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Abstract

Robotic exoskeletons have the potential to greatly improve the quality of life for paraplegic
patients by providing them with greater independence and fewer negative health effects compared
to wheelchairs. This study focuses on developing a control strategy for exoskeletons that allows
them to mimic the natural behavior of a healthy individual as closely as possible. The current
state-of-the-art method available at the Biomechanical Engineering department for doing this
uses direct collocation with explicit contact constraints. This has limitations when it comes to
tasks with unpredictable contact sequences, limiting it to the generation of gait. This thesis
contributes by developing a new framework; which uses direct collocation with implicit contact
constraints. This method does not require the user to specify a contact sequence, but only
requires an objective function, a dynamic model, a time span over which to optimize and an initial
guess. It then simultaneously optimizes the contacts and smooth movements. Four scenarios were
tested with a biped model: gait, resisting perturbations, safe falling, and getting up. It is able to
converge to a locally optimal solution in around 30 minutes for all tasks. However, for producing
gait and safe falling trajectories, more task specific initial guesses were required. Additionally, the
collocation errors were large and the mode sequences did not mimic human behaviour. Despite
these limitations, the results of this framework demonstrate that this direct implicit method can
be used to mimic human behaviour of different balance control related tasks. This makes it
interesting for the application in lower limb exoskeletons and walking robots. There is still room
for improvement in terms of fully realizing the potential of these devices to improve the mobility
and quality of life of paraplegic patients. This framework represents an important step forward
in the development of trajectory optimization for exoskeletons.
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Chapter 1

Introduction

1.1 Human Walking is Not Always so Straightforward

Walking is an important action that most people take for granted every day. Walking allows us
to efficiently move ourselves from one location to another, across all kinds of surfaces, without
getting injured. For example, we can walk to the bathroom on the flat hallway floor. But we
can also navigate through mountains on rocky terrain, or over ice. We can carry loads in our
arms or on our backs while navigating all these different terrains, regain our balance when we
get pushed, slip or trip. Our ability to stand, balance and walk also allows us to participate in
society. We can mostly do the same activities as any other human, go on a run together, or play
soccer with a team.

While most of us take it for granted, not everyone is as fortunate. It has been estimated
that in developed western countries there are more than 4.6 million wheelchair users (WCU) [1],
which is about 1% [2] of the population. While the treatment and rehabilitation for conditions
causing patients to be in wheelchairs keeps improving, many still have to live the majority of
their life with the disadvantages of their wheelchair.

Some disadvantages of wheelchairs are obvious, while others might be less known. The
standard (pushrim) wheelchair is inefficient and causes chronic overuse of the shoulders and
wrists, resulting in pain [2]. Propelling the chair over a flat surface such as in the home is
relatively easy, but movement along outdoor paths (grass and gravel/sand surfaces) and ramps
is difficult for the average individual. All of these things combined mean that WCU live a more
restricted life and depend more on infrastrucure and others. This may limit their participation
in everyday activities, and thus may also limit their quality of life [T} [2].

Other, lesser known disadvantages are caused by the lifestyle of always sitting down. Not
using the muscles and bones in your legs causes them to atrophy (waste away). When your
muscles get smaller, they get closer to the skin and you get more pressure points [3]. It has
been estimated that insurance companies spend over 25% [3] of their spinal cord injury-related
medical expenses for pressure sore treatment. Not moving your legs can cause your joints to
lock, causing problems when one tries to move them later. It can also cause bowel issues and
thrombosis [4]. These additional medical complication will further affect the quality of life for
the WCU negatively.

1.2 Robotic Solutions and Their Limitations

Although restoring the physical function on a biological level could — in theory — also pre-
vent patients from requiring a wheelchair, this thesis will focus on robotic exoskeletons. These
exoskeletons can actuate the limbs of the patient mechanically, allowing paraplegic (lower-body



paralysis) patients to leave their wheelchair behind.

Multiple interesting methods have been developed to improve the performance of walking robots
[5H12]. Luckily, these methods should also improve the performance of exoskeletons, as the
combination of an exoskeleton with a human user could be considered as a biped robot with
disturbances [5]. Many of these methods rely on Model Predictive Control (MPC), a type of
control where a model of the system is used to predict and anticipate future events that allows
the optimization of variables of the modelled system. This is an attractive approach, as it allows
for reactive capabilities in addition to energy efficient — human-like — movements. This should
enable recovery from slipping, falling and external disturbances, and re-planning if the motion
is not executing as predicted [6].

Before the actuation of the patients limbs, a motion plan must be generated. A motion plan
describes a sequence of positions that move the patient from its initial to its desired state over
some time span. It is important that the motion plan is physically feasible, otherwise the robot
is unable to execute it. Movements that make and break contact with the environment have
several major restrictions:

e Forces can only be created when a foot is touching the ground.
e It is only possible to push feet against the ground, not pull on the ground.

e For legged locomotion without slipping, the location where the force is being generated
cannot be moved. To reposition the foot there is a swing phase, during which the foot is
unable to generate a force. This sudden loss in control is a restriction that is difficult to
deal with.

e The forces that drive the body forward (tangential forces) must remain inside the friction
cone to prevent slipping. To increase the tangential forces, the normal forces have to be
increased. Which will result in a higher acceleration in the normal direction.

Because of this, generating a well optimized motion plan that is physically feasible may become
problematic.

A motion plan can be constructed in different ways. A popular method is trajectory optimization,
where the generation of the motion plan is formulated as an optimization problem. The resulting
motion plan is a optimal trajectory. While formulating the trajectory optimization problem,
several assumptions — each with their own trade-offs — can be made:

e Whole-body or simplified dynamics.
e Physical feasibility as a hard constraint or as an optimization variable.
e Constant or variable time-horizon.

e Contact phases, which describe when and which parts are in contact with the surroundings,
can be predefined or included in the optimization.

The current solution available at the Biomechanical Engineering Department [5] can generate
optimal trajectories for gait, for a time-horizon of a couple of seconds while taking the whole-
body dynamics into account. The contact phases are predefined, such that it can plan efficient
gait trajectories.

Predefining the contact phases reduces the applicability of this framework to generate optimal
trajectories for tasks and environments that do not fit the predefined contact phases. This limits
the advantages, such as the reactive capabilities, that MPC has to offer.



1.3 Objective: Implicit Contacts

This thesis aims to include the optimization of the contact phases, in addition to optimizing
the states and controls for whole-body dynamics. Allowing the algorithm to make and break
contact whenever it deems fit. This general formulation makes the algorithm able to generate
motion plans for almost any task, regardless of the system dynamics or definition of optimality.
In theory this could provide the patient ultimate freedom.

This thesis contributes by writing software for trajectory optimization with implicit contacts and
analyzing different balance control related tasks, which could not be optimized with the previ-
ous framework. Specifically, it will demonstrate whether implicit contact methods can generate
optimal motion plans for safe falling and getting up, in addition to efficient gait. All of this
will be performed with the same algorithm and minimal change to the parameters. This will
improve the performance of lower limb exoskeletons because it allows further development of
more capable control strategies for bipedal robots.

Due to the computational cost, it is impossible to be implemented in a MPC fashion. But
the results are useful for analysis, and could be used as training data for machine learning
methods. It is unknown what the accuracy requirements are for a physically feasible trajectory
with locomotion.

1.4 Outline of the Thesis

This thesis is organized as follows. discusses the state of the art trajectory optimiza-
tion methods for humanoid robotic and analysis of falling. gives an overview of the
topics required to understand the methods and results of this thesis. The design decisions and
final formulation of the algorithm are discussed in The performance of the algo-
rithm for producing gait and falling trajectories can be found in [Chapter 5 Finally the results,
shortcomings, possible improvements and recommendations are discussed in



Chapter 2

Related Works

This chapter will discuss different related works to get an idea of what proposed solutions already
exist, and what problems still need to be solved.

2.1 Whole-Body Locomotion Planning with Direct Collocation
and Explicit Contact Phases

Roos [5] describe a framework to generate efficient gait trajectories based on whole-body dynam-
ics and known contact phases. The proposed framework splits the problem of generating efficient
gait trajectories in two parts:

1. Finding footholds over time.
2. Controlling the robot to efficiently step through the footholds over time.

The goal was to solve the second part. This has been achieved by posing the problem as a
nonlinear program (NLP). This was done with trapezoidal collocation by using the whole-body
dynamics and linear friction cones as constraints. MuJoCo [I3] was used for the dynamics and
gradients, and IPOPT [I4] as numerical optimizer. This produced effective gaits for different
dynamics, terrains, and objective functions.

However, there were shortcomings: Contacts are not optimized, but spaced out by some other
algorithm. This limits the framework to optimizing whatever footholds were predefined. This
might cause decreased performance in tasks the first part was not designed to do, such as falling.

When using trapezoidal collocation, it is assumed that the dynamics of the system can be
approximated to be linear between discrete points in time. This decreases the accuracy of the
generated trajectories as it is basically an inaccuracy in the model.

Because of the high computational cost, the frequency at which trajectories are generated
is too low for actual control as it is not possible to generate updated trajectories to adjust
for disturbances and inaccuracies of the model. A possible workaround however, is generating
optimal reference trajectories at a lower frequency and tracking them with a higher frequency
PD-controller.

2.2 Centroidal Mixed-Integer Locomotion Planning

Koolen [§] describe a trajectory optimization approach for humanoid robot locomotion based on
mixed-integer nonlinear programming (MINLP).



