (9.28). Equations
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(9.26) and (9.29) combined results in the linear system:
0
L(Bz?ped

70

Swing

—= Q+q(27+) — Q_q'(iv_)
ngped ps+ 1 —prCa1 q1 (i) —po + 1) 0 q'l(i,—)

700

Swing ps — prco1 + 1y —prcar +ps + Lo | | Go pioca1 + 11 —pu + Ip q'z(i’f)

(9.30)

where ¢y = cos(qg’_)—qY’_)) and the parameters pg = m 12+ MI>+mqa?, p; = mibl, ps = m1b?,

pg = miab, pig = mela + MI? + mqla, p11 = moab.

eDiscretization of the Impact Phase for both Methods (Legl = Swing, Leg2 =

Stance)

Based on the extensive analysis of the impact phase above, we will now proceed with the
discretization of the impact phase for the case where Legl is the swing leg and Leg2 is the
stance leg. Let k = 1,..., N the time steps of a walking step. In addition, let ¢ = 1,...H the
number and the order of the total walking steps. So, when we refer to a generalized angle q((i)yk),
where x = 1,2, k=1,..., N and 7 = 1, ..., H we will actually mean the angle ¢, of the k — th

time step of the i — th walking step. Each walking step has of course its own swing and impact

phase.

We now define that the time instant before the impact of the swing leg at the ground (pre-
impact phase) is the time step N of a walking step, and the time instant after the impact of
the swing leg at the ground (post-impact phase) that also completes the current walking step

is the time step 1 of the next walking step.

But at the time step N of a walking step the swing leg becomes the new stance leg and the
stance leg becomes the new swing leg for the next walking step (both legs switch roles), so it

is actually the first time step of the next walking step.

Hence:

o 1) = giin Y,
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(4,4) (i+1)

= C](2,1) 5

(4)

p07) = Q(I,N) ’

® g

o ") = qam .

Finally, (9.30) becomes:

ps + 1y —PrC21 g —po + I 0 qan

(D) procar + 11 —pu + 1o Q(2',N)(i)

(9.31)

ps —prcar + 11 —prear +ps + 2| | g2

where ¢y = cos(qE;)N) — qg)N)) and the parameters pg = myl%2 + MI? + moa®, p; = mibl,

ps = m1b?, pg = myab, p1g = mala + MI1? + myla, p11 = moab.

Solving the system for ¢(>*) by inverting the matrix Q, gives and impact map on the form
(9.24)

¢t = [0 9_1¢" (9.32)

For the Direct Collocation Method, based on subchapter 8.3.4, we proceed with the formulation

(@
7 q approx t
(@) (t) = (Lapp )( ) (%)

below. Let Gappros , where q(i approz) (1), q(i) )(t) are the cubic approx-

() (2,approzx

q(2,app7"ox) <t>

imations of the generalized coordinates qy), qg), in the specified discretized time interval of
the ¢ — th walking step (relations 8.74-8.78). Thus, the Impact Phase for the case Leg 1 is the

Stance Leg and Leg 2 is the Swing Leg are:

Ps + Il —PrCa1 Q(l,a];prox)(iJrl)(tl)
pg — prco1 + 11 —prcar +pe + 1o Q(2,az;prox)(i+1)(tl)
(9.33)
—po + 11 0 Q(l,aéprox)(z) (tn)

pioca1 + 11 —pu + Lo q(2,a1;p7’ox)(i) (tn)

where ¢y = cos(qgi) ®

2 approz) (EN) — q(;appmw) (ty)) and the parameters pg = myl* + MI* + mob?,
pr = mqbl, ps = mib*, py = myab, prg = mala + MI* + mala, p11 = maab.

Solving the system for qapl',mx(i’ﬂ by inverting the matrix Q. gives and impact map on the
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form (9.24)

Qapg.)rom(i—‘_l) = [QJ_rl . Q—]Qap}.woz(i) (934)

9.2.4 Definition of Impact Surface

The abovementioned impact map calculated the change in angular velocities that occur when
the biped robot impacts with the ground. In order for this update to correctly be applied when
the swing foot strikes the ground, the configurations of the robot that results in an impact must
be determined. These configurations correspond to the hypersurface S known as the impact
surface or switching surface. A configuration of the biped that leads to impact with the ground
during the i — th walking step (it may be a downward or upward slope, a general rough terrain

or just simply a flat ground) must satisfy the relation:

Figure 9.2: Different quantities used for the definition of the impact surface of the robot.

H (g, nyr 04wy 01) = ha(aly ) + ho(0:) — halg(y ) = 0 (9.35)

where

(9.36)

L = 1 sin(q((?N)) +1 sin(q((QN))
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are found by trigonometry. Substituting these expressions and simplifying using trigonometric

identities leads to the following derivation

H(qg)’N), qé;%N), 0;)) = lcos(q((QN)) + [l sin(qg),N)) + lsin(qg)’N))] ij)z((zzi — lcos(qg)’N)) =0

H(qg)’]\,)7 qg)’N), 0;)) = cos(q((QN))cos(Gi) + sm(q((?N))sin(@i) — cos(q((?N))cos(Hi)—i—
sin(qé;%N))sin(Hi) =0

H(qE?N), qEQN), 0;) = cos(—qg;{N))cos(Gi) — sin(—q((izN))sin(Gi) — cos(q((?N))cos(Qi)%—
sm(qg),N))sm(Hi) =0

H(qé?,N), qg)’N), 0;) = [Cos(—qg),N))cos(Qi) — sin(—q((?N))sm(Qi)] - [COS(q((ZBN))COS(Hi)—

sin(agy ) sin(6;)] = 0

H(qg)’N), qEQN)a 0;) = COS(—C]((;{N) +6;) — cos(q((?N) +6;) =0
(9.37)

Furthermore, the configuration of the biped remains unchanged during ground impact, in the
time interval between the Nth time step of the ith walking step and the first time step of the
i+ 1th walking step, [t%), tg”l)]. Thus, the switching surface S is defined as all configurations ¢
of the biped that satisfies the above relations and conditions and can be stated in set notation

as:

_ 1, (1) (+1) _(i+1) . (4) (4) _ (%) (%) _
S = {q(l,N)7 di2,ny 91,1y 0 (2,1) 0, €R: H(Q(LNy di2,Ny 0:;) = COS(—Q(Q’N)—H%)—COS(Q(LN)—H%) =

i+1) (i1 i+1 i+1
H(qgﬂ)), qgﬁ)), 0;) = cos(—q((;l)) +6;) — cos(q((lfl)) +6;,) =0} (9.38)

For the Direct Collocation Method, based on subchapter 8.3.4, we proceed with the formulation

(0
91 appron) () (0 (1), q?

below. Let qéme(t) = , where ¢y o0 (2.approz)

" (t) are the cubic approxi-
q(2,approm) (t)

mations of the generalized coordinates qii), qéi), in the specified discretized time interval of the

i—th walking step (relations 8.74-8.78). Thus, with a similar prrof as above (having applied the

Direct Colloction Conditions), the switching surface S is defined as all configurations guppros 0f

the biped that satisfies the above relation and can be stated in set notation as:

7 [ i+1 i+1 7 [
S = {q((l),approz) (tN)7 q((2),appro:r) (tN)’ qél,ap)prox) (tl)’ qéQ,ap)proz) (tl)’ 91 €eR: H(q((l),approz) (tN)7 q((2),appro:p)

0,

(tn), 0:)
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= cos(—q(i) (ty) +6;) — cos(qg)

(2,approx) ,approz)

(tn) +0;) =0} (9.39)

9.3 Swing Phase using Discrete Mechanics (Legl =Swing,

Leg2=Stance)

We now develop the discretized Swing Phase of our 2-DOF biped robot via the use of the
Discrete Mechanics Theory. We define some important notations. Let hY) be the sampling
time for the ith walking step, r a division ratio quantity in discrete mechanics, k = 1,..N the
number of time steps, H the total number of walking steps, i = 1,2, ..., H the walking step
index, q((?’k), q((gk) the angles of Leg 1 and Leg 2 at the k£ — th time step in the ¢ — th walking
step respectively and T((f?k), T((;?k) the control inputs (torques) at the k — th time step in the

1 — th walking step for the swing and stance leg respectively.

We now derive the discretized swing phase and impact phase for the 2-DOF biped robot where

Leg 1 is the swing leg and Leg 2 is the stance leg. We firstly calculate the Discrete Lagrangian

i i+1) (i i+1
L,ﬁl(qgﬁk),q((17k)),q((2)7k),q((27k))) from (8.44), (9.13) as:

(2) (2)
Q2.k+1) — 9(2.k) )2

h@)

dg () () G G 1 9 5 2
L9y 90 k1) Dby Gezany) = U2 maa” +mal” + MIT)(
(i) (i)
ey ~ 9

1 i i i i
5(11 + mab?)( x5, )? — mablcos((1 — a)q((Q),k) + aq((2),k+1) - (1= ‘I)qél),k) - aqgl),kﬂ))

(2) (2) (@) (@)
(q(2,k+1) ) )(q(l,k+1) —4qi

h(®) h(®)

K i i
)) — (mia + mag + Ml)gcos((1 — a)q((1),k) + aq((l),k+1)>+

magbeos (1= )afy ) + ad(y ) (9-40)

Due to the fact that the left and right discrete forces (8.46) satisfy [ (qx, qkr1, ) = fi (Qks Qer1, k)

for r = 5, we set a type of control inputs (the torques for Legl and 2) that consists only of the

1
29

left discrete external force f; as:

T,gi) = [ (qk Qo1 ), k=1,..., N (9.41)
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Substituting (9.40) into the discrete Euler-Lagrange Equations (8.49) while also deriving the
boundary conditions (8.58, 8.60), and using the discrete control inputs (9.41), we develop the
discretized Swing Phase of the biped:

dg, (1) (@) (@) (i) dg (9 (%) () (@) @ _ _
D»L ( (1 k—1)? q(l k)> q(2k 1)? (2,k))+D1L (Q(Lk)a q(l,k+1)’ Q(27k), q(z’k_‘_l))_T(l’k) =0, (k =1, ..., N)

(9.42)
d @) ) (i) de (@) (i) (i) (1) (@ _ _
DyL ( (lk 1)) q(l,k)’q(2,k—1)7q(2,k))+D3L (q(1,k)7Q(1 k+1) de2,0)0 q(27k+1))—7'(27k) =0,(k=1,..., N)
(9.43)
The boundary conditions are given from the following equations:

c( (@) - @) @) d ( () () () (@  _

e( (0 - (@) () NG de @ @) (@) (9) @ _
D,L (9(171)7 Q(l,l)( )7 92,1y Q(2,1)( )) + D3L ( 41,1y 91,2y 92,1) 9, 2)) Ti2,1) = 0 (9-45)

e (®) <) @) (4) (4) (4) (4) O

—D,L (q(l,N)vq(l,N)( )’q(Q,N)’q(Q )+ DiL%(g -1y 4013y Gan—1) d,ny) — Ty = 0 (9-46)
e (1) - () @) . () () () () @ _

—DyL (q(l,N)7q(1:N)( )7q(2,N)vq(2,N) )+ DsL%q qdi1,N-1) q(l,N)7q(2,N—1)7q(2,N)> ~ T =0 (9.47)

Regarding some specific cases of values for the time step k& for which the abovementioned
equations are valid:
e For: =1 and k£ = 1, qg)k = q((l)o) 0, q((;)k By = q((l)) = 0, T((f?kil) = 7'((11)0) = 0 and
T((Qi?k_l) ((1 o) = 0 (due to the fact that k = [1,..., N]),

(4) _ =1 (i) (i) (i—1)

: _ _ -1 _ i
e Fori>1land k=1, d1k-1) = q(1 N)’ Q2k-1) = 92,8y T(1,k-1) — T(1,N) | and T(2Ic 1) = TNy

(1) _ D)
e For k= N, q(l k+1) = 91, and q 2 2k+1) — 42,1)

~

The analytical expression of (9.42) is:

() (1) <) (1)
gsin( N ”) (mia+ M1+ gms) gsin( G +q(“‘“>) (mia+ M1+ gms)
+

(\V]
(]

() (1)
) (i) mob? | I @ L1 o Ao | a1
(et =2 (=2 4) (ol —2hn) (2320 4) Pomosn(s

(A2 >
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() €

o)
. q
bgms sm( RUSLINEE —(112‘“)) blms cos< G0 —

e ) (i)

2
() (M)

o)
q q q
blmsy cos( R e

(h2

® ®
) <q(2,k) - q(2,k+1)>

@) O] )
- q(2,k—1)> (q(l,k) - q(l,k—l))

) ) ()
— Yo, k+1)> <q(1,k) - q(l,k+1)>

(ht)?
( ) (1) (1) (i)
. 2k q(l k) dok-1 k-1
blms sm( 5 + =23 5
o 2 (h()2
() (1) (i) (i)
. (2,k) q(l ) di2k+1)  Ykt1)
blmsy sm( 5 + == 5
o 2 (h()2

The analytical expression of (9.43) is:

(i) I mya? M2 2m i
(2q(2k)_2q(z,k—1)> (72"‘ -t + 22)+(2q7

T(f)k) =0,(k=1, ..., N) (9.48)

- ( ?

(1) I mia? M [? 2m
—2Q(2,k+1)> (72+ 12 +5 22>

(h)2

- ) ()
> <q(1,k) - q(l,k—l))

O] @
) (q(l,) q(1k+1)>

(h1))?
( ) (i) (1)
2k q(1 k) d2k-1)
blmsy COS( 5 + =3
(h()?
(i) (i) (i)
q q q
2,k k) 2k+1)
blmeo cos( 5 5+ =5
h(z )2

qV qV q
blmy sin 220 o 4 Jeken

a; () )
s l)) q(2k 2k 1)) (q( K — k- 1))

+

z))2
. quQ),k) qgl) k) quQ) k+1) q(l k+1 () @)
blmgy sin| =5~ — + A2 k+1)> <Q(1 k) q(1,k+1))
+ 1))2

W =0,(k=1, ..., N) (9.49)

The above set of equations, can be rewritten to a similar form of the model (9.14):

q’(ﬁ)rl _ 2q(%) + q(%) (4) (4)

(4) (4)

Mg ( (h0))2 0

_ . T
qk+1 4 )+G(q,sf),9i) — B, (1,k)

i) i1 — 4
D+ ) (R
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(4) (4) (4) (4) (%) (%) (4) (4)
@)y (k1 —2q, + 424 @) Tet1 — D\ 1 — G @ oy _ | Tk
M(qk ) ( (h(i))g ) + C(Qk ’ h(i) ) ( h(i) ) + G(Qk 781) - ()
T(2.k)
=
; ; @) g 6
Dps3 + Il _pQCOS(q((Q)k) - qgl)k)) ety (ZE'})’I;% k1)
(2) (2) | | q(;)k 124 ;)k +q(;)k 1 +
_p2COS(Q(2,k) - q(l,k)) b1 + [2 T (hgif); S
(0 (i) ) (i)
A i1y 905 0) (i) a0y k)91
p2(_<2 H;tiw (2_k))31”<q(2,k) - q(l,k)) . ‘ 0 (1. k% <%_k)) n
0 o (A Sy oD 0 || St
D2 A0 Sm(q(z,k) q(l,k)) X0 )
o (@) (%)
pssin(q T
( “((’;)) = ((?;’“) (9.51)
—p4sm(q(27k)) Tk

where k = 1,..., N, I, Iy are the moments of inertia of the Legs 1 and 2 about their centers
of mass, respectively, and with the constant parameters p; = MI? + mia® + mal?, py = mylb,

p3 = mab?®, py = (mya + mal + Ml)g, ps = mabg.

The analytical expression of (9.44) is:

0 (@
o Yoy | Y @) @) mo b2
yos ) (M2 b2 . L +9 sm( 2 T2 ) (mia + M1 +gm2)+ (201(1,1) - 2q(1,2)) <QT
de 2 72 2 (h®)2
(0 0
bgms sin(—q(;’” + —q(;’z))
5 —blms qul)J) CoS <Q(é,1)(l) - QE;)J))
(i) (i) (i) (i) . .
bims cos<q(3“ I i R q“g’”) (dy — ol
(h(®)2
0 ® ) 0
. q q q q i i i i
blms sm( 2y 4 Jea _ Sn “f) (a2 —als)) (aily — i)
- 2 (h®)2
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The analytical expression of (9.45) is:

() (i) I mia®2 | MI2 | I2m
(201(2,1)_2(1(2,2)) <72+ 5 T3 +TQ>

(h®)? +g Sin(q(il)(i)) (mia+ M1+ gmsa)—bgms sin(q(il)(i))
Q) ) Q) ) , ,
blms COS(q(;’l) 4 q(z;a) _ q<12,1> _ q<12’2>> <C1E?,1) _ q?ﬁz)) ) . . .
- (h()2 +baqay Imaqp ) Sm<q(2,1) - q(2,1)>
) Q) ) Q)
. q q q q i i i i

blmy sm( GL 4 G2 LD “2*2)) (qg,l) —q§§,2)) (qgf,n —qﬁf,a))

* 2 (h0)2

—7ihy =0 (9.53)
The analytical expression of (9.46) is:

NO @
g sin (—(BN) + —(1’1;_1)) (mia+ M1+ gms)

. : mo b2 Il
-9 (i) -
5 q(1,N) < 5 + 9 >
® @) mab? | 1
(2 Ny — 201(1,N—1)> ( 5t ?1>
- ()
() o)
bgms sin(—q“Z’N) + —q(l’g_l))
5 +blmy qE?yN) cos (Q(é,N)(l) - qg,N)>
(i) (i) (1) (1) . .
blm2 COS(q@Q’N) . q(12,N) + %2,1;-1) . q(1,1;—1)) (qEIQ),N) _ qEIQ),N—l)>
i (h)?
o) (0 ) () . . . .
blmy Sin(q<22’N) - q“Q’N) + q<2’§"” - q(l’g_l)) <qEIQ)7N) - qE;),N,l)) <qgll),N) - q?l{N—l))
- 2 (h®)2

— 7y =0 (9.54)

The analytical expression of (9.47) is:

bgms sin(qex”) — g sin(qen®) (mia+ M1+ gms)
@) @) I mya> M2 2m
(2 Ny — 2q(2,N71)> <?2 +5- St T2>
- (h()?2

(i) (i) (i) (i)
q q q q i i
eNn _ dan 2N-1) _ daN-n o @
blms cos( 5 5+ =5 B ) (q(LN) d1,N-1) )
1

NG (
+ (h)2 - bq(LN)( Vmy d1,N)
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(0 i) (i) ()
. q q, q, _ q _ i i i i
. blm, sm( en . LR o) G2 1>> <C1E2)7N) - QEQ),N_U) <qgl),N) - qg1),N—1))

. NO )
Si (q(2,N ) q(2,N)> + 2 (h(®))2

Hence, the discretized swing phase of the 2-DOF biped robot is described by the set of equations
(9.42)-(9.47).

Now for the Impact Phase of the discretized biped robot, due to the fact that the impact phase
is considered an instantaneous event, the Discrete Mechanics based model is the same as the one

that was derived previously. So the Impact Phase of the biped robot using Discrete Mechanics

18 :

(1) __(3) (%) (4)
_ 90,1 ~9a,n) B 94,8y~ 91 N=1)
ps + 11 P7Co1 0 Po + 11 0 e

h z h T
o oyl
ps — prco1 + 11 —prcar +pe + Lo % pioc21 + 11 —pu + I %
(9.56)

(%) (%)
(

o) — d(ny) and the parameters ps = mil? + MI? + maa®, pr = mybl,

where ¢y = cos(q

ps = mb%, pg = myab, pig = mola + MI? + mqla, p11 = meab.

Solving the system for ¢»*) by inverting the matrix Q. gives and impact map on the form
(3.62)
¢t =0t 9 ¢ (9.57)



Chapter 10

Appendix C: Second Phase of the Gait

Generation Module

10.1 Swing Phase for the Direct Collocation Method

(Legl = Swing, Leg2 = Stance)

Following the same methodology as for the case where Leg 1 is the Stance Leg and Leg 2 is the
Swing Leg, we calculate the Lagrangian of the biped robot for the case where the Leg 1 is the

Swing Leg and the Leg 2 is the Stance Leg:

ms (qff) +bay” sin (qm — a5 Usin (qg)))

L@, a6 4", a0 ¢, o) = 5
M <a as’ cos (qg)) — a5 +bay” cos (qg))) M (a a5’ sin (qg)) —qi" + by’ sin (qg)))
+ +
2 2
(0 _ ) ©)) (0 @\ O _ 0 (@)
(q3 —agqy CcoS <q2 )) (qs + q1 i cos( ) + bq1 cos (ql )) my <q4 —aqs sm(q2 ))
- 2 - 2 * 2

—gM ( " +a cos( ) +0b cos(qé)>) — gmae <q£i) — b cos qgi) +1 cos(q@))

i i Lo (i
~gmi () +a cos(af”)) + HRGOP + L@GOP) (0.)