To strike a balance between computational costs and usable results, the planning was done for
a model with reduced complexity. The configuration of the full robot was summarised as the
positions of the center of mass (CoM) and end-effectors. This configuration could be used to
approximate kinematic constraints, such as minimum and maximum distances between CoM and
end-effector positions, but also preventing cross-over for the feet. There also were contact se-
quence constraints, which limit swing and stance duration, and slipping contacts. The additional
contact constraints could be formulated by introducing auxiliary integer variable z that assumed
value 1 if the contact was active, and 0 otherwise:

0<¢<(1-2)¢, (2.21)
0< A<z, (2.2.2)
z € {0,1}, (2.2.3)

where ¢ is the smallest distance between an end-effector and a contact surface, A is the contact
force generated by an end-effector. ¢ and X are used to indicate the upper bounds of these
variables. This resulted in a mixed-integer program, which are notoriously difficult to solve. A
basic way to solve this problem is by dropping the integrality constraint and trying to
solve it as if it was continuous:

{zeR | 0<z<1}. (2.2.4)

This is called the continuous relaxation. The solution this generates is called the fractional
solution. As this fractional solution likely does not satisfy the integrality constraints, it must
be refined. This was achieved by, intelligently, recursively branching the fractional solution by
rounding it to the nearest integer.

There are some notable drawbacks to this approach. A reduced complexity model has to be
used, resulting in solutions that are more constrained than necessary. This limits this approach
to only generating gait trajectories. In addition, all generated trajectories will be conservative,
and thus not optimal, solutions. Finally, even with the simplified model and added constraints
the performance of MINLP solvers remains unpredictable.

2.3 Centroidal Locomotion Planning through Phase-Based End-
Effector Parameterization

Winkler et al. [0 [7] describe a way to optimize gait trajectories, step-timings and footholds
based on centroidal-dynamics and a known sequence of contact phases.

The goal is to find a feasible control trajectory of the foot position and force, and the CoM
and orientation of the robot base. The most unique part about the approach, is that for each
end-effector there is a predefined sequence of contact phases. And instead of switching a phase
from contact to no-contact, the phase durations can be changed. This results in a continuous
landscape for the optimization algorithm, which is easier to solve.

For the dynamics a simplified centroidal model was used, and a kinematic model of a range-
of-motion box with respect to the CoM was used to keep the end-effectors within the joint limits.

End-effectors in the air are not allowed to exert a force, and end-effectors in contact with the
ground should not move, be at terrain height and only apply a pushing force within the friction
cone. The assumption that the motion of the legs do not influence the motion of the base was
made. This results in no dependencies on joint angles and their nonlinearities, but this is only



true for massless limbs.

The final result was a controller that could efficiently generate feasible trajectories. In simu-
lation it even worked on non-flat terrain, and in practice it was successful in tracing a couple of
steps on a flat ground.

However, there are a few shortcomings: It is impossible to extend this method with whole-body
dynamics as it would overconstrain the problem [5]. This means that this approach would only
work for robots whose limbs have very low mass compared to the base.

This method relies on a finite sequence of contact phases. It is like a budget that must be
met. Too few phases result in infeasible trajectories, but too many may result in inefficient
jumping at the destination.

2.4 Motion Planning through Contact-Invariant Optimization

Mordatch et al. [9] describe a flexible framework for generating trajectories which uses continu-
ous auxiliary variables, in contrast to the integer values discussed in

Essentially this method tries to find the optimal solution by minimizing a composite objective
function J(z) in the form

J<z) = JCI(Z) + JPhysics(z) + JTask(z)~ (241)

Where z are the decision variables, Jcg is the contact-invariant cost, Jpnysics penalizes physics
violations and Jrag specifies the task objectives.

This method introduces the continuous auxiliary contact-related variable ¢;, which functions
as a weight. The idea is that if some end-effector must be in contact, its corresponding c; is
high. If ¢; is small, it is not important. These auxiliary variables are then implemented in both
Jor and Jppysics, such that setting all ¢’s to zero minimizes Jcr, but causes contact forces to
become expensive. Thus the optimal trade-off is a high ¢; value if contact is of importance, and
low if it is not. This composite objective function is rewritten as a quadratic program (QP)
and solved with some off-the-shelf QP solver. The paper that presents the framework uses a
simplified physics model where the limbs have no mass, but the method should be able to use
more realistic descriptions as well, although this has not been implemented yet. This framework
manages to generate trajectories for many different movements.

It is notable that Jppysics is included in the object function instead of the constraints. This implies
that the solutions are not necessarily feasible in simulation, let alone in the real world. No error
functions or practical demonstrations were described to verify the usability of this method.

2.5 Direct Trajectory Optimization of Rigid Bodies Through Con-
tact

Posa et al. [10, [11] discuss a method to efficiently plan through non-smooth motions induced by
contact to generate gait patterns.

This method relies on complementarity constraints with slack variables to simultaneously opti-
mize contacts and smooth movements. Instead of an auxiliary variable that contains information
regarding the importance of contact, a gap function ¢(q) is defined that analytically describes the



distance between an end-effector and the nearest surface. Using this gap function, the following
constraints can be formulated:

At >o, (2.5.1)
®(q) >0, (2.5.2)
o (@At =0. (2.5.3)

Where At is normal force. The normal force must be positive as one can only push against
the ground. To provide a more tractable optimization problem the equality constraint from
Eqgn. 2.5.3| can be replaced with an inequality constraint with slack variable €,

o (At <e (2.5.4)

The optimizer runs multiple times with decreasing values for €, with € = 0 for the final run.
When this formulation has a smooth gradient, it essentially allows the algorithm to ‘“reason” that
it must make contact to exert force, and avoid contact to move. This same method can also be
used to include slip and friction forces, resulting in more realistic dynamics. Some Sequential
Quadratic Programming (SQP) solver was used to solve the problem. The method seemed to
performed well in planar simulations.

Besides computational costs, the need for an analytical gap function to solve contacts might not
be ideal. In practice a controller would not have access to a gap function, but a height map
and/or ray-casts. No error functions or practical demonstrations were described to verify the
usability of this method.

2.6 Optimization of Safe Falling Trajectories for Lower Limb Ex-
oskeletons

Masha Khalili et al. [15] developed a human-exoskeleton fall model to reduce injury to the pa-
tient.

The method uses a three link inverted pendulum in the sagittal plane, and only the hip is con-
sidered to be a contact point. An additional constraint that limits the joint torques was added.
The objective is to minimize the angular momentum and total linear velocity of the hip at impact.

The resulting impact velocities were similar to real human falls. But the approach could be
improved by using a more accurate model: free floating frame, multiple contacts, and forces
instead of velocities.

2.7 Summary of Trajectory Optimization Methods for Planning
Through Contacts

Roos [5] demonstrated a state of the art framework for whole-body dynamics with hybrid direct
collocation, but failed to properly track the planned trajectory in simulation.

Koolen [8] used a centroidal model to plan a trajectory for the CoM. For this trajectory it
searched for contacts using kinematic constraints and mixed-integer programming.

Winkler et al. [0l [7] set a fixed sequence of contacts and varied the duration of these contact
phases. The contacts were kinematically constrained with respect to the CoM of the centroidal



Table 2.1: Overview of trajectory optimization methods through contacts.

Contact Contact Physical
Method Model Optimization Dynamics Feasibility
[5] Rigid Fixed timing Whole-body Failed in MPC environment
8] Rigid Partially? Simplified Untested
[6, 7] Rigid Partially? Simplified Simulation and practice
[ Smoothed  Optimized Simplified>  Untested
[10-12] Rigid Optimized Whole-body Untested

1 Secondary with kinematic constraints.
2 Fixed number of phases with kinematic constraints.
3 Possibility to extend to whole-body dynamics.

model, which was used for the dynamics.

Mordatch et al. [9] constructed a smoothed contact-invariant cost function, similar to comple-
mentarity constraints, that penalizes forces when not in contact with a surface. With simplified
dynamics as a cost function, a composite cost function was formulated as a quadratic program.

Posa et al. [10, [11] and Patel et al. [12] exploited complementarity constraints to formulate
a contact model for whole-body dynamics. Traditional direct collocation methods were used to
pose the NLP.

An overview of these optimization methods for planning through contacts is shown in [Table 2:1]

A drawback that all discussed papers have is that none of them discuss the physical feasibil-
ity between collocation points with error functions, which are available for all direct methods.
Although the physical demonstration of Winkler et al. [0 [7] proves that the accuracy and compu-
tational cost are sufficient for an MPC implementation, the required feedback control, deviance
from the original trajectory and error functions could help as a reference.

As the long-term goal is to have one method to generate motion plans for any task, it makes
sense to turn to the methods of Posa et al. [10} [11] and Mordatch et al. [9]. These methods have
proven to be able to adapt their contact phases to a multitude of tasks, whereas other methods
have only been demonstrated for the generation of gait.

Due to the inability to include constraints in the method of Mordatch et al. [9], it is difficult
to enforce realistic behaviour. Therefore it was decided to apply the implicit contact method as
described by Posa et al. [10, [1T].



Chapter 3

Background

This chapter will attempt to get the reader to a level of understanding on several topics that are
deemed relevant for understanding the methods and results.
To fully understand the contents of this thesis, a good grasp of optimization (3.2), dynamics

(3-3), numerical integration (3.4) and direct collocation (3.5)) is required.

3.1 Definitions and Conventions

Throughout this thesis several definitions and conventions are used, this section will give a short
overview. The definitions can be found in [Table 3.1

Conventions:

Vectors are written in bold lowercase: a.

Matrices are written in bold uppercase: A.

Subscript is often used to indicate indices: a = [ag, a1, az].

For brevity, arguments of a function may be omitted: f(ao,bo,co) = fo.

Dots above a variable indicate its derivative with respect to time: & = ‘é—‘;.

Table 3.1: Overview of definitions used throughout this thesis.

Definition Meaning
Tractable A tractable NLP has numerical properties that are beneficial for convergence.
Feasibility A NLP is feasible when the constraint violations are below the threshold of

the solver. For collocation this does not mean the generated trajectory is
physically feasible, as the dynamics error between these discrete points may

still be too large to be executed in practice.

Physical feasibility A generated trajectory is physically feasible if it is realistic enough to be exe-
cuted in practice. This can be estimated by analysing the deviation between
the generated trajectory and trajectory prescribed by the equations of motion

with the generated states and controls.

Knot point Point in time that is used in direct collocation to formulate the decision
variables and divide the solution in segments.

Segment The continuous time between two knot points.

Collocation point Point on a segment that is constrained by the approximation of the dynamics

using some quadrature method.




3.2 Optimization

Mathematical optimization is at the core of direct collocation [I6HI§], so the knowledge of this

section will be applied in

Mathematical optimization is a field that is concerned with finding the minimum value of a
function, given a set of constraints. A general formulation of an optimization problem is:

minizmize J(z) (3.2.1a)
subject to 2™ < 2 < 2UB (3.2.1b)
f(z) =0, (3.2.1c)
g(z) <o0. (3.2.1d)

Where z contains the decision variables, which values can be varied to find the lowest point of
J(z) that satisfies all constraints. The constraints can be generalized to boundary, inequality
and equality constraints. Boundary constraints set a lower and upper bound (zrp and
zyp respectively) to the decision variables. All values between —oo and oo may be chosen as

boundaries. Equality (3.2.1¢c|) and inequality (3.2.1d)) constraints are both functions of z.

Historically, constrained optimization problems have also been called programs. A special name
for programs with nonlinear terms in either its J(z), f(2), or g(z) is a nonlinear program (NLP).

3.2.1 [Iterative Optimization Methods

Iterative optimization methods start out with an initial guess, zg, of what the solution might
be. From zg the solver iterates towards a solution until it converges to a (local) minimum.

Different methods exist for converging to a solution. A simple — but effective — method of
finding the lowest value of J(z) is going in the direction that has the steepest descending slope,
while conforming to the constraints. These methods are referred to as gradient-based methods.
The slope can be calculated with

0J(z) _[9J(z)  0J(2)
dz | 9z = 0Oz,

(3.2.2)

This can be done both numerically or analytically. The numerical approach is easier to imple-
ment, but requires more function evaluations and therefore has a higher computational cost.
Implementing the analytical approach in an efficient manner requires more effort, but the result-
ing gradients will be up to machine precision with fewer function evaluations during runtime.
A similar approach may be used to satisfy the equality and inequality constraints, although
these are usually vector valued functions. This results in a Jacobian with more than a single row.

What is important to note, is that in order to use gradient-based methods the objective and
constraint functions must be consistent. Functions are consistent if the sequence of arithmetic
operations performed between different function calls is identical [I6]. A more intuitive expla-
nation is that the function must be deterministic, have no logical branches, and have an output
that varies smoothly with the inputs [I8]. If ag; , 82(:), or 8%(;) is ill-defined, then the chance
of converging to a feasible solution becomes very small [17, [I§].
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3.2.2 Complementarity Constraints

Complementarity constraints can be used as a method to replace logical statements with consis-
tent equations. Usually complementarity constraints enforce that:

ab =0, (3.2.3)
a>0, (3.2.4)
b> 0. (3.2.5)

As |Eqn. 3.2.3|is a difficult constraint for most solvers, this thesis uses a more tractable |10, [LT]
method, where it is also expressed as an inequality constraint:

ab < 0. (3.2.6)
A succinct notation for complementarity constraints is often used:

0<alb>0. (3.2.7)

3.2.3 Solvers

A multitude of solvers exist. Among these solvers there is no single best choice. Depending on
the problem that must be solved and which software can be used a choice should be made. Two
solvers were used for this thesis; fmincon (MATLAB [19]), and IPOPT [14] (C++), which also
has a MATLARB interface [20].

When a license is available, fmincon is easy to use and it supports different algorithms
(interior-point, trust-region-reflective, sqp and active-set), which is useful for proto-
typing.

IPOPT is a popular interior-point solver that is open source. The main advantages it has
over fmincon are that no licenses are required and that it is incredibly fast.

3.3 Dynamics

In this thesis, dynamics refers to (rigid) multibody dynamics, which is a set of Ordinary Dif-
ferential Equations (ODEs) that choreograph the translational and rotational displacements of
interconnected rigid bodies, given the applied forces. They are often called Equations of Motion
(EoM), and presented as

M(q)§+C(q,4)q+9(q) = Bu+J"(g)A, (3.3.1)

or similar [21]. In g contains the generalized coordinates, which are a set of variables
to uniquely describe the configuration of the system. The mass matrix, M(q), describes the
translational and rotational inertias of the system. C(q,q)g contains fictitious forces such as
Coriolis and centripetal forces. g(q) contains the potential forces, in a system without springs
these are the forces caused by gravity. B is called the selection matrix, it determines which
generalized coordinates of the system may be actuated directly with control vector w. J(q) is
the contact jacobian, which relates the contact forces A to q.

These EoM can be derived and verified (Appendix Al) using multiple methods. These EoM
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can be rewritten as

G=M"(q) Bu+J"(g)X - Clq.4)q —9(q)). (3.3.2)
F(q,q,u,\)

g=M"(q)F(q,q,u, ), (3.3.3)

allowing exact calculations of the accelerations, q, given the current q,q,u and A. Here F are
all the generalized forces acting on the system.

For the sake of readability and programming purposes, these EoM are rewritten to a system
of nonlinear first order state equations

m:[g],¢:[g], (3.3.4)
&= f(z,u,\), (3.3.5)

and used as such from now on. Here x is called the state of the system.

3.3.1 Contact Dynamics

Accurately modelling the dynamics of contact requires more care than modelling smooth move-
ments. The dynamics of contact for rigid body systems can be modelled with different methods
[21], this section only covers the general notation and equations required to model contact.

For modelling contact dynamics, certain notations can help. Most of the contact models indicate
the distance between a rigid body and a contact surface with a variable, called the gap and
denoted as ¢ from now on. Given that the exact locations of the contact surfaces are known, the
gap may be expressed as a function of the generalized coordinates: ¢(q). The contact dynamics
should avoid penetration of the contact surfaces, so they should only be in effect during contact:

#(q) <0. (3.3.6)

The ground reaction forces (GRF) are expressed with A in vector:

A= [ i‘j ] | (3.3.7)

Where L stands for perpendicular, and || for parallel to the surface. Accompanying these forces
is the stacked Jacobian matrix:

1
J(q) = [ :]]”((3)) } . (3.3.8)

Where JL(q) projects AL, and Jl(q) projects Al onto ¢. Friction cones should be enforced at
all times, and are described as:

HAHH < pAt, (3.3.9)
Where p is the friction coefficient. Contacts can be divided in sticking and slipping contacts,

sticking contacts have no velocity parallel to the contact surface and therefore do not need any
additional friction forces. Slipping contacts however, do have a velocity parallel to the contact
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surface,

Jlg)qg # o, (3.3.10)

and therefore a friction force opposite to the slip direction and proportional to the normal force:

I(q)e
A= s T @a (3.3.11)
q

3.4 Numerical Integration

This section will give a short introduction of numerical methods for integrating ODEs, these
methods can be used to model a mechanical system with the EoM shown in

Using time-stepping methods these EoM can be solved numerically, giving us an estimate of how
the state of the system will change over time. There are explicit and implicit methods; explicit
methods use y; (current point in time) to calculate yiy1 (next point in time), implicit methods
use both y and yiy1 to calculate ygy1. The simplest approach is an explicit first-order method
called Euler-forward. Using the equations

T = F @k, ug, Ar), (3.4.1a)
hig = tig1 — ti, (3.4.1b)
Tyl = T + hk:.fka (3.4.1C)

the state of the system at the next discrete point in time can be calculated. The Euler-forward
method is easy to implement, but it has a low numerical stability — especially for stiff ODEs.
Generally, a stiff ODE means that the system includes terms that vary rapidly, and that an
impractically small step size is required to appropriately approximate it. When a larger step size
is used, the dynamics become numerically unstable. To combat this, higher-order or implicit
methods may be used. No higher-order integration methods are used in this thesis, as the im-
plicit methods used sufficed.

Implicit methods are key to understanding trapezoidal collocation — the integration scheme
mainly used in this thesis. Next to the explicit Euler method, an implicit Euler method, called
Euler-backward, also exists. Using the equation

Tpy1 = T + hkkarl’ (3.4.2)

the state of the system at the next discrete point in time can be calculated. Implicit methods
such as Euler-backward are much better suited at solving stiff problems, because larger steps
can be made while maintaining numerical stability. However, there is a small problem: @y
has to be known in order to calculate a1 itself. Because of this, additional computation is
usually required for implicit methods, when compared to explicit methods. There are also other
methods to integrate ODEs, which will be covered in

3.5 Direct Collocation

This section will discuss what direct collocation is, and how it can be applied to optimize the
control of dynamical systems.
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3.5.1 What is Direct Collocation?

Direct collocation is a method to numerically solve ODEs by directly transcribing the state and
control as a candidate solution, which are discrete decision variables. The transcription from
continuous to discrete is indicated with —.

z(t) = X = [zo, Tk, - zN], (3.5.1)
u(t) = U = [ug, ug, -+ ,un], (3.5.2)

these decision variables can be chosen “freely” at discrete points in time:
t—t=[to,tg, - ,tn]. (3.5.3)

These discrete points in time are called knot points, and the time between knot points are called
segments (NN is used to indicate the number of segments). Collocation constraints are applied to
collocation points, which may or may not coincide with the knot points, on segments such that
the solution adheres to the dynamics prescribed by the ODEs at these collocation points. Where
these collocation points lie on a segments is dependent on the collocation method used.

Collocation constraints try enforce that the change of state between two knot points is equal to
the integral of the dynamics between those two points [1§]:

tot1 to+1
/ bt — / fat. (3.5.4)
tr tr

The integral of the dynamics between two knot points is approximated with some quadrature
method.