220
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Swing Phase for the Direct Collocation Method (Legl = Swing, Leg2 = Stance) 221
and the Swing Phase is described by the following equations of motion:
4
(@) () ( () 400)
) ) . . . . T f ~\q 7 q
M(¢)g® + C(q", ¢D)g® + G(¢",0;) = Ba(¢") (j + Seon J;.)( . ) (10.2)
Fipo,m ' (d™,d")
()
L F(Po)
= _ _ -
Tl(i) 0
R 0
M(q™)g® + C (g™, ¢)qg® + G (¢, 0;) = + o
0 f}? (q®, ¢)
0| AV 9,49
where
P+ I —P13005(qg)) —P16603<C]g)) —plgsm(qg))
(9) (0) )
; —p13cos(qy’) P2+ I piscos(qy”)  pissin(q”)
M(q") = o o (10.3)
—p16cos(gz”)  pi5cos(qy”) pi7 0
_—P168m(qg)) plssm(qy)) 0 P17 ]
plssin(qéi) - qﬁi))(q'z(") — G (i))
) (A0 () e (d) + (AN (6 O\ 5 ()
(gD, ¢ = C(:,1) = pssin(g” — ¢ ) plﬁ(SZ‘n(QQ')Qi% cos(qy”))da
presin(as”)g?
i —pchS(qéi))(jz(“ i
pissin(as’ — i )a>" = prssin(ai” )i + prscos(af”)ga

(%) (%)

pssin(g’ — q1”) (6" — @)

g, @
)@

—p15sin(q

()
1

P1s5Cos (q
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—p15sm(q§i))q'1 ®
pmsm(qg))q'z(i)
0

0

p15005(qy) )(11 ®

—precos(gs) o

0

0

bgmasin(qy”)

—gM(asm(qg)) + bsin(qéi))) — agmysin(q

0

gmy + gmse + gM

(%)
2

) — glmasin(gy)

(10.4)

(10.5)

where Iy, I are the moments of inertia of the Legs 1 and 2 about their centers of mass,

respectively, pio = MI2+mia®+mol? pi3s = mabl, pra = mab?, p15 = mab, prg = MI+mia-+mal,

P17 =mq + mo + M.

eInitial Discretization of the Swing Phase for the Direct Collocation Method (Legl

= Swing, Leg2 = Stance)

Using the same procedure as for the case where Leg 1 is the Stance Leg and Leg 2 is the

Swing Leg, we proceed with the initial discretization (without applying the Direct Collocation

Conditions) of the Swing Phase for the case where the Leg 1 is the Swing Leg and the Leg 2 is
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the Stance Leg leads to the following equations of motion:
_ 0 -
T(1k)
o A |
M@)a? + 0,V + G(al”6:) = Balal") P Stont Gomgys * =1y N =2
F(PO x)
(@)
[ F o)
(10.6)
@ — p— —
( )
T 0
. , T((Qi)k) 0
M + O + 6?09 = ||+ | | ko
0 Jifri
(4)
|01 L
; fi U
where 40, = |7 | — [T N Gy g
’ (@) (@) ()
f(N,k:) fn (qk k)
[ 7 N Wy _ 0y o (@) ]
Pat P13COS(Q(2,k)) PlGCOS(q(g,k)) plGSW(CI(g,k))
M(QI(:)) = _plchS(qgk)) Pt I.2 p15008(q((?k)) p155in(q((?7k)) k=1,...,N—2
—pi6cos(qlyyy)  Piscos(qlly) pi7 0
_—plﬁsin(q((gk)) p15sm(q8)k)) 0 D17 |
(10.7)
Prssin(qiyyy — 41 w) (@ — adn®)
(@) () - (4) o ( (D) -6 _ (i) - (9)
i P138m(q 2k 4k )Q(Lk) +p16(8m(q 2k )C](s,k) COS(CI 2k ))Q(4,k)
Clafl al?) = CGe1) = |70 T o o

plGSin(QE;),k))Q(Q',k)(

—D16€05(q{y 1) 051

i)
(@)
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Piasin(qia

—gM(aSin(qg)’k)) + bsin(

— 40 aen

— p158in q, k))

plssm(q((g k)

—p15sin(qéi)k))q(i7k)(
Pr6sin(aly ) ac.x)
0

k=1

0

piscos(q(; )i n ™

_pIGCOS(Q((Qk))Q(Q.,k)(i)
0

0

bgms sm(q((l)k))
(4)

0

gmy + gmy + gM

(g
q(1 k))(q 2,k) 0 — qq, k)( ))

g e

Qo)) — agmasin(qly,,) — glmasin(g(y,,)

w + p15003(qg),k))Q(4,k)

N -2

(%)

(4)

(10.8)

k=1,..,

(10.9)

where p1o = MI* + mya® + maol? pr13 = mobl, pra = mob?, p15 = mab, prg = M1+ mia + mol,

p17:m1+m2+M.

eState Space Equations of the Swing Phase for the Direct Collocation Method

(Legl = Swing, Leg2 = Stance)

For the case where the Leg 1 is the Swing Leg and the Leg 2 is the Stance Leg, we derive

the state space equations similar to (3.16), where the matrices M, C, G are given from the

N -2
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relations (10.7-10.9).

10.2 Analytical Expressions of Swing Phase using Dis-

crete Mechanics(Leg 1= Stance, Leg 2 =Swing)

The discrete Lagrangian is given by the following relation:

ds (i) (@) (@) (@) (4) (9 (@) (4) _
Lr(qu,kyqu k+1)7 42,5y 42,6+1) 4(3,k) 4(3,k6+1)7 D(a,k)0 9(a, k+1))

éll)k) qu)k 1) 1 0] Ell)k) q§1>k+1) O] (@) ’
S k+
2 (a0 —ag) k+1>) O b cos + (a0 -a(uin))
(3,k) _9(3,k+1) +
h(2) h(%)

h(i)M ( h(%)

2
() ) 2 ) (i) 2
B Il(q<1,k)‘q<1,k+1>) +I2(q(2,k>‘q<2,k+1>)
(h(9))2 (h(9)2
+ 5 +

i 2

gl)k) qgll)k D (1) (1) El)k) qu)k-H) @) (i)

k4 . i

T ( 0 79, k+1)) (@) @) b sin LI ( A1) ~ (1, k+1)>
(4,k) " Y4,k+1) +

L@ M (

h(®) [0 30}
9 +
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The analytical expression of (3.19) is

El)k) qu)k+1) El)k) qg1)k+1) @) ()
a gm; Sln( + ) N glmy sm( + =) A1) Q(1 k+1), @ b

(%) i
R ( 2 2 + M g sin( 5

(i) i
@) ©) 9, 2, @) 6]
(Q(4,k) Qg n b sin(- (22k) + -2 ;H‘)) (Q(z,k) Ao, k+1))
2 XG) G)
M) o) . . A .
[ sin(Mh0 4 ke y (O 0 NONRG . ORI
(1,k) (1,k+1) Y1 (1,k+1) i) (1,k) (1,k+1)
"0 ) (2 sin( 5 T ) +d( y cof 5 T3 )—
El)k ?)k ) q(i)m qgi)k ) qE”k) qgi)k )
diy A1 k41 i 1 1,k+1 i . 1, 1,k+1
A1y cof =5 =) —(209)) ) (@my (2 cos( =540 ) —q) sin(—oE =) ¢
(i) ) @) @) @) ©)
() Y ke (i) (i) (i) Q) 9axs1) (i) Q1) ks
1,k+1) 1n(T+T>) (q(g,k)_Q(g k+1) @91k COE(T+T)+ 1,k+1) S(T+T)))_
(il)k) (ﬁ)k 1) 21)1( qgfk 1) qg?m qg?k 1)
i + + i : K+
(2R ™) (@m (2 sin( =524 4qf) ) cos S04 ) oo )
6 (i) (i) ()

() (i) q(1 k) q(l,k—H) (i) Qo  Yax+y
<q(4,k) T Ya k1) T 1 (1,k) St in( 5 ) + @91 k+1) sin( 5 + 5 )+

— (2K m

()
q i i 1
a cod Ren5) + (112<+1)) (Clgl)k) q21)7k+1)) B q ) (1)
i)

q(3 k)

Py
«w >
.
Z

(((2h)")(M (a +b) (
M) )
a a4, () () @) ) ) ()
b cog( -5 + ) ((1(1,k) - q(l,k+1))> 2 Cos(q(l,k) q(l,k+1)) ) sin(q(l’k) q1,k+1)
0] 2 2 ROR) 2 2

() (1)

(') (i) 4 (i) (i) (i) ®
A(1,k+1) , a sin(—5* 0y ~5) (q(l,k) —da k+1)) Qax) ~ Qak+1

A7 et m( T))H(((?h(’) ) (M (a+b) ( %0) 0

(1) O] . . . . .
b sin( -5 dow | da, At (q() _ q(l) ) q(l) q(l) . q(l) q(l)
O ) (2 sin( + )+ K coq + )
( )

2 2 @, 2
() qu) k) qgll) k+1) a g ml S]I]( El) k) + qu)k 1) ) g l m2 SII]( (1 k) + q(l)k 1) )
Ay gy €O 5 T g ) + Rt ( 2 + 2 +




10.2. Analytical Expressions of Swing Phase using Discrete Mechanics(Leg 1= Stance, Leg 2 =Swing)22

(i) 1)
(1) @) 6] 6 a @) @
q(lk n,,a b ; Qiak) — iak— 1)+b sin(-3* + L ~25) (Q(z,k) - Q(2,k—1)) ~

(lk i)\\—1
sin( == +——5—) (§+§)—(((2h( )7 (s ( X0 X0
>

(1) . . . . . .

z sm(@ + (“Th’()) (@ —a¥ ) ) s qﬁg,k) N qgl{;_% ol o qﬁg,k) . qgl{g_n .
qéll)k 1) Oﬁ(qgk)*-qgll); 1)))) (((Qh( ) )" )(arm (2 coiq‘(zk)%-%)—qg?,k) sm(quk)f@
qﬁ)k 1) 1H(%+%)) (qg,qu?g),k_l)—aqﬁ),k) COS(%Jr@Ha qﬁ),k_l) COS(%JrqE?; 1))))
(@O a2 s B o0 o) oo o

9 M 0

i Y00 9 k-1 i Y k- N
(A =iy 0y s34 =) Faq)y sin(=52 =) H((210) ) (M (atb)
()
i)

)+

i) (i) (i) (i) (i)

o) o) M)
q i i q q
(a cof —5~ LEL I =) (qg,k) - (151,1(_1) _quz,),k) - qE?,),k—1)+b cof( G + 5 (qgfk) qu)k 1)))
h(i) h(®) h(®)
6] ©) ) (') 6] @
Q) Yk SIERN i Y k-
(2 COS( (2 ) + ( )) q(lk Sln( ) )) +qgl),k—1) sm( 5 + 5 )))+
M)

q q i i i
a sin( =5 + (1k 1)) (qgfk) qg1),k—1)) _ (154),1() - qul),k—l)_’_

2

(((2h) ™) (M (a + ) (

bsin(iho | Wicny (@ 0 ()

2

h(®)

The analytical expression of (3.20) is
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The analytical expression of (3.21) is:
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a cog( 3 )(q(l N) q(l,N—l)) _93,8m 7 9@E,N-1) + b cof —5—=+——5— )(q(l N) ~d(1,N— 1)))
h(%) h(3) h(i) +
h(@)
@) (i) ‘*Eiz)m ‘*EQN Dy (@ () 52)N> q<2N 1 @)
9 (q(3 N) (qg3,N—l) + b CoiTyﬁ'ﬁ) (q(2,N)_q(2,N—l)) + beos( =5+ . ))( (2 N) " 92,N— 1))) "
A A A _ NG
h(l) ) -[1 Q(l,N) +

M (2aqqn" cos(qgil),N)) — 290" + 2bqi Y COS(QS),N))) m; (2q¢8" —2aqin " COS(qul),m))
5 2
ms (246 Y + 2460 P 1 cofapn) +2basn? cofaipy)) FO =0 (10.21)
5 HSx,N — :
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The analytical expression of (3.30) is

M (2aqix? 81n(q1N)—2q(4N O+ 2bqqn® sm(q(lN))

2
my (2 Cl(zi,N)(i) + 2bq(2'7N)(i) Sin(QEIQ),N)) —2q 2 sm(q(1 N) ) 0 (Mg N gm;  gmp
2 2 2 2
) O] in( El)m ‘1§1),N—1>)( () () ) 0 0
q —q a s1 — 5 )\ —q 1 1
m; ( (4,N) (134 N-1) 2 — (1,N) " 4(1,N—1) ) - ]2 (2 q(Q,N) -9 q(Q,N—l)) N
R0 2 (h(i))2
Ell)m q<1N 1) q® @) @) <1)N> q(lN 1) @)
M a sin(—3— +7)( (1 N) ~9(1,N—1)) ¢S SOR (CBN ) b sin( 5™ 4 =) (gf (1 N) A N- 1)))
R(D) [30) [30) .
h(®)
(i) () Ez)N) qu Dy (@ @) él)m qu N-1) ¢ (i) )
m (q(4 N) " d4N-1) b sin(—5—+—=5—) (q(z Ny~ 9d(2,N— 1)) lsin( 5= +——5—) (q(1 Ny 91 N— 1)))
2 /X0) [A0) h(1) .y ) N
X0 ) 2](2,N)
m; (2 Q(4,N)() —2aq, N) Slﬂ(q LN) ) ;
5 — fitsyn =0 (10.22)

10.3 Swing Phase using Discrete Mechanics (Leg 1= Swing,

Leg 2 =Stance)

Following the same methodology as for the first case where Leg 1 is the Stance Leg and Leg 2
is the Swing Leg, we calculate the Discrete Lagrangian of the biped robot for the case where

the Leg 1 is the Swing Leg and the Leg 2 is the Stance Leg:

dy (@) (4) (@) (@) (@) (4) (@) (@)
Lr(q(l,k)7q(1,k+l) i2.k) D2,k+1) 43.6) 43,0+1) k) D4, k+1))

‘*gk) qEIQ)k+1) () () q@k) ‘*@kw ) ()
7t ((2k) q(2k+1)> @ @) bos| =5 +—75 ((Qk) q(2k+1))
G CATSY) +
h(%)

a COS(
h(Z)M h(2) h(%)

2

(i) (i) 2 (i) (i) 2
A (Il(q(lyk)‘qu“w) + 12<q<2,k)‘q(2,k+1>) )

(R0)2 (h0)2
+

+
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. , 5

&)k) qgk 1) @) (@) 5‘2)1() qE‘z)k 1) o @)

ket . 4

T (9l q<2k+1>> O G b sin +-2EE ) (of) —af) )
(4,k) q(4 k+1) +

h(i)M K@) h(0)

h(i)

2

El1> k) ‘121) k+1) (i) (i) 511) k) qgf k+1) (i) (i) 2
() g —q® b cos + (qu 0~ 9a, k+1>) £ cos + (‘1(1 K90, k+1>>
Al mo (3,k) (3,k+1) + +
h(i)

R() R()

2

(1) (1) a0 (i) 2
A Ykt (1) (i) : <2k> L@kt ® O]
O bsin| =57+ =3 (a0 ~a(serny)  Lsin 2 (4 —aGn)
: q —-q
h(z)rn2 (4,k) (4k+1) +

h(i)

0] - 3G

9 +
8 k) qu),m) M 0 ’
(4) qéis) k)‘qg k+1) o T (q(2 o k+1))
h¥m 79 - )
B +
; quz),k) q@kﬂ) (i) (i) ’
h®) qgix),k)*qakﬂ) S A <q(2 K e k+1>)
1 A9 - 0]
2
(i) (i) (i) ()
, q q q q
R gm;, ( (427k) 4 (4,;<+1) +acos< (;,k) I (2,;+1))> B
O] O] @) O] O] @)
- q q q q q q
h(”)Mg ( (‘;k) + (4;<+1) ta cos( (;k) 4 (2;<+1)> s COS( (Z,k) I (2,;<+1)>> B
® ® @ O] ® ®
- q q q q q q
h@ g my ( S Ly cos( S 4 (1’;‘“)) +1 cos( s %‘*”)) (10.23)
The discretized equations of the Swing Phase are:
T((li?k)
(4) (@) (@) () (@) (4) (4) (1)
e By Gt = G\ Do — D i oy | Tk i
M(g)-(FH—= Lo, Bty (et =By a0 = By | Y | +ST00
(ht0))2 h h 0
(PO,z)
(@)
| Froy |
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54
1T -
T 0
(L,k)
() (@) (@) (4) (4) () (@) (1)
Qer1 — 2q, + a2 i) er1 — A\ Der1 — i T2,k 0
M(ql(c)) (= (h2 )+C(QI(c)’ +h(i) )+( +h(i) )+G(ql(c)?9i) = | ®Y |+
0 Fgra
(@)
0 ] L]
(10.24)
0 0, )
iy 117 (6 de
where fconk) ({)’k) = JE)( ]:‘) ' ) yk=1,..., N —2,
f(N,k) e aq'k(l))
pua + 1y —p13008(qg),k)) —p16008(q((;),k)) _p163in(Qg)7k))
M(q,(f)) _ _pISCOS(qE;)’k)) D12 + ['2 p15003(qg),k)) p15sin(q((?k)) Eel.N_2
—p16cos(qpyy)  P1cos(q(y y) pir 0
__plﬁsin<Q((;)7k)) p15sm(q((?,k)) 0 D17 |
(10.25)
- () () () ()
% q —q q —q
pusin(ggagy — du) (S5 0) — (R
(%) (4) ¢ i) (%)
. ] 1 q 9 ; q —-q q —q
oty = [Pt = o) CE) - prCointafl) (TR — oty
’ plﬁsln(Q((é)k)) ('qgkﬂz;qg’k) )
h K]
() y(Uoktn 9w
i —p16003(Q(2 k))(T)
- () i) () (i) () )
: i q —q NG q —q i q —q
plSSZn(Q((z)k) - Q((l)k))(W) - p1552n(Q((1),k))(W) + plBCOS(Q&),k))(W
(0 (4) qéé),kﬂ)_q((;),k) qg?,ml)_q((?,k)
C(:,2) = plSSZn(Q(gk) — 4, k))(( h<i<)l) ) (_>( h(® )
—prssin(q(;y) (HE )
(4) qé?,kﬂ)_q((?,k)
| p15cos(q(1,k))(T)

)




236 Chapter 10. Appendix C: Second Phase of the Gait Generation Module

. ’1<1 k+1) qél)k |
—p155m( )( 0] )
plﬁsm(q )(M)
C(:,3) = (24) no k=1,.,N—2
0
0
[ q(1 k+1) q((1>k) ]
p15cos(q(1 k))(T)
_p16COS( )(—q(2 ) q((;k))
C(:,4) = R
0
0
I b 0
gmgsm(q(1 0)

(%)

0

gmi + gmso + gM

—gM(asin(q((é)’k)) + bsm(q@,k))) — agmlsin(q((;?k)) — glmQSin(qg{k))

(10.26)

(10.27)

where [y, Io are the moments of inertia of the Legs 1 and 2 about their centers of mass,

respectively, pig = M2 +mya®+mal? p13 = mabl, pra = mab?®, p15 = mab, p1g = Ml+mia+mal,

P17 = mq +mo + M.

The initial and terminal conditions for the second case are:

e (1) - () () SRONO) SRONO) - (i
D2L (q(1,1)7 Q(l,l)( )7 Q(Q 1) Q(Q,l)( )7 Q(g 1)’ Q(S,l)( )7 q(471)7 Q(471)( ))+

J WO 6 O 6 6 0
DiL ()14 A3y G032y U1y Uy Dy Do) —

e, (@) NGO - @) @) RGO NG
D4L (q(Ll)’ Q(l,l)( )7 Q(Q 1) Q(Q,l)( )7 Q(g 1)’ Q(S,l)( )7 q(471)7 Q(471)( ))+

d G G @ @ @ 6 )
D3L <q<1 1) 9(1,2) 92,1y 92,2 U300 U320 Dy Qia) —

=0 (10.28)

(11

=0 (10.29)

(21
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e, (@) - (@) ) SRORMO) ROENO) - (i
DGL (q(l,l)’ Q(l,l)( )7 Q(271)7 Q(Q,l)( )7 Q(371)7 Q(S,l)( )a Q(471)7 q(4,1)( ))+
dg, (@) (@) (@) (@) (4) (9 (¥ () @ _
D5L (Q(l,l)a Q(1,2)a Q(2,1)7 Q(2,2)7 Q(3,1)7 Q(372)> Q(471)> Q(472)) - f(fr,l) =0 (1030)
e, (@) - @) ) SRORMO) ROENO) - (i
DSL (q(l,l)’ Q(l,l)( )7 Q(271)7 C](2,1)( )7 Q(371)7 Q(S,I)( )a Q(471)7 q(4,1)( ))+

dg, () (@) (@) (@) (@) (4) (@) (@) @
D;L (Q(l’l)a Qi1,2): 92,1y 92,2 93,12 4(3,2)» A4.1) Q(472)) - f(N,1) =0 (10-31)

The following terminal conditions, despite the fact that they are valid during the Heel Strike
Phase, are given here for simplicity. Some undefined terms in the following equations (e.g.