This formulation of the problem makes it possible to solve a set of ODEs, but the system is
not being controlled optimally yet. To achieve this, an objective function — specifying what is
meant with optimal — and additional constraints can be added. To solve the resulting NLP, it
is handed over to an optimization solver which will then try to minimize the objective function
while satisfying the constraints, which should result in a (locally) optimal solution. This solution
not only consists out of the optimal sequence of states, but also the optimal sequence of control
inputs.

3.5.2 Collocation Constraints for Euler-backward

As discussed before, the change of state between two states must be equal to the integral of the

dynamics. From Equations [3.4.2] and we arrive at
Tpr1 — X = by frpq- (3.5.5)

This collocation constraint can then be rewritten as an equality constraint in an optimization
problem:

Lt+1 — Tk — hkfk+1 =0. (356)

Because the decision variables are always “known”, no additional computation is required for
implicit methods. And as stated in implicit methods are numerically more stable
and allow for larger time steps and thus lower computational cost.
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3.5.3 Intepolation between collocation points

The solution of a NLP posed with direct collocation are matrices containing the optimal states
and controls at the knot points. Those would be useful by themselves, but there is more infor-
mation that can be extracted from the solution.

Each collocation method has its own interpolation method, a piecewise polynomial to calcu-
late the states and controls between the knot points. It is the interpolation function that can
be used for both feed forward control and reference tracking. The interpolation polynomial is
one order higher than the quadrature method used to construct the collocation constraints. This
means that if — for control purposes — it is desirable to have n-times differentiable trajectories,
the quadrature method should be chosen accordingly.

The derivation and interpolation function of Euler collocation and other collocation methods are

described in
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Chapter 4

Method

This chapter will discuss how the NLP was formulated, and explain the design decisions that
were made.

4.1 Trajectory Optimization Technique

As direct collocation is not the only trajectory optimization technique, it makes sense to elaborate
why it is used.

e Indirect methods were initially developed for applications where accuracy is critical [22],
such as aeronautics and astrodynamics. However, the region of convergence is smaller than
with direct methods, meaning that an accurate initial guess is more important [23], which is
difficult for dynamics with frequent discrete events. Additional (adjoint) variables — which
are not present in direct methods — must also be initialized, causing further complications
[16].

e Shooting methods integrate the dynamics by simulation instead of approximation by a
quadrature. Although useful for problems with complicated dynamics and simple controls
[23], neither the dynamics nor controls of locomotion are simple. It is also difficult to
apply path constraints [23], which will make avoiding penetration of contacts particularly
difficult.

e Differential dynamic programming also simulates the system forward in time and optimizes
based on the result of that simulation [I8]. In contrast to shooting methods and due to
the time dependent nature of the dynamics, the problem is broken up into sub-problems.
Each sub-problem is solved optimally, resulting in an optimal solution for the original
problem. A big benefit of differential dynamic programming is that it results in an optimal
policy instead of a trajectory, guaranteeing optimal behaviour with disturbances. In theory
differential dynamic programming is not well suited for handling complex dynamic systems

[5].

e Gradient free methods are more general optimization techniques and therefore a bit of an
odd addition to this list. In theory they are interesting as they do not experience the
same issues with discrete event as gradient based optimization does. Experiments were
performed with the genetic algorithm (as implemented by MATLAB), but it showed poor
convergence for relatively simple problems. Evolution strategies such as CMA-ES [24] were
also considered, but because of the inability to include nonlinear constraints it would be
difficult to guarantee physically feasible solutions.
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4.2 Contact Handeling

The main objective was to include the optimization of contacts, while simultaneously optimizing
the smooth movements. The implicit contact method of Posa et al. [I0, II] was chosen as it
seemed to offer the best balance between reliable convergence and realistic trajectories. The
MINLP method [8] seems promising, but the performance is too unreliable. Changing phase
durations [6} [7] works well, but requires lightweight limbs. As this is not an option for exoskele-
tons, the generated trajectories would not be feasible in reality. Mordatch et al. [9] include the
contacts and dynamic constraints in the objective function, and can therefore not guarantee real
world feasibility.

The difficulty of including contact dynamics in gradient-based optimization, is that seemingly
instantaneous events must be modelled with functions that are consistent. This can be achieved
by splitting the inconsistent contact dynamics into multiple functions that are consistent. One
way of achieving this is with complementarity constraints .

However, this exact formulation introduces the problem that contact points can only start to
decelerate at the moment of impact. But numerical optimization happens at discrete moments
in time, meaning that objects making contact will still have a negative velocity with respect to
the contact surface, resulting in penetration. At the cost of realism, GRF are allowed a single
discrete step in time before impact. This can be represented as a complementarity constraint,

0< o' (gp1) LA >0, (4.2.1)

where k indicates the current knot point. The discontinuous behaviour of contact gets approached
as the density of knot points over some time interval increases.

While Posa et al. [10] [11] stated that adding a slack variable to the complemen-
tarity constraints improved performance, it has not been used as it only proved to increase the
probability of convergence to local minima.

To include friction in gradient based optimization methods, the inconsistent friction equations
(]3.3.9| and |3.3.11|) were rewritten as multiple equations that are consistent. To do so, Al was
split into additional variables, Al= and At such that:

Al= > o, (4.2.2)

Al+ >0, (4.2.3)

Al = A+ — All=, (4.2.4)

Where the ‘—’ and ‘+’ indicate the forces perpendicular in both directions with respect to A+

(Figure 4.1)).

Additionally, slack variable v was added, which is identical to the absolute velocity of a
contact point parallel to the contact surface. With these additional variables, the equations
describing the contact dynamics can be represented as consistent complementarity constraints:

0<pAt—Al=—Al+ 1 4 >0, (4.2.5)
T

Ogv—PMQ}QLMHZQ (4.2.6)
T

0§7+PM@}qLMF20 (4.2.7)

Where ensures that the GRF stays within the friction cone, and for slipping contact
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Figure 4.1: The modelled ground reaction forces. The black line represents a limb with a contact
point at the bottom. The gray rectangle represents a contact surface. The red vector pointing upwards
represents the normal force ()\J-). The blue vector pointing to the left represents the negative parallel
friction force (Al=). The yellow vector pointing to the right represents the positive parallel friction force
()\”Jr). The green triangle represents the friction cone, where the linear combination of all three vectors
should remain within.

lie on one of the edges of the friction cone. enforces that in case of slip in the positive
direction, no force in the direction of slip may be applied. Together with this ensures

that slipping contacts always have a friction force in the opposite direction.

4.3 NLP Formulation

By combining the contact constraints with boundary and collocation constraints and an objective
function, an optimization problem can be formulated:

N
minimize Z (wuu;uk + w)\)\;)\k> (4.3.1a)
T, u, Au Y k=1
subject to "B <z, < 2VB, (4.3.1b
utB <y < uUB, (4.3.1c
B <z <xlB, (4.3.1d
LB UB

h
$k+1—33k—*k(fk+fk+1) =0,

2

0< ¢ (gr41) L A >0, (4.3.1g

¢' (an) Ay <0, (4.3.1h

0<pAr —Alm = At 14, >0, (4.3.1i
T

0< - [J”(Qk)] a, LA >0, (4.3.1]
T

0 <+ [(g)] a LAl >0 (4.3.1)

Where @, u, A, v are the decision variables that will be adjusted to minimize the objective

function (4.3.1al), while satisfying the boundary (4.3.1b|to4.3.1¢)), equality (4.3.1f), and comple-
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mentarity (4.3.1g| to 4.3.1k|) constraints. See [Appendix C| for the formulation without succinct

notation.

For gait generation the objective is to minimize the joint torques and GRF squared. Minimization
of joint torques results in human-like motions, and minimization of the GRF makes taking
multiple steps more appealing. Weights, w, and w), were added such that the priority for the
objective function may be tuned. The actual objective, getting from point a to point b, was
omitted from the objective function and included in the boundary constraints on purpose, as it
results in a more tractable NLP [17].

The joint angles and velocities, and torques are bounded by [4.3.1b| and 4.3.1¢| respectively.
The initial and desired states are bounded by [4.3.1d| and [4.3.1€] respectively. As contact points

may only push against the ground, the GRF are bounded to positive values by (4.3.1g} 4.3.1j
and [4.3.1kl). The final boundary constraint is the slack variable, which is also bounded to all

positive values by .

For the equality constraints , there are only the collocation constraints. Trapezoidal
collocation was used as it has been proven to be reliable [5, [I8, 22] and simple to implement.

Finally, the inequality constraints specify that the gap function must be positive and ensure
that normal forces are applied if and only if the gap at the next collocation point is equal to zero
[4.3.1g, [Elqn. 4.3.1h| was added to also constrain the normal force at the final collocation point.
Equations [4.3.11, [£.3.1j] and [.3.1Kk] together ensure that the GRF stays within the friction cone,
and that the friction force during slip is in the opposite direction.

4.4 9 DOF Walker

For the dynamic model, a 9 DOF bipedal humanoid figure with lower limb exoskeleton in the
sagittal plane , from [25], was used. The kinematics, mass matrix, fictitious forces
matrix, potential forces vector and model parameters were derived and supplied by Arvid Q.L.
Keemink and Ander Vallinas Prieto.

The model consists of a free-floating-base, located at the CoM of the upper body. All other
bodies — feet, and upper and lower legs — were defined with angles relative to their parent
bodies. The floating base cannot be actuated, but all joints may be actuated within the torque
limitations.

In order to allow for realistic trajectory optimization of both gait and falling, a multitude of
eligible contact points were required. Contact points were placed on the head; and hip, knee,
ankle, heel and toe of both legs, for a total of 11 contact points. At each of these contact points
a horizontal and vertical force may be applied. An overview of the used model parameters is

given in

4.5 Software Implementation

This section discusses the final design of the algorithm.
Both fmincon and IPOPT are supported, on average the computational cost is reduced tenfold
by using IPOPT.

The time span over which the trajectories will be optimized is defined at the start, and will
not be optimized.

For the number of collocation points, it is possible to insert a vector with n integer values,
this will cause the optimization algorithm to run n times using the interpolated previous result
as the new zg.
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Table 4.1: Overview of used model parameters.

Parameter Value Unit
Gravitational acceleration 9.81 m s~?
Friction coeflicient 1 -]
Length upper body 0.8562 m
Mass upper body 70.9819 kg
Inertia upper body 16.3196 kg m?
CoM x in body frame -0.0398 m
CoM y in body frame 0.4615 m
Length upper leg 0.42 m
Mass upper leg 12.11 kg
Inertia upper leg 0.9302 kg m?
CoM x in rotated hip frame -0.0027 m
CoM vy in rotated hip frame 0.1876 m
Length lower leg 0.433 m
Mass lower leg 7.0238 kg
Inertia lower leg 0.3794 kg m?
CoM x in rotated knee frame 0.0044 m
CoM y in rotated knee frame  0.152 m
Length heel 0.0583 m
Length toe 0.1467 m
Height foot 0.0908 m
Mass foot 1.8762 kg
Inertia foot 0.2657 kg m?
CoM x in rotated ankle frame -0.0685 m
CoM vy in rotated ankle frame 0.0287 m
Maximum hip torque 100 N m
Maximum knee torque 50 N m
Maximum ankle torque 100 N m
Minimum angle hip 0.8m rad
Maximum angle hip gﬂ rad
Minimum angle knee —0.5m  rad
Maximum angle knee 0 rad
Minimum angle ankle —0.257 rad
Maximum angle ankle 0.257 rad
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Figure 4.2: Model of the 9 DOF biped portraying how the joint angles are defined. Note that the first
leg is configured with the minimum angles. The second leg is configured with the maximum hip and
ankle angles.

The slack variable for the complementarity constraints (Eqn. 2.5.4]) is included as described
by Posa et al. [I0], but set to zero by default as it only increased convergence to local minima.
By default necessary functions, such as the objective f(x,u, ), gap ¢(q) and parallel con-
tact Jacobian JIl (q) are defined for the walker model . The objective and dynamics
functions can be changed easily, but the gradients and all functions required for contact should

also be defined. So these should be derived by the user. Models for a pendulum, monoped, and
walker with pin-feet are also available.

An efficient method for calculating the gradients of the dynamics can be found in [Appendix D]

The initial and desired states and boundaries for all decision variables can be modified by the user.

Unless a specific initialization is specified, linear interpolation between the initial and desired
state is performed. Additionally, a small amount of white noise — with a user specified seed —
was added to decision variables included in the objective function, as this should improve solver
performance [17] by avoiding infeasible minima.

After this, the problem is packed into one vector:

z=[z0...25...2N] ", (4.5.1)
ZE = [mkuuk)Ak)’yk]T . (452)

Then the problem gets solved with whichever solver that was picked.
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After it has been solved, the solutions gets interpolated with spline functions that correspond
with the collocation method. As trapezoidal collocation was used, the decision variables were
interpolated with:

2

x(1) = @i + fi7 + 2%6 (Ferr — Fi) (4.5.3)
w(r) = w; + hlk (g1 — ), (4.5.4)
A(T) = A + hlk (A1 — Ar) s (4.5.5)
o(t) = fr+ hlk(fkﬂ — f1)- (4.5.6)

Where 7 is the continuous time between two knot points. The derivation of these splines can be
found in

With these interpolation functions and the EoM, a function that describes the deviation from
the EoM can be defined. This will be referred to as the error in the dynamics:

e(r) = f(x(r),u(r),A(1)) — (7). (4.5.7)

The integral of the absolute value of €(7) can be computed for each segment to determine how
much the solution has deviated from the actual dynamics in that segment:

_ / () ar. (4.5.8)

tg

4.6 Test Cases

In order to demonstrate the freedom that optimization of contacts presents, multiple tasks were
chosen: gait, safe falling and getting back up. These tasks were chosen as they reflect balance
control related tasks that are still an active area of research.

All scenarios use the same dynamic model from [Section 4.4] The number of knot points,
objective function weights and boundaries were varied. The resulting solutions were analyzed by
their objective value, constraint violation and error functions and . A brief overview
of the used setting can be found in

The solutions were generated on a laptop with an AMD Ryzen 5 PRO 4650U processor,
running at 2.7 GHz.

4.6.1 Gait

The first test case was generating optimal gait trajectories. The objective function weights —
wy, and w)y, from — were both set to 1. Through experimentation a time span of 2
seconds and walking distance of 2 meters was chosen as it guaranteed 2 or more steps. After
that, the number of knot points was increased from 4 to 60 in increments of 2. These results were
analyzed to adapt the algorithm such that it more reliably produced a humanoid gait trajectory.

This was achieved by setting w, to 10 and running the optimization twice: First, with 4
knot points for humanoid gait and low computational cost. This trajectory was then used as
the initial guess for a second optimization with 49 knot points. This number of knot points was
chosen as it keeps the 4 initial knot points in place, but should result in acceptable constraint
violations and more closely resemble the real dynamics.

22



Table 4.2: Overview of (some of) the settings used for different tasks. Where N indicates the number
of knot points, w, the weight of the joint torques squared cost and w) the weight of the GRF squared.

Task N Time (s) w, w) Initialization
Gait 491 2 10 1 linear interpolation
Perturbation 60 2 1 10  initial state

Falling 60 2 1 10  physics first?
Recovery 60 3 10 1 linear interpolation

I Refining the result of an optimization with 4 knot points.
2 Refining the result of a simulation without control or objective func-
tion.

4.6.2 Recovery from Perturbations

An additional, unforeseen, test case was optimal recovery from the initial perturbations meant
to provoke falling behaviour. The only difference with falling — which will be discussed next —
is that the initial guess is to keep the initial position.

4.6.3 Safe Falling

The second test case was generating optimal safe falling trajectories. In the unfortunate event a
patient with a robotic exoskeleton falls, it would be nice to limit the severity of the pilots injury.
This can be done by minimizing the impact forces, especially on the head and hip.

An initial state of standing straight and some initial (rotational) velocity on the CoM was
chosen to provoke falling behaviour. A time span of 2 seconds and objective function weights
w,, and wy of 1 and 10 respectively were chosen. Specific weights for the head and hip could be
added, but weren’t necessary to generate safe falling trajectories.

As the algorithm would rather cheat than fall over, it was decided to run the algorithm
without control or objective function first. This result was then used to optimize the objective
function with control.

There were no additional constraints for the final state, and the initial guess was to keep the
initial state.

4.6.4 Getting Up

The final test case was generating optimal trajectories to get up after having been severely
disturbed. As the model does not have arms and has limited joint mobility, it would be impossible
to get up from lying down. Therefore an initial state with one knee on the ground was chosen.
The desired state was to return to the standing position used for the safe falling optimization.
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Chapter 5

Results

This chapter will present the results of generating optimal trajectories for gait (5.1)), recovery
from perturbations (5.2), safe falling (5.3]) and getting up (5.4)).

It is important to state that the time span and desired state had to be tweaked to allow for
acceptable convergence and seemingly realistic results. As this is difficult to convey through
tables, graphs or images, it does not have a prominent place in this chapter. Nonetheless, it is a
notable result that must be mentioned.

All results are from the direct collocation, not regular simulation. This means that there is
a discrepancy between the displayed and real behaviour of the system.

Each of the images displaying snapshots of the orientation to give an idea of the motion use
eight frames of the generated trajectory, that are equally spaced in time. The initial position of
the CoM and floor are indicated with the vertical (x—0) and horizontal (y=0) black lines.

5.1 Gait

Experimental results showed that a goal of 2 meters in 2 seconds should be feasible and result
in 2 or more steps. With these parameters the number of knot points was increased, the results
of which can be seen in (and more extensively in .

There is a visible positive trend for the solver time when the number of knot points increases.
The collocation error has a steep drop for the first 30 knot points, but remains around the same
values for higher numbers of knot points.

The final result of generating a gait trajectory with 4 knot points and using the result as the
initial guess for a second optimization with 49 knot points is shown in The generated
trajectories and results for the trajectory with 4 knot points can be found in [Appendix E.I]

shows that two steps were taken to get from its initial position to the desired
position. The feet seem to slip, but in the |animation it can be seen that it is merely repositioning
its feet.

shows how it switches between contact modes. It is possible to distinguish two
steps for the right foot and some slight repositioning of both feet. It is notable that the mode
sequence of the trajectory does not seem to mimic the mode sequence of human gait with a heel
strike and toe push-off.

shows the mean deviation from the actual dynamics. Because the mean of
different units — m s72 and rad s~ — was taken, it is not specific on the error. The lack
of units is irrelevant here, as errors of this magnitude will be impossible to track. To further
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solver time (black) and the maximum absolute colloca-

tion error (red).

illustrate this point, the largest error in a single segment was 3.7 rad s~! on the left knee around
0.85 seconds. The optimization of this trajectory took 38 minutes.

5.2 Recovery from Perturbation

Results of resisting a perturbation can be seen in The perturbation was modelled
with an initial velocity of -1 m s~! in the x-direction and 1 rad s~! on the CoM. This optimization
used 60 knot points. The generated position, velocity and control trajectories can be seen in
Appendix 1.2)

shows how a single step backwards was taken to recover from the applier per-
turbation. The mode sequence illustrates how the solver is free to vary contact
modes. There is some contact between the toe and the ground while moving the leg backwards,
and some full contact before it actually comes to a standstill.