S)S%N’ ﬁ%y’]\,) will be clarified in the Chapter 3.5.

(4)

) (i)) Q(47N)7 Q(4.,N)(i))+

cr (@) . (@) RORNO) .
- DQL (Q(LN)’ C](l,]V) ’ Q(27N)7 Q(Q,N)( )a Q(ng)a Q(?’,N)

g (i) (%) (%) (@) (@) (@) () (@) @
DyL(q n—1y» 4y Q2 n—1) Doy D, n—1y 4oy Qan—1y dany) — Ty = 0 (10.32)

i)

) ; Q((47N)7 Q(4.,N)(i))+

O - 6) @) .
) Q(27N)7 Q(Q,N)( )a Q(ng)a q(3,N)

g (i) (%) () (@) (@) () () (4) @
DsLq) n—1y 4wy Qon—1) Qo) Q1) Ay Qan—1y Gany) — Ty =0 (10.33)

— D4LC(Q8),N), qa,nN) )

e (i) - (@) @) - () @) -G (@) NG
— DL (C](l,N), C](l,N)( )7 d(2,N) Q(z,N)( ), 4(3,N) C](3,N)( )7 q(a,N) Q(4,N)( ))+

Q) (2) (1) (i) (i) (i) (i) (i) @
DSL (q(l,Nfl)’ Q(LN)v Q(27N71)7 Q(QJV)a Q(37N,1)7 Q(g’N)a Q(4’N71)a Q(4’N)) - fHSx,N =0 (1034)

(@) @) - (@) ) ()

i i i . (7) N
7Q(27N)7Q(2,N) aQ(g’N)acZ(?),N) 7Q(47N)7Q(4,N)( ))+

dg, () (4) (%) (4) (4) (4) (4) (%) (%) _
D7L (q(l,Nfl)’ q(l,N)’ q(Q,Nfl)’ q(Q,N)’ q(3,N71)’ q(3’N)a Q(4,N71)7 q(47N)> - fHSy7N =0 (1035)

- DSLC(QE?,N), qa,n)

The analytical expression of (10.28):

(i) (i) q(i) q(i) ; ; ; .
b sin(q(;—‘” + @) N b co G + 52) (qg1),1) - qg1),2))) (qul),n - qE4,2)

0
P (s ( ) 2 ()




238 Chapter 10. Appendix C: Second Phase of the Gait Generation Module

(1) ( ) (1) (1)
q i q q i i i i
bsin(*G + 552) () —dpy) s+ 5 (g — qﬁz),g))) w (qgg),l) ~ diy) N
[X0) [10) 2 [X0)
(i) (1) . . (i) (1) . (i)
q q i i q q i
b coy (12’1)' =+ - (1272)) (qgl),l) - qgl),z)) n ! COE( 44 G 2)) (qgl),l) - qgl),Q))) (b Cos(q(1 L) | aa, 2))+
/X0 X0) X0)
(i) (1) ) q(i) q( i) ; Ol( i) (i> ; ;
o2 + 252) | b (Tt 4 7 (A — ) LS+ %) iy —da)
h(®) 2 1) 2 [A0)
b I]( 21)1) q§11)2))
gmgy sl + i ) R i
> s (b cosary )+ coday ) (an V+acin @ L cosay ) +han? cofay )+

bmy sin(q(il)’1 ) (qn + bagn Sln(q L) —ae enP sm(q ) — T(li?l =0 (10.36)
(1,1) ) (1,1)

The analytical expression of (10.29):

6 o, Q) ()
i i i i q q i i
B (M a cog—5~ 52) ((1871) - qu),Q)) B qgs),n - qE?;)Q) n b coy( 52 + -52) (qu),n - qu),z))>
h(i) h() h)
o) o) M 0) q® q ,
(a cog 2z 1 e N b cos( 21 1 %) a sin(~=%2 + =22) (qu),n - qu)g)) B
h(Z h(®) 2 h(0)
b sin( 0 | Yeay O _ 0 Al aBay ] oy % q@)m 0) 0
sin(—5 57) (Q(z,l) QI(Q,Q)) [ sin( =52 4+ -52) COS( + ) (a 2,1 Q(2,2)>
2 h0) ) ma 7 * THO )
) o) 0)
i i al q i i q q i
A ~ Gy b sinCY o g e (g — o) e+ ) @) - .
h() h() h(®
) ; <) (i> ; ; () )
g (B~ iy @ 05 750 (ayy) gy, 0 cof50 4 5)
1 - . . -
h(® h(z) h(l)
o) ) o
q i i i q i
a sin( 20 4 22y () qEQ’Z))) <q§>) oy asinden Gy (& g0
SY10) h 30) - 30) )
e, 90 (Han 4 Sy (0 @ G | ey (O _
(CL SHI(T + T) +a Co q(g,l) q(272) )—I—M( SII‘J( + 2 ) (q(271) Q(Q’Q)) -
h(®) 2 h(0) h(®
. o) ) . . o) o) 0 0)
i . q i i
q§4),1) qu) n b sin( 52 + 52) (qu),l) - qgg)g))) (a sin( =5+ dey | fe -2 N b sm(q(2 Ly de 2))+
h(®) 0) h(z) [30)
) 0) , _ 0) . ) 0
q q i i q 1 .
a cod den | (22 ) (qu),n - q§2)’2)) b cod <2 n 4 de 2)) (qgl) - q8’2)))—|—Mg (a 51n(q(22—'1) + @)—F
2 h(Z 2 h() 2
b Sln( QE2)1) + qu) 2)) agm SlIl( 52)1) + QEQ) 2)) g l ms SlI]( 52)1) + Q(z 2))
5 )+ > + 7 )+ M (a coagyy))+b coay )

(aq@n® cofa,) — aen ™ +bagy? cofafy,)) + M (a sinqy,)) + b sin(qfy )

(a Q(é,l)(i) sin(qgg71))—q(4’1)(i)+b Q(é,l)(i) sin(q(;’l)))—a g COS(OIEIQ)J)) (Q(é,l)( '—a q(e, 1) COS(C{ ))
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(i)

a1my Sin(q(g,l)) (q(471)( )

—aqey? sinlqly ) — my sin(q),) (™ +bain? sin(qfy ,))—

eV sin(afy ) — 751, =0 (10.37)
The analytical expression of (10.30):

ma (2q0.n " +2bqd ) sinqf) ) — 2q6.) P 1 singf ;)

gV R _
2q(2,1) T 5 ( 5 5 5
(i) @) (221 52)1> ‘*82) )
qr q a si + ) ( q (i) (i)
my (-~ 12(1) o2 — h(z) el B ) B I (2 Q1) — 2 (1(2,2)) n
0] 2 (h0)?2
8 21 52)2) () @) @) Ez) 1) qgm @) @)
M (“ sin( 5+ (Z))( Gy ~90) 9 (3(4 2 b sin(—5—"+ (Z)) (U, ~92,2)) ) B
h(®)
M _ 0 b si qgll),l) U2y () ) I si qglz),l) 42.2) ) (O _ O
A(a,1) ~9(4,2) sin( =5~ +—5) (q() 1y —q(;, g))  Usin(—5— 457 (A(51)=9(2.2))
my ( 10) + 0] R ))_
h@)
M (2aqi)? sinlagy ) = 2adn” +2bagn? singgy,)) L diin® = 2aqpn® sinqgy, )
2 2

0 _
— £, =0 (10.38)

The analytical expression of (10.31):

“ G
(i) O] 2 Y22 @) @) . .
(Y Ao _ a cos G4+ () ) —a(y, 2>)) I (2 qV  —2q% )

G) (1 AQ) A0 (1,1) (1,2)
Trady™ + b g * 2 (1
(i) 1 qu)2> @) o @) @) 81) ‘*82)
M (a COS(7+ Z(l)) (q (2,1) "9z, 2)) B d(s, 1;1(1()31(3 2) + b cof ——+ h(l)) ( (2 1) Q(2 2)) ) .
h()
() () 21)1) qgl 2) 81) gl) 2) 5 () ()
3,1) " Y3,2) cos( =5+ )( (1 1) CI(l 2)) cos( —5—+ )(Q(l 1) Y, 2))
2 ( [X0) + h(z) + h(z) >)_
110)
M (2aqen™ codaly ) = 2a6n? +2bqen® cofagy,)) L (2 aan? = 2aqen codqfy,)) +
2 2
-G ¢ o) ¢ )
my (2q6.)® + 24 @ 1 cofal) ) +2bqin® cofql] ) L9 0 (1030)
9 (N.1) ™ )

The analytical expression of (10.32):
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@) o) q® qV ; ; i i
b Sin(q(lém + W) N b COS( e 1)) (qERN) - q51)7N_1))) (qul)N) qul)N 1) +

h() 2 h(@) h(®
(M) (i) M

()
qa q i i q q i i i
b Sm( -5 + h 1)) (qE1)7N) - qE1)7N_1)) ! Sln( -5 + (2N 1)) (QgQ),N) - QEQ),N_U) m (qES),N) - qEB),N—l)
2

() R0 10)
o @ (@) (i) 0 M)

q q i i q q i i
b cog ~L dam 4 dan- 1)) (qEI)N) qEI)N ))+l co( 2N dam 4 dan- 1)) (qng) qu,N_l))) (b COi@ + W)
h(® h(®) h(®)

K@) (m2 (

+

+
o) O q i g O .
I coiq(l N AU 1)) b sin(~LN 4 2N (qgl)N) qgl),N—l)) [ sin(20m 4 208-0) (qgl)N) qgl),N—l))

7o TG SO )—
1) q(i)
bgms, sm( 12N + =)