Optimizing this trajectory took 14 minutes and the largest error in a single segment was 1.7
rad s~! on the right knee around 0.56 seconds. An error of this order would cause tracking errors.

5.3 Falling
Results of optimal falling trajectories can be seen in and Falling was

initiated with an initial velocity of -1 m s~! in the x-direction and 2 rad s~! on the CoM. This
optimization used 60 knot points. The generated position, velocity and control trajectories can
be seen in

shows how it tries to recover with a few steps backwards, but falls over in the
end. Note how it moves its upper body forward and bends its knees while falling. This protects
its head and decreases the final impact velocity on the hip.

The modes in demonstrate how the solver is able to choose whichever contacts
it deems fit. Knee and hip contact was omitted from the modes plot for clarity.

The ground reaction forces on the knee and hip are displayed in With peak forces
of 2607 and 992 N on the hips and knees respectively.

The optimization of this trajectory took 83 minutes and the largest error in a single segment
was 2.5 rad s~! in the acceleration of the left ankle in the first segment. An error of this order
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(a) Eight frames of the generated gait trajectory. The
initial position of the CoM is indicated with the vertical
black line (x=0) and the goal with the vertical green
line (x=2). The floor is indicated with the horizontal
line (y=0).
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(b) The mean collocation error of the generated gait
trajectory. The mean of variables with different units
(meters and radians) was taken, therefore the mean col-
location error has no meaningful unit. The coloured

dots correspond with the frames of

Figure 5.2: Refined gait with 49 knot points and 4 knot points as initialization. Time goes from cobalt

blue to raspberry red.
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(b) The mode sequences of both feet while trying to

perturbation. resist a perturbation.

Figure 5.3: Resisting a perturbation with 60 knot points. Time goes from cobalt blue to raspberry

red.
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(a) Eight frames of the generated optimal falling tra- (b) The mode sequences of both feet while trying to
jectory. optimize falling.
Figure 5.4: Optimal falling with 60 knot points. Time goes from cobalt blue to raspberry red.

would cause tracking errors.

5.4 Recovery

Results of recovering from a kneeling to neutral stance can be seen in [Figure 5.6| and |[Figure 5.7]
This optimization used 60 knot points. The generated position, velocity and control trajectories
can be seen in

shows how it slowly returns to a neutral stance using its right knee and toe, while
sliding its left foot over the floor. The modes in show how initially only the right
toe is used, as the heel cannot make contact yet due to kinematic constraints. Knee contact was
omitted from the modes plot for clarity.

From it can be seen that the GRF generated on the left foot do not oppose the
direction of slip. Which is notable because the contact constraints were supposed to disallow
this exact behaviour. Something else that is notable about the GRF are the oscillations.

The optimization of this trajectory took 37 minutes and the largest error in a single segment
was 1.2 rad s~ on the right ankle around 0.89 seconds. An error of this order would cause
tracking errors.
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Figure 5.5: Norm of the contact forces on the knees and hips over time of the generated falling trajectory.
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(a) Eight frames of the generated trajectory to recover (b) The mode sequences of both feet while recovering
to a neutral stance. to a neutral stance.

Figure 5.6: Recovering from kneeling to neutral stance with 60 knot points. Time goes from cobalt
blue to raspberry red.
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Chapter 6

Discussion

This thesis set out to include the contact phases into the optimization of trajectories for robotics,
and analyze whether this method is able to generate motion plans for several balance control
related tasks. The final goal was achieved for a model that represents a person in a lower limb
exoskeleton in the sagittal plane.

The discrete behaviour of contact dynamics poses a fundamentally difficult problem for gra-
dient based optimization. The problem was approached by researching different direct implicit
contact methods. The method pioneered by Posa et al. [10, [IT] was deemed to be the most
suitable approach. This method essentially converts the problematic discrete behaviour of con-
tact dynamics into a search problem. Contact forces are found that satisfy complementarity
constraints, which approximate the dynamics of contacts.

A framework — heavily inspired by the work of Kelly [I8] — was developed to perform direct
trapezoidal collocation using the chosen implicit contact method. This was achieved by using
IPOPT [14] 20] in MATLAB [19].

The results substantiate the claim that this implicit contact method is indeed able to gen-
erate motion plans for tasks such as gait, recovery from perturbations, safe falling and getting
up. Although not effortless, a single framework is capable of performing vastly different tasks
with relatively little input effort for the user. These results can serve as a foundation for the
development of more comprehensive control techniques of lower limb exoskeletons. This could
be achieved by using the results of implicit methods as training data, or studying the behaviour
to create more task specific methods.

The direct implicit method can still be improved, especially the physical feasibility and region
of convergence require additional attention.

This thesis contributes by demonstrating that this direct implicit optimization method can be
used to generate optimal — human-like — behaviour of different balance control related tasks
such as: gait, recovery from perturbations, safe falling and getting up. This makes it interesting
for the application in lower limb exoskeletons and walking robots.

Another contribution is the framework to perform trajectory optimization with implicit con-
tacts.

6.1 Comparison to Similar Method by Posa et al.

The contact phases were included in the optimization as described by Posa et al. [10], [I1]. The
method caused unrealistic GRF in the final segment. An additional constraint (Eqn. 4.3.1h))
was required to prevent this. Posa et al. also presented a novel formulation for the complemen-

tarity constraints, which uses a slack variable (Eqn. 2.5.4). It was claimed that this improved
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convergence and computational efficiency. However, when implemented in the framework it only
caused convergence to local minima, which were often infeasible.

Posa et al. stated that their method was able to discover optimal, human-like, mode sequences
while generating gait trajectories. These had a cyclic, swing — heel strike — full contact — toe
push-off — swing, pattern for each foot. The same cannot be said for the gait generated by the
framework developed for this thesis. This may be, from most to least likely, caused by differences
in the problem formulation:

Posa et al. give no details on the used dynamic model and initialization other than how it
looks and the initial mode sequence.

The objective function used by Posa et al. also included the task (called cost of transport),
but other literature |17} [I8] seems to contradict this approach as it would cause a significantly
less tractable NLP.

The solver used by Posa et al. is some of the shelf SQP solver — probably SNOPT [26] —
unfortunately SNOPT requires a license. As the development was done with fmincon [19], tests
were also performed with its SQP algorithm. SQP converged faster on simple problems than its
interior-point equivalent, but struggled with larger problems such as the biped.

Because IPOPT [14] is better suited for large problems than fmincon and does not require a
license, it was used for the biped. IPOPT comes packaged with the linear solver called MUMPS
[27, 28], but sources [20] suggest that other linear solvers, such as those from HSL [29], might
yield better results.

Posa et al. demonstrated gait generation and some form of object manipulation. This thesis
expands on the method by demonstrating that it is also capable of resisting perturbations, fall
safely and get up. Furthermore, the generated trajectories have more ground clearance during
gait than the results of Posa et al., which seems more human-like.

6.2 Versatile Framework with Versatile Performance

In general, the framework is able to generate efficient trajectories for a variety of tasks. However,
there are some recurring shortcomings of the framework that will be discussed here.

6.2.1 Large Deviations from Actual Dynamics

A notable shortcoming about direct implicit method — which is rarely discussed in literature
— are the large deviations from the actual dynamics. If the generated positions, velocities and
controls were to be executed, the result would be nowhere near the results that are shown. As
a consequence, it is not guaranteed to be physically feasible. If the sequence of states can be
physically executed, it would require a very high feedback control effort — which is undesirable.
This means that as of now, increasing the accuracy of the used collocation methods should be a
first priority.

The error in the dynamics is relatively high, and for this application it is unknown what
an acceptable error is. Roos [5] stated that an infeasibility on the order of magnitude of -5
was required, but that would not produce any results with this method. Additionally, this
only decreases the error at the collocation points, but does not guarantee anything between the
collocation points.
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6.2.1.1 Improving Accuracy

There are multiple causes for this high error, one is that the problem is difficult and that the
constraints are highly nonlinear. Another cause is that the applied constraints fail to accurately
capture the dynamics.

The accuracy can be increased in multiple ways: by increasing the number of segments, col-
location points, or the order of the method. Each of these has its own trade-offs.

Increasing the number of segments is a method that increases both the accuracy and the com-
putational cost, which is well documented [12} 18] 22]. However, this only works up to a certain
point.

A more sophisticated method is increasing the number of collocation points by employing
higher order collocation methods. A good example has been described by Patel et al. [12], where
third and fifth order orthogonal (Radau) collocation methods were used to improve the accuracy
with almost an order of magnitude with identical computational cost. Patel et al. [12] also
improved the realism of the contact dynamics by enforcing the complementarity constraints at
the collocation points instead of knot points.

Even better is keeping the order of the dynamics into account when constructing the collo-
cation constraints. In most collocation applications and literature, the dynamics are rewritten
as nonlinear first order state equations. The collocation constraints are then applied to . But
usually @ includes two different orders: q and ¢. Essentially a second order system gets treated
as a first order system. This results in that the velocities end up getting constrained at the
collocation points, but not the accelerations. In other words, it causes the dynamics g, = f;
to be violated at the collocation points, resulting in larger errors between the collocation points.
Martin et al. [22] applied appropriate collocation constraints to g and ¢, and while doing so
demonstrated an error reduction of more than one order of magnitude with identical computa-
tional time. Therefore, it should become the norm to formulate the collocation constraints with

the same order as the dynamics. A more thorough derivation is shown in

6.2.2 The Road to Reliability

The reliability of producing acceptable results is not great, the framework has to be dialed in
specifically, which is more of an art than a science. This is a complex problem to solve, as it is
difficult to predict what the effects of certain changes will be. But there are plenty of options to
consider.

6.2.2.1 The Role of Initial Guesses

The initial guess is known to have a substantial impact on the results of trajectory optimization
[18]. The framework developed for this thesis linearly interpolates between the initial and desired
positions, i.e. slides across the floor from its initial to its desired position. This was a conscious
decision, as no additional user input is required. However, it could be a big reason why the
developed framework shows a small region of convergence. At the cost of generality and simplified
usability, more task specific guesses could be made that actuate limbs and include control and
GREF.

A small experiment was performed where the initial guess was the output of a phase func-
tioned neural network [30], which was trained on motion capture data. This seemed to perform
more reliably for the generation of gait, but no thorough analysis was performed.
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6.2.2.2 Improving Convergence by Adjusting the Time Span

The time span over which will be optimized has to be chosen by the user. However, it can be
difficult for the user to determine a good estimate, which can result in poor convergence.

Winkler et al. [6l [7] introduced decision variables to individually estimate the optimal du-
ration of each segment. This allows the framework to adjust the user’s estimate, which may
improve convergence. Additionally, it might result in more accurate solutions. However, this will
result in a less sparse Jacobian and therefore a less tractable NLP.

In case this trade-off is not worth it, an alternative method is to make the total time span
a decision variable. Each segment is then scaled the same amount. This reduces the number of
new decision variables, but still allows the solver to correct the users estimate. This method has
been demonstrated by Kelly in the demos of the OptimTraj [I8] library for MATLAB.

6.2.2.3 Mesh Refinement to Improve Accuracy and Convergence

For the generation of gait, using the result of an optimization with 4 knot points as an initial
guess for a second optimization with 49 knot points resulted in better results — with similar
computational cost — than just using 49 knot points. This is a crude implementation of mesh
refinement, an iterative strategy where the resolution of knot and/or collocation points is in-
creased on segments of previous solutions. Usually, mesh refinement is employed to efficiently
achieve a certain accuracy. But, based on the experimental gait results, it might also improve
the convergence properties.

A more sophisticated implementation of mesh refinement would use the error functions to
decide whether a segment gets subdivided or a higher order quadrature is used to approximate
the integral of the dynamics. The order gets increased if the error is near the threshold, additional
knot points are added if the error is much larger than the threshold [18].

6.2.3 Abnormal Modes

Although the framework was able to “reason” about contacts, as discussed in [Section 6.1} the
mode sequences that were discovered usually do not seem to make a lot of sense.

Related to these abnormal modes, is the oscillating behaviour which can be seen in virtually
all GRF, control and velocity graphs. It seems to be particularly noticeable in scenarios where
it tries to remain still. It seems to struggle to find a good balance, with forces evenly distributed
over the contact points. Although it is unsure whether this is caused by the controls, GRF or
something else, it seems likely that this contributes to worse tractability.

While keeping in mind that the goal is to — in some way — implement this to control robotics
in reality, the oscillating control is especially worrisome. It could cause unwanted vibrations and
instability. Therefore, it could be useful to regularize the control input during optimization, such
that it does not fluctuate as much.

Alternatively, it would be interesting to thoroughly analyze the differences of generated tra-
jectories with pin feet. This might give an indication of what causes the oscillations.

In the work of Roos [5] it can be seen that higher numbers of knot points result in a more
noisy looking control profile, therefore this is also an important variable to keep in mind.

6.2.4 Costly Computation

The computational cost of the developed framework is unpractical. MPC use cases generally
update the reference trajectory at 10 Hz, most of the optimizations with the developed framework
took thousands of seconds. This is not surprising as explicit whole-body methods already were
too slow [5] for MPC use cases.
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The best conceivable use case would be generating perfectly labeled training data for a neural
network. This trained network might then be used in practice. But, the computational efficiency
of the developed framework can still be improved.

6.2.4.1 Improving the Computational Efficiency

There are two concrete examples where there is room for improvement: the hessian and the
contact model.

The Hessian serves a similar purpose as the Jacobian. Currently the Hessian is estimated by a
limited-memory quasi-Newton method (L-BFGS), which was included with IPOPT [14].

As was described in [Subsection 3.2.1] if derivatives can be computed with a reasonable
computational effort, it usually results in faster and more robust convergence. Therefore, it
would be worthwhile to include a user-specified analytic Hessian, in addition to the Jacobian.

The computational cost increases with the number of dimensions and constraints of the
problem, and the number of dimensions is equal to the number of decision variables times the
number of knot points. So it would make sense to avoid unnecessary decision variables and
constraints.

It is possible to enforce friction cones with less decision variables and constraints by using a
linear combination to compute the GRF. This is discussed in more detail in

As being able to have slipping contacts is not essential for all contact points, they could be
removed where they are not deemed to be necessary. This would also reduce both the number
of constraints and decision variables.

6.2.5 Task Specific Discussion

The previous subsections discussed shortcomings and possible improvements of the developed
framework. This section will not repeat those same points but solely focus on the task specific
results.

6.2.5.1 Rediscovering Gait

The framework is able to discover gait trajectories for a humanoid biped that resemble the gait
of a human. To do this the user only has to specify the time span and distance that has to be
traversed. The contact phases, states and controls are handled automatically.

It was notable that the accuracy of the solution did not keep increasing with more collocation
points. This was likely due to the solver optimizing an artifact of the model formulation, which
resulted in a lot of short contact phases. Changing the objective function to penalize the change
in ground reaction forces did not seem to improve this.

6.2.5.2 Perturbations: Refusing to Fall

With little to no alteration except removing a desired end position and adding initial velocities,
the framework was also able to correctly restore balance from perturbations.

These perturbations were initially intended to provoke falling behaviour. However, if the
initial conditions were not difficult enough, it would result in proper recovery. But, if the initial
conditions were too difficult, it defied the prescribed physics in favour of adhering to the initial
guess.

Restoring the balance from the perturbations was done in a way that resembles the ankle,
hip and step strategy — balance strategies also employed by humans.
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It would be interesting to extend the framework in such a way that forces may be applied,
that are not considered contact forces. This would make it easier and more realistic to test
perturbations and falling.

6.2.5.3 Safe Falling

As discussed, it was difficult to get the framework to optimize falling. This was solved by using
an initial guess, more similar to a falling motion.

The trajectories that were generated seemed promising, but optimal falling would benefit
from further analysis.

There was also an impact on the knee, which is not entirely realistic. This happened because
the walker is allowed to completely stretch its knee, and its limbs are one dimensional.

It would also be interesting to add arms to the model, as they are often used to break the
fall.

6.2.5.4 Getting Up

The framework was also capable of generating trajectories to restore to a neutral posture from
difficult positions. It is notable that the framework does not lift its left foot, but decides to slide
it instead. From the contact force plot it can be seen that the ground reaction forces to not
oppose the direction of slip, which indicates that the solver is cheating the model.

It is not clear why this happened, but likely due to time steps that are too large. Slipping
behaviour is not always desirable, it would have been interesting to see results with the option
of slipping disabled.

6.3 Human-Like Movement

This thesis tends to judge the results on whether they seem human-like. The best argument to do
so is that through some millions of years of evolution, humans (and other animals) have become
very good at performing tasks “optimally”. This optimality could be defined as minimizing pain
and energy expenditure while performing a task. Another argument is that the adoption of
robotics in every day use might be more accepted if they perform like a human would. So if
seeming human-like is a good thing, how do you objectively evaluate what is human-like and what
is not? The objective function should do the job, except that was not always the case. The value
of the used objective function did not significantly get lower if solutions were more human-like
than others for the same task. An interesting question that remains is: what objective function
captures human-like movement for a multitude of tasks, while remaining tractable?

6.4 Future Work

Future work should first and foremost emphasize physical feasibility. To achieve this, the collo-
cation method should be changed to a second order method as described by Martin et al. [22]
and the complexity should be decreased.

To improve reliability and computational cost of the framework, it could help to: remove the
ability to have slipping contacts, use a model with pin feet and include the time span as a decision
variable.

By not allowing slipping contacts in the optimization, 3 out of 4 complementarity constraints,
and 1 out of 3 decision variables can be removed. This would make the NLP less complicated,
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while still being able to perform basic balance control tasks. Therefore, it would be interesting
to study the performance difference when the slipping contacts have been removed.

The framework has a hard time with consistently discovering logical mode sequences on a
small scale, 7.e. heel-toe. But, the big picture — when which limb is in contact — is the most
interesting aspect of implicit contacts. Therefore, the biped model with pin feet could be used
to plan a trajectory to get the big picture. With the direction of movement known, the implicit
result could be converted to an explicit input with small scale modes scheduled in a sensible way.
This could result in more physical feasibility, efficient trajectories and computational efficiency.

Currently the user estimate of the time span is crucial to generate efficient gait trajectories.
By including it as a decision variable, the model might become more robust to poor user input.

The developed framework has demonstrated that it is capable of a variety of balance control
related tasks on a flat floor, but the real world is not flat. Therefore, it would be interesting to
study the performance on terrain with varying friction and slope.

An important next step is to apply the results from these implicit methods in reality. This
could give a better estimate of what the required physical feasibility is.
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Appendix A

Verification of Planar Dynamics

After deriving dynamics, it is important to verify whether everything is correct. This appendix
will detail five requirements planar dynamics should satisfy.

Conventions:
Generalized coordinates g € R™.
Mass matrix M € R™"*"™,
‘T _ dM
M —_— W.
Fictitious forces matrix C € R™**",

e M, should be symmetric:
M=M"'. (A.0.1)
e M should be positive definite:
M >o0. (A.0.2)
e C, should be asymmetric:
C+#C'. (A.0.3)

° [M — QC} should be a skew-symmetric matrix:
- [M - 20} - [M - 20} b (A.0.4)
° [M — QC} should be positive definite:

[M - 20} > 0. (A.0.5)
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Appendix B

Deriving Collocation Methods and
Corresponding Interpolant

This appendix will show the derivation for collocation methods and how to correctly interpolate
the resulting solutions.