2
2

) —my (b coaq) ) + 1 cosa ) (aem + aam @ 1 cofaf) o))+

baan" COs(q(ll,N)))_bIn2 Si”(q?l),w (qanyP+b i ® sin(qgll),N)) Qe 8111(01 Ny))— ((l) Ny =0
(10.40)

The analytical expression of (10.33):

(1) (1)
q q, i i i i
a co "5 + 25 ()~ dBxon)  dian) ~ Aoy
h(@) h(@)
) 0] . . (i) o) ) (i)
b Codq@ s —q(QN 1)) (qu) qEQ)N ))) (a (:odq(2 N —q(“; 1)) N b Coiq(2 1D q(21; 1))
h(® h(®) h(®
(1) (1) (1) (1)
q q i q q i i
a sm( G2+ (2N 1)) (qu),N) - qu),N_n) b sm( GR 4 o= 1)) (qEQ)N) qEQ)N )>

; 2 G B 2 A0 )=
(i) (i) q( i) q( ) ; ; ;
I sinf q(22,N) + q(2,gf—l)) I Cos( deNny | <21; 1)) (qu) N qE2)7N1))) (qul) ¥ qE4)N )_'_

1@ + 5 10 g)
(i)

(i) (i) ()
. q q _ i i q q i i
bsin( 12 4 080 () — gl ) Lsin(Ug 4 fe ”><q8,N>—q8,N-n>)_
(i) (i) o (i

@)
q q
AN ~9aN-n @ co( 5+ 52+ (zg ) (q(2),N) - q(Z,N—l))

B h(® )
Q) ) o q® al o (i) (i) (i) (i)
(a cos(q(z—Q’N) + W) _a sin( =5 + —25=+) (A — q(ZN—l))) —m (q(4’N) _ q(4’N_1)
X0 Y10 !
(1) (1) . (i) (i) (1) (i) .
q q 1 . q q 1 1
a sm( @N) (2N 1)) (qu),N) . qE;,N—l)) a Sln(q(QZ’N) + q(g,gq))_‘_a COS( den (2N 1)) (qEQ N) qEQ),N—l))
7 ) 7 TH0
o

0) 0) Q)
q i i i i . .4 q
a sin(—5~ e —25=) (qEZ)N) qEZ),N—l)) qE4)N) qg4)N y b sin(=5™ 4+ —25-1) (qEQ)N) qu)N 1))
M ( (A0 B + h() )

A (M (

+

my (

)+

qEQ)N) qE2)N 1) . quQ),N) qgiz),an éqEQ)N) + qEIZ)N 1))( » _ @ )
a sin(—5™ + ) | bsin(—5 + 25— aco 2 A2,N) ~ 92,N-1)

( G) + 1@ + Y0
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M ) @) Q) M M 0 M

q q
b cos( =5 + =25 (g ) — Aan )))+Mg(asn(q(2N> £ | bsinUEY ¢ g i
2h (@) 2 2
o (i) o 0
qi2,N) d2,N-1) 92N d(2,N-1)
agm; si + 25—)  glmy sin(-5™ + 252 ; ; 0
i et L )M (0 ool +b cosang ) (2 ng© oo

— e P +baem cofaly ) — M (a sinlaly ) +b sinlaly ) (@@ sinlaly ) — adn O+

baem" sin(quN)))—l—a 1 COS(CIEQ,N)) (4G —aaEm " Coiq?z),N)))ﬂl m Sin(qglz),N)) (4 —aqEm "

sm(q(2 N) ) + lmy Sin(qg,N)) (q(i,N)(i) + bq(f,N)(i) Sin(qg),N)) - q(i,N)(i) ! Sin(qgm)) ((;)N) 0
(10.41)

The analytical expression of (10.34):

M (2aqen" sm(q x) —2qun Y +2bqex 81n(q(2N)))
2
my (2 Q(4,N)(l) +2 bQ(i,N)(l) sin(QE}),N)) —2q Vi Sm(Q(g N) ) A Mg gmp  gmy
_ h( ) ( + _
2 2 2 2
IR ()
() 0) (2 N de, N-1)) () () . .
q a a sin( =5+ =5 (45 xy—a ) (i) ()
my (-~ h(l§4N 2 — hm . B L (2 deN) 2q(2,N—1))
h(i) 2 (h())2
@ OO
a sin( 92, N)+ (2N 1))( )y qEZ)N 1)) qEZN)_qEZN*U b sin( 92, N)+ (2N 1))( (2 . qé;),N—l))
M ( 30 30 + 30 )_
h(@)
O] (1) El)N> @ (NN ) l 22) N) qEQ)Nil) () (i)
g, N) " 94a,N-1) b sin(—5— ) (q(l,N) q(l,Nfl)) sin( =5+ ) (a 2, N) " 9(2,N— 1))
m; ( [X0) + [A0) [A0) ))_[ - (D)
1) 24(2,N)
. (i)
ml(QQ4,N()_2aq2N sm(q )) i
S S N gl v =0 (10.42)
The analytical expression of (10.35):
a®
(i) (i) (2 2N <2N 1) (i) ‘ .
q q a cog + )( —q ) (i) i)
h(i) (ml ( (3,N) h(lgsN n o 5 (2 N) “(2,N-1) ) N I (2 q(l,N) - Qq(l,Nfl)) B
h() 2 (h®)2
a cod Ez)N)JF@)( M g0 ) g g b cog 52)N)+@)( —q®
M ( 2 d2,N) ~9(2,N-1) 3,N) " 9(3,N-1) v (2 N) " 92,N-1) )
h(®) h(3) h(9) +
h(i)

(1) (1) () ()
(i) (i) AN |, Ya,N-1) (i) (i) 1 N) 1, N 1
(q(s N) ~9(3,N—1) i b o~ 4 15 ) (A ny =91 N-1)) + L cos( E ))(qu N) Ol(1N 1)))
my [X0) [A0) h(l)

()

)= qi )P+
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M (20630 cofafy ) — 2d@m ™ + 2bqen? cofayy) mi(2aen = 2aqen® cofq(yy))

2 2

my (2 (](3',1\])0) +2 Q(i,N)(i) ! Cos(qg),NQ +2 bq(i,N)(i) Cos(qgll),N)>> _ @y (10.43)
5 HSy,N — :

Hence, the discretized Swing Phase of the 4-DOF biped robot is described by the set of equations

(10.24, 10.28-10.31).

10.4 Modeling of Constraint Forces at Stance Foot

10.4.1 Constraint Forces at Stance Foot during the Swing Phase

(Legl = Swing, Leg2 = Stance)

For the case where the Leg 1 is the Swing Leg and the Leg 2 is the Stance Leg, using the related
equations of motion for the Swing Phase and equation (3.35), the constraint force at stance

foot becomes:
0\ (piesin(ay”) — prssin(a)”))

" 4$ (precos(a5”) + prscos(qi”)) + pirg

F(g,4) = (10.44)

By proceeding with the initial discretization and applying the Direct Collocation Conditions,

the relation above becomes:

f((czt)m,appr) (tCk) =

q(l,L;ppr) (Z) (tck)q(2,app7“) (Z) <t0k) (plGSln(q((;),appr) (tCk)) - pl58@n<¢]8),appr) (tc,f) )) (10 45)

—q(1.appr) " (ter) G2 appr) ) (ter) (Pr6C0S (q((;%appr) (tex)) + piscos (Q((?,appr) (tek))) + pi7g

and using the Discrete Mechanics Approach, it becomes:

qgi),kﬂ)_qé?,k) q((§>,k+1>_‘1§;‘),k> (@) (8
(2) ( h )( h )(plGSZn(CI(QJg)) - plsszn(Q(l’k)))
f(con,k) = ((?Hl)_qg)k) '1§§)k+1)—q((§>k) @ " (10.46)
— () () (Pscos(q(a ) + Prscos(qg ) + pirg
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10.4.2 Constraint Forces at Stance Foot during the Push-Off Phase

(Legl = Swing, Leg2 = Stance)

For the case where the Leg 1 is the Swing Leg and the Leg 2 is the Stance Leg, using the related
equations of motion for the Push-Off Phase and equation (3.35), the constraint force at stance

foot becomes:

i,PO—) (i,PO— . (i,PO— . (i,PO— i,PO—

f(i,PO—) (q(i’Po_) q'(i,PO—)) _ Q§ )qé )(p168”7/(q§ )) - p1552n(Q§ )>> - F((PO@') )
con ’ i,PO-) (i,PO— i,PO— i,PO— i,PO—
—q§ )(_é )(meOS(C]é )) +p15cos(q§ ))) + pirg — F((Po,y) :

(10.47)

By proceeding with the initial discretization and applying the Direct Collocation Conditions,

the relation above becomes:

F (tn-1) =

(con,appr)
Q(l,z;ppr) ® (tN—l)q@,z;ppr) @) (tN—l) (p163in<qg)7appr) (tN—l )) - plSSin(q((?vappr) (tN—l))) -
()
F(PO,x,appr) (tN_1>

©)
(

—q(.apom) P (EN-1) (2,000 (tN71)<p16005(Q8)’app7«) (tn—1)) + p1scos(q Lappr) (tn-1))) + p17g—

(1)
(PO,y,appr) (tn-1)

(10.48)

and using the Discrete Mechanics Approach, it becomes:

(i) (i) () (i)
q —q q —q . 7 . 7 7

F I B S e S ) (pigsin(giayy) — Prssin(athy)) — Fotan—1

(con,k) — (@)

(e T § Ay T y ) () 0
- A plﬁcos(q(m)) + p15008(q(1’k))) + P17g PO,y,N—1

(10.49)
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10.5 The Impact Phase Redefined: Derivation of the

Heel Strike and Push-Off Phases of Walking

10.5.1 The Heel Strike Phase of Walking (Legl = Swing, Leg2 =

Stance)

Based on the same methodology as for the case where Legl is the Stance Leg and Leg2 is the
Swing Leg, we derive similar equations for the Heel Strike Phase of the biped (3.48-3.63) for
the case where Leg 1 is the Swing Leg and Leg 2 is the Stance Leg. We must take into account
that the matrices M, C, G are taken from the relations (10.3-10.5). In addition, the contact
point of the swing leg with the ground surface has the Cartesian Coordinates:

For the Direct Collocation Method:

(%) o (4) (8
v q(%appv,) (tn) + lszn(q(%apm) (tn)) + lsm(qq’apm (tn)) (10.50)
qgjl),appr)(tN) + lcos(qgé)yappr)(t]v)) N lcos(qg),appr) (tn))
For Discrete Mechanics:
() (@) ()
v Az T Usin(qp ) + Isin(qy y) (1051)
4 +lcos(qiy ) — leos(q() )
In addition the following relation is valid:
For the Direct Collocation Method:
E = —ay — lCOS(q((?appT) (tN)) lCOS(q((;)ﬂppr) (tN)) 1 O (10 52)
(@) . i . i '
Oy () lsm(qélfappr) (tn)) —lszn(q((l?appr) (ty)) 0 1
For Discrete Mechanics:
i) (
E= = ’ ’ 10.53
i) (@) ( )
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With these modifications, we derive relations similar to (3.61, 3.63).

10.5.2 The Push-Off Phase of Walking (Leg 1 = Swing, Leg 2 =

Stance)

Based on the same methodology as for the case where Legl is the Stance Leg and Leg2 is
the Swing Leg, we derive similar equations for the Push-Off Phase of the biped (3.64 -3.72)
for the case where Leg 1 is the Swing Leg and Leg 2 is the Stance Leg. We must take into
account that the matrices M, C, G are taken from the relations (10.3-10.5). In addition,
Jro=10 0 _Sm(q((;),zv)) Cos(q((é),zv)) (due to the fact that now the stance leg is the Leg 2).

With these modifications, we derive relations similar to (3.71, 3.72).



Chapter 11

Appendix D: Implemented
Optimization Algorithms for the Gait

Generation Problems

11.1 Introduction

In this section we will mention the optimization algorithms that we used and implemented for
solving the gait generation problems utilizing Discrete Mechanics and Direct Collocation based
discretization. More specifically, for the Discrete Mechanics based optimization problems we
are going to implement a Feasible sequential quadratic programming algorithm (FSQP) to solve
them [14]. In addition, for the related Direct Collocation based optimization problems, we are

going to implement Nonlinear Interior Point Methods [15].

246
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11.2 A FSQP Algorithm for the Discrete Mechanics based

Gait Generation Problems

Feasible sequential quadratic programming algorithms (FSQP) are methods for solving non-
linearly constrained optimization problems or nonlinear programming problems. As the name
suggests, feasible SQP methods constrain all of the iterates to be feasible. As a result, they
are more expensive than standard SQP algorithms, but they are useful when the objective
function f is difficult or impossible to calculate outside the feasible set or when termination of
the algorithm at an infeasible point is undesirable.

These algorithms seem to fit best for our proposed system, since that, at any case (e.g. providing
a random initial vector of values instead of guessing ”good” initial values for the algorithms),
those algorithms will not lead to undesiring termination and as a result, to ”corrupted” trajec-
tories.

FSQP algorithms solve problems of the form:

minimize f(z)
s.t. g;(z) <=0, 7=1,2,...,m, (11.1)

gj(x) <=0, j=m+1,...,m+1,

where f,g;,(j =1,2,..., m+1) : R® — R are smooth functions.

In these algorithms, the step is defined as a combination of the SQP direction, a strictly
feasible direction (which points into the interior of the feasible set) and, possibly, a second-
order correction direction. This mix of directions is adjusted to ensure feasibility while retaining
fast local convergence properties. Feasible algorithms have the additional advantage that the
objective function f can be used as a merit function, since, by definition, the constraints are
always satisfied. FSQP also solves problems in which f is not itself smooth but instead is the

maximum of a finite set of smooth functions:

fi:R" =R (11.2)
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SQP algorithms generate iteratively the main search direction dy of the problem above by

solving a QP subproblem:

1
minimize Vf(z)"d+ §dTHd
s.t. g;(v) + Vgi(z)'d <0, j=1,....m (11.3)

gi(r) +Vgj(x)'d=0, j=m+1,... . m+1,

where H € R™ " is a symmetric positive definite matrix.
However, there is a serious drawback that SQP methods require a solution of the QP above at

each iteration.

We denote:

X={reR" ¢gj(x) <0, y=1,....m, ¢g;(z) =0, j=m+1,.... m+1}, I={12,...,m},

E={m+1,....m+1}, L=IUE, I(z)={j€l| gj(z) =0}, L(z)=1(x)UE
Given a parameter ¢>0, construct the corresponding auxiliary programming with (3.93):

minimize F,(x)
(11.4)
s.t. gj(z) <0, jeL=1UFE.

where

Fo(x) = f(x) =) gi(a). (11.5)

JEE

Denote the feasible set of the problem (3.96) as follows:
X ={x€eR" gj(x) <0, je L=1UE}

The following general assumptions are true for the use of the specific algorithm:

e Feasible sets of (3.93) and (3.96) are nonempty, i.e.,.X # 0, X, # 0.
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e The functions f(z), g;(x) (j € L) are two-times continuously differentiable.

e For all z € X, the vectors {Vy,(z), j € L(z)} are linearly independent.

Given a point = € X, the following matrices are defined:

, , gi(x), jel,
D(x) = diag(Dy(z), j € L), Dj(x)=

0, j€E, (11.6)

N(z) = (Vg;(z), j€L), Qz)=(N(2)"N(z) + D(x))'N(z)".

eAlgorithm
Parameters: o € (O,%), v>2 0€(2v), TE(2,3), >0, e>0, p>0, 0,5€(0,1).

Data: 2° € X, Hy € R™", ¢y = p.

Step 0. Initialization, and set k£ = 0.
Step 1. Computation of the approximate active set Jj:
(1.1) Set 1 = 0, €ki = €0-

(1.2). Compute:
Jei={j€ll—e; < g;(z¥) <0}, Jyi = T UE, A= (Vae(a®), j€ ). (11.7)

If Ay, is of full rank, let:

Jp = jk:,ia Jp = i, Ap = Aps, U =1,

and go to step 2.

(1.3). Seti=i+1,¢,; = %ek,i,l, and go to 1.2.
Step 2. Updating of parameter c:

According to (3.98) and the equation:

() = —(N(2)"N(z) + D(2))"'N(2)"Vf(2) = —Q(«)V f(z) (11.8)
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compute Qy, = Q(z*), 7% = 7(2¥), and set

. max{sg + co, Ck—14e}, Cr—1 < Sk + Co,
s = max{|7j|, j € E}, ¢ = (11.9)

Ck—1, Ck—1 = Sk + Cop.

Step 3. Computation of the search direction:
(3.1). Computation of the descent dj:

Solve the following equality constrained QP subproblem at z*:

1
minimize VF, (*)d + §dTH’fd
st. of + Vg;(a")d =0, j€ J\E, (11.10)
g;i(7%) + Vg;(z")Td"* =0, jeE.

where

k gj(xk)> jEJk\Ea WfEO,
ok = (11.11)

—7T§€, jEJk\E, 7T§?<0.

Let (df, @*) be the KKT point pair. If df = 0, STOP.
(3.2) Computation of the feasible descent direction d*:

(3.2.1). Solve the second equality constraint QP as follows:

1
minimize VF,, (z")'d+ §dTde

(11.12)
s.t. gj(a") + Vg (") Td = —||d5||", j € Ji
Let (d¥, \¥) be the KKT point pair. If
VFE, (z")"dy < ¢fldi]]’, (11.13)

let d* = d¥, go to step 3.3.
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(3.2.2). Solve the following system of linear equations:

H, A d VF, (2%
£ _ |Vl , (11.14)
AT Gl |2 0
where
Gy, = diag(g;(z¥), j € Jp).
Let (d%,7*) be the solution.
(3.2.3). Solve the following system of linear equations:
H, A d VF, (2%
£ __ |Vl , (11.15)
AT Gl |2 %

where

_%f7 %f < Oa j € Jk7

V] = (11.16)
0, ,7?;-6>0, 7 € Jg.

Let (d¥,7%) be the solution.

(3.2.4). Denote 7, = —VF,

.. (z%)Td5. Establish a convex combination of df and d% as follows:

. i i 1, VE, (zF)dy < OVF,, (") d}
d* = (1 = pr)ds + prdy), pr = (11.17)

(1-0)VF,, (x*)Tdk
VFck(xk);(d’gfd]fS)’ VFck (xk)d]f > QVFCIC (xk)leg

(3.3). Computation of the high-order corrected direction dk:
Solve the third equality constrained QP as follows:

1
minimize VF, (z")"d+ ~(d" + d)" Hy(d" + d)
2 (11.18)

s.t. gj(z" + d¥) + V(¥ d = —||d"||", j € .

Let (d*, X*) be the KKT point pair. If [|0¥||> ||0¥||, set 6¥=0.

Step 4. The line search: Compute #;, the first number ¢ in the sequence {1, 8, 3% 33, ...}
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satisfying:
F (2" + td* + td*) < F. (z") + atV F, (+*)Td", (11.19)

g;(a" +td" +?d*) <0, je L. (11.20)

Step 5. Update:
Obtain Hy.; by updating the positive definite matrix Hj using the Broyden-Fletcher-Goldfarb-
Shanno formulas, namely:

ykykT HkSkSkTHk

Hyr = H + yFTsk KT, oF

(11.21)

where y* = VE, (z¥1) — VF, (z¥) and s* = 21 — 2% Set 25t = 2* + t,dF + 12d".

Go to step 1.

e Global Convergence of the FSQP Algorithm

In this section, it is shown that the abovementioned algorithm is correctly stated. Some as-
sumptions are made and let they hold for the algorithm.

e The sequence {z*}, which is generated by the algorithm, is bounded.

e There exist two constants b > a > 0, such that
olly|*< y" Hyy < bl|y||?, for all k and for all y € R".

(Lemma 1). For any iteration k, there is no infinite cycle in step 1. Moreover, if {z*} e — 7%,
then there is a constant € > 0, such that ¢;;, > €, for k € K, k large enough.

(Lemma 2). Let (df, @) be the solution of (3.102). If d¥ = 0, then 2* is a KKT point of (3.93),
otherwise, the direction d* computed in step 3.2 is a feasible descent direction of (3.96) at z*.
(Lemma 3). The line search in step 4 yields a stepsize t;, = 37 for some finite j = j(k).

(Lemma 4). There exists a positive integer kg, such that

ok = ¢, = ¢, for all k > k.
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(Lemma 5). Under above assumptions, df — 0, k € K.
(Theorem 1). The algorithm either stops at the KKT point z* of the problem (3.93) in finite
iteration, or generates an infinite sequence {z*} whose any accumulation point z* is a KKT

point of (3.93).

¢ Rate of Convergence of the FSQP Algorithm

Some furthers lemmas and theorems follows, regarding the rate of convergence of the imple-
mented algorithm. For that reason, some stronger regularity assumptions are added:

e H. — H,, k— oo.

e The second-order sufficiency conditions with strict complementary slackness are satisfied at
the KKT point z* and the corresponding multiplier vector w*.

(Lemma 6). Under above conditions, the entire sequence {z*} converges to z*, i.e., 2% —
x*, k — oc.

(Lemma 7). For k large enough, it holds that J, = L(z*) = I(z*) U E, and

di =0, 7 — u*, ﬂf—)u;, jel(z"), ﬂ?—>u§+c>0, jeE, k— .

(Lemma 8). For k large enough, (d*, \¥) obtained in step 3.2 and d* obtained by (3.110)

satisfy that
d* = df, |[d*||~11d5]l, ||d"|= O(|dM1*), A —w®, jel(a®), W= u"+¢, jEE, k— oo,

and it holds that

VE,(2*) + Hpd" + AN =0,
(11.22)

9i(=") + Vg; (") d* = o(||d"*[|*), j € L(a").

(Lemma 9). Denote:

G(a*) = (g;(«%), j € I(x*)UE), Py= E, — Af(AVA) AL, d* = Pud* +d",
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then, we have:

[1d"|1= O(lla*|)) = O(lIG(*[]) + o(ld“][%).

(Lemma 10). For k large enough, the full step of one is always accepted, i.e.,
tr =1, " =2k 4 g +d".

(Theorem 2). Under all stated assumptions, the algorithm is superlinearly convergent, i.e.,

k+1

the sequence {2*} generated by the algorithm satisfies |[2*™! — z*||= o(||z* — z * ¢||).

11.3 A Nonlinear Interior-Point Algorithm for the Di-

rect Collocation based Gait Generation Problems

Interior-point methods for nonlinear programming, also called barrier methods, rose from the
need for effective solving of large-scale optimization problems. In particular, for NLP problems
with large numbers of inequality constraints, these methods offer a serious alternative to active-
set strategies. Within the last fifteen years researchers has led to a better understanding
of the convergence of interior-point methods and has also developed effective computational
algorithms with desirable global and local convergence properties. The term interior-point
method was used for the first time by Fiacco and McCormick in 1968 in the book (Fiacco and
McCormick, 1968), for any algorithm that was designed for the calculation of a local minimum
of an NLP problem by the solution of a determined sequence of unconstrained minimization
problems. Such a definition evolved to the form, in which as of the IP method we think of
any algorithm for solving a set of optimization problems associated with a decreasing value of
the p multiplier, to find local solutions lying in the interior of the feasibility set determined by

nonlinear constraints of the NLP problem.

To allow convergence from ”bad” starting points for interior-point methods in both trust re-
gion and line- search versions, researchers developed exact penalty merit functions that ensure

progress toward the solution (Byrd et al., 2000; Tits et al., 2002). On the other hand, Fletcher
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and Leyffer (Fletcher and Leyffer, 2002; Fletcher et al., 2006) proposed recently filter methods,
as an alternative to merit functions which guarantee the global convergence for nonlinear pro-
gramming algorithms. They are based on the idea of the approval of trial points generated by
the optimization algorithm in the case when they improve the value of the objective function
or improve the value of a constraint violation, instead of a combination of those two measures

defined by a merit function.

More recently, this filter technique has been adapted to barrier methods. In (Ulbrich et al.,
2004), the authors consider a trust-region filter method, in which the conse- quent iterations of
the solution are accepted on the basis of the norm of optimality conditions. Also, in (Benson
et al., 2001), the authors proposed several heuristics based on the concept of filter methods, for
which the efficiency improvement was obtained as compared with their previ- ous experience
with merit functions. Finally, in (Wachter and Biegler, 2005), global convergence analysis of

an interior-point algorithm with a filter line-search was provided.

e Algorithm

In this section we describe a primal-dual interior-point algorithm with line-search min- imization
based on the filter method. The authors of the algorithm assumed the following formulation of
the original NLP problem:

(P) min {J(y) h(y) =0, y > 0}, (11.23)

yeR™y

where the objective function J : R™ — R and the equality constraints A : R™v — R™» with
myp < m, are assumed to be twice continuously differentiable. NLP problems with general
inequality constraints g(y) > 0 can be reformulated to the above form by introducing slack

variables, i.e., s, where g(y) — s =10,s > 0.

The barrier algorithm is based on the replacement of the sign constraints on decision variables,

y > 0, with an additional component in the objective function-the logarithmic barrier:

yeR™Y

(P) min () = J(5) — 13 In(y) ACy) = 0. (1124



256Chapter 11. Appendix D: Implemented Optimization Algorithms for the Gait Generation Problems

where p > 0 is the barrier parameter and 3’ is the j-th element of the vector y. Since the
objective function for Problem (P) may attain arbitrarily large values when 3’ reaches one
of its bounds, the local solution y,(x) to that problem is located in the interior of the set
determined by the constraints y,(u) > 0. The scale of the barrier influence is determined by
the size of the pu parameter and on certain assumptions, as p — 0, the solution ¥, () converges
to a local solution y, of the original problem (P). As a result, the algorithm to determine a
solution to the original problem (P) is based on solving a sequence of barrier problems (P,)

with decreasing values of the parameter y, {1} — 0.

The interior-point algorithm finds a solution for primal-dual stationarity conditions for the

problem (P,) , formulated as the following nonlinear system of equations:

Vo (y) + Vyh(y)A — 2 =0
h(y) = 0, (11.25)

YZ — pe, =0,

where Y and Z are diagonal matrices with elements y and z, respectively, e, is the vector of
ones of dimension m,, A € R™" is the vector of Lagrange multipliers for equality constraints of
the problem (P), and z € R™v corresponds to the vector of Lagrange multipliers for the sign
constraints of the problem (P), in the limit, as 4 — 0. Note that the system of equalities (3.117)
for p = 0, together with the additional condition ¥,z > 0, is equivalent to KKT optimality
conditions for the original problem (P). For the solution of the system of equalities (3.117) for
a fixed value of the parameter pu, the iterative Newton method is being applied, based on the

solution of the following system of linear equations:

Vyh(ye)® 0 0| |d¢| =~ h(yr) (11.26)
Zk 0 Yk dz Yka — HEy

where W), denotes the exact Hessian matrix for the Lagrange function of the original problem
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(P):
Wi =V J(yr) + Z Ae Vgl (i), (11.27)

=1

or some approximation of it. The Lagrange function has the form
Ly, N\, 2):=J@y)+h(y)') -z (11.28)

Here, the index k denotes the counter of inner iterations of Newton’s method, the vector

(Yk, Aky 2x) is the current iterate, and (dy, dp, di) is the obtained new search direction.

Instead of solving the nonsymmetric system of linear equalities (3.118) directly, the the equiv-
alent solution is obtained by first solving the symmetric linear system of a smaller dimension:

Wk"‘Zk Vyh(yk) d% _ Ju(yk)vy (11.29)

Vyh(ye)" 0 AF h(yx)

where ¥ := Y,"'Z,. The equations for the system D34 are derived from those of the system

(3.118) by eliminating the last block row. And then, the direction d; is computed from
dy = A — M\ (11.30)
and the direction dj from
di = uY; te, — 25 — Spdy, (11.31)

After computing new search directions from (3.126-3.128) we calculate the next iterate as

follows:
(Ykt1s Merts 2he1) = Yk, Ay 26) + (idy, andy, ofdy), (11.32)
where «a, af € (0, 1] are the stepsizes. Note that for z variables it is allowed to take a different

stepsize than for the other variables.

Since we know that the variables y and z are positive at an optimal solution of the barrier

problem (P,,) , the interior-point algorithm maintains this property for all iterates. As a result,
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the following rule of the step length selection is applied:

@y, = max{a € (0,1] : yp + ad] > (1 — T)ys},
(11.33)
a; = max{a € (0,1] : 2z, + adj > (1 — )z},

for the parameter 7 € (0,1) , usually close to 1 (e.g.,, 7 = 0.995) . For the z variables the
step length is cho- sen as «f := @}, while the step length a; € (0,@] for the remaining
variables is determined by a backtrack- ing line-search procedure using a decreasing sequence
of trial stepsizes, ay; = 27'ay, with [ = 0,1,2,... -here a variant of Fletcher and Leyffer’s
filter method (Fletcher and Leyffer, 2002) is used, which guarantees global convergence of the

interior-point algorithm to the solution of the problem (P,) .

Filter minimization methods are based on the idea of two-criteria optimization in which, apart
from minimiz- ing the barrier objective function J,(y) , we want to minimize the constraint vio-
lation O(y) := ||h(y)|| in order to assure the convergence to a feasible point. In the interior-point
algorithm, the following safeguards have been added by the authors to this simple procedure

of next iterate acceptance:

e In the case when the current iterate is (almost) feasi- ble but not sufficiently optimal, the
above condition of a sufficient decrease in one of two measures for yy, is replaced by the condition

of a sufficient decrease in the barrier function value J,,.

e In order to prevent cycling, the (0, J,) pairs corresponding to previous iterate that create
a certain envelope (in our example these are y;, and y;, iterates) are added to a filter; a trial
point is only accepted if it guarantees a sufficient decrease in one of two mea- sures relative to

all those points.

e It may happen that there is no trial stepsize aj,; that generates an acceptable point. After
detecting such a situation, the algorithm switches to a feasibility restoration phase in which
the minimization of infeasibility is carried out (ignoring the objective func- tion) until either a
new acceptable iterate is found or it is no longer possible to reduce the infeasibility, e.g., if the

problem P is (locally) infeasible.



11.3. A Nonlinear Interior-Point Algorithm for the Direct Collocation based Gait Generation Problems2

In comparison with traditional line-search algorithms, such as a single merit function technique,
the filter method is usually less conservative and makes it posible to take larger stepsizes. More-
over, the protection in the form of a restoration phase makes the filter algorithm resistant to
unnecessary errors, such as those presented in (Wachter and Biegler, 2000). The computation-
ally most expensive part of the optimization algorithm implemented in the nonlinear interior
point algorithm (not including computations of the objective function, constraints and their
derivatives) is the solution of the linear system of equations (3.121), which is most often of high
order and has a sparse structure, e.g., for dynamic optimization problems it is very sparse. For
its factorization and solution, the nonlinear interior-point algorithm uses external sparse direct

linear solvers.