It is not recommended to implement any of the 1st order approximations, unless the system
dynamics are 1st order as well, of course.

Conventions:
T=1t—t, (B.0.1)
hi = try1 — tg, (B.0.2)
q(tk) = Py, (B.0.3)
q(ty) = v, (B.0.4)
q(tk) = gg, (B.0.5)
i = [Py, vk]T , (B.0.6)
Lk = [vk,gk]Ta (B.0.7)
z, = [ (B.0.8)

Where ¢ is continuous time, t; the time at a knot point that separates continuous time in
segments, 7 is the time in a segment, h; the segment length, q are the generalized coordinates,
Py, Vi are the positions and velocities at knot point k, g, are the EoM at knot point k£ and x
the state vector at knot point k.

B.1 Euler Collocation (1st Order)

The Euler method approximates integration with a first order polynomial:

(1) = a+ br, (B.1.1)
() =D. (B.1.2)
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There are two unknowns (a and b), so find two knowns:

x, = x(0), (B.1.3)
x, = x(0), (B.1.4)
x, = x(hy). (B.1.5)

Note that there is a choice for &j between Euler-forward and Euler-backward integration[B.1.4]
and [B:1.5] respectively. As discussed in Euler-backward is numerically more stable
and in direct collocation it does not require any additional computation. So continue with that,
solving for the unknowns:

a = xyg, (B.1.6)

Substituting these in [B.1.1] and [B.1.2] results in the equations that may be used to interpolate:

z(7) =z + fra7, (B.1.8)
(1) = fry1- (B.1.9)

It is trivial to see that this is an inaccurate approximation of f, but it works nonetheless. To
find the collocation constraint, evaluate x;.1 = x(hg):

T, = mk“‘hkfk-t,-l- (B.l.lO)

B.2 Trapezoidal Collocation (1st Order)

Trapezoidal collocation has proven to be robust [5l [16] 18] and is simple to implement and inter-
polate. In trapezoidal collocation, integration is approximated with a second order polynomial:

x(T) = a+br + c7?, (B.2.1)
(1) = b+ 2cr. (B.2.2)

There are three unknowns (a, b and c¢), so find three knowns:

x, = z(0), (B.2.3)
x = x(0), (B.2.4)
Tpr1 = x(hg). (B.2.5)
Solve:
T = a, (B.2.6)
T = b, (B.2.7)
Tp+1 = b+ 2hyc. (B.2.8)
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Rewriting gives:

a = xy, (B.2.9)

b= iy, (B.2.10)
1 . .

c= m($k+1 — xy) . (B.2.11)

Substituting these unknowns in [B.2.1] and [B.2.2] results in the equations that may be used to
interpolate:

,7_2

o (Fret = F1). (B.2.12)

&(1) = fr + hlk (.fk—i—l - fk) . (B.2.13)

x(7) = xp + fr7 +

To find the collocation constraint, evaluate @y = x(hy):

h2
Ty = xp + frhe + ﬁ (Fos1— Fr) (B.2.14)
D, D,
LE41 :mk‘i’fkhk‘i‘?fk_;_l — 7fk, (B215)
h
iyt =@+ 5 (Fet o). (B.2.16)

B.3 Hermite-Simpson Collocation (1st Order)

Hermite-Simpson collocation integration is approximated with a third order polynomial, again
increasing both the accuracy and computational cost:

x(7) = a+br +cr? + dr?, (B.3.1)
&(T) = b+ 2cr + 3dr2. (B.3.2)

There are four unknowns (a, b, ¢ and d), so find four knowns:

z), = x(0), (B.3.3)
iy, = 2(0), (B.3.4)
Ty 1= i(%), (B.3.5)
&1 = 2(hp) (B.3.6)

Here k + % is called the midpoint or collocation point, it falls between two meshpoints. Solve:

T — a, (B37)
&), = b, (B.3.8)
. P hi\
&1 = b+ 2hge + 3hid. (B.3.10)
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Rewriting gives:

a = o, (B.3.11)

b= iy, (B.3.12)
1 o .

c= g (—ka + iy, — cckH) , (B.3.13)
1 . .

d= 57 (ka Ly 1 + zxkﬂ) . (B.3.14)

Substituting these unknowns in [B.3.1] and [B-3.2] results in the equations that may be used to
interpolate:

2

2hy

T 7-2
#(1) = it (S8t 4y~ Fun ) + 7 (2~ 4Fps +2F10). (B.3.16)

z(T) =2k + fr,7+ 5~ (—3fk; tAfpL .fk-i—l) 3h2 (ka Af gyt + 2fk+1> , (B.3.15)

To find the collocation constraint, evaluate x;11 = x(hg):

h2
T = @ it g (—3fk +Afp - fkﬂ) 3h2 (2fk 1f s +2fk+1), (B.3.17)

1 4 2
Ty = T + Frhi — ihkfk + Qhkfk_,_% - ihk:fk+1 + ghk‘fk — ghszk+% + ghkkarlv

(B.3.18)
1 4 1
h
e (et 4fuis+Fin)- (B.3.20)
There is still one unknown, f, 1 And as
fk+§ = f(a’k+%’ Upy L >‘k+§)7 (B.3.21)
evaluating 1= x (%) will make it known:
h2 1 h3
(B.3.22)
1 3 1 1 1 1 1
Tp1 =Tk + ihkfk - ghkfk + §hkfk+% - ghkfk+1 + ﬁhk.fk - ghkf;ﬁ% + ﬁhkfk—i-l;
(B.3.23)
Tl =Tkt hk.fk + hkkar, 4hkfk+1a (B.3.24)
h
R T (5fk+8fk+1 —fk+1> (B.3.25)
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Now rewrite

E;(wk+1——wk)::fk4—4fk+%4—fk+1, (B.3.26)
6
A1 = e (@1 — @) — Froy1 — Fis (B.3.27)
12
8fk+§ = hik (X1 — 1) — 2 (fk+1 =+ .fk) . (B.3.28)
And substitute the result into [Equ. B.3.25}
hy, 12
Tt =@+ o (5Fet " (@r+1 — @) = 2 (Frpr + Fi) = Frar ) 5 (B.3.29)
5 1 1 1 1 1
Tyt = Th T o el + STher — 5Tk — SheFer — Hhefr — 5w F e (B.3.30)
1 1 1 1
Tppi = 5%kt 5Tkt + ghefr — ghefrpn, (B.3.31)
1 h
Tprl =35 (@) + @pi1) + 3 (Fe— Frt1) - (B.3.32)

It is possible to substitute the result into which is called the compressed form:

h 1 h
Tpt1 = Tp + Ek <.fk + 4f(§ (g + Tpy1) + gk (F&— Frrr) YUy 1, Ay 1) F fk+1> . (B.3.33)

It is also possible to create an additional decision variable for the midpoint and use
as an additional constraint, which is called the separated form. The exact details about the
performance differences between compressed and separated form are covered in [16]. According
to [I8] compressed form performs better when there are a lot of segments, and separated form
performs better when there are few segments.

B.4 Trapezoidal Collocation (2nd Order)

All collocation methods discussed before rewrite the system dynamics as nonlinear first order
state equations. In this case it could be described as a bad habit. Although it makes it easier to
read and code, it prevents the construction of accurate constraints that capture the behaviour
of second order differential equations. Martin et al. [22] demonstrated that this reduced the
maximum dynamical error accumulated in a segment (the maximum of with 1 to 2
orders of magnitude.

In second order trapezoidal collocation, integration is approximated with a third order poly-
nomial:

q(1) = a+br + et + d7, (B.4.1)
q(7) =0+ 2cT + 3477, 4.

' b+ 2cr + 3dr? B.4.2
q(7) = 2c+ 6dr. (B.4.3)
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There are four unknowns (a, b, ¢ and d), so find four knowns:

q(0) = py, (B.4.4)
4(0) = vy, (B.4.5)
q(0) = gy, (B.4.6)
q(hi) = gri1 (B.4.7)
Solve:
Dr = a, (B48)
Vi = b, (B.4.9)
gr = 2¢, (B.4.10)
i1 = 2¢+ 6hid. (B.4.11)
Rewriting gives:
b= Vg, (B.4.13)
1
€= 59k (B.4.14)
1
d= ohn ~—(9k11 — 9k)- (B.4.15)

Substituting these unknowns in [B.4.1], [B.4.2] and [B.4.3| results in the equations that may be used
to interpolate:

2 7.3

i
q(7) = Pp + 0T + S gk + o o (Grt1 — 1) (B.4.16)
. 7'2

q(1) = vk + g7+ 5 2 (Grt1— 9n), (B.4.17)
q(r) =g+ — e " (g1 — 9n)- (B.4.18)

To find the collocation constraints, evaluate p, | = g(hx) and v = q(hy):

h2 2
Prt1 = Pr + vrhy + ?gk + R (Gri1 — Gr), (B.4.19)
2

Pit1 =Pyt okhi + -2 (Grir1 +205)- (B.4.20)

h,
Vg1 = Vg + Gphe + — 5 (gk+1 gi), (B.4.21)

h,
Vi1 = Vg + — (gk+1 + gk) (B422)

2
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Appendix C

NLP Without Succinct Notation

N
minimize Z (wuuguk + w)\)\;)\o (C.0.1a)
q.q,u, Ay o
subject to  ¢*B < q;, < qVB, (C.0.1b)
q"® < q, <q"", (C.0.1¢)
u"® <y <u'P, (C.0.1d)
ar” < ¢, < 47", (C.0.1e)
a5’ < qy < an’, (C.0.1f)
qr® <q < qi®, (C.0.1g)
ax <y < an>, (C.0.1h)
0 < A < o0, (C.0.1i)
0 <7 < oo, (C.0.1j)
hi . )
dir1 — 49 — 03 (Qk + Qk+1) =0, (C.0.1k)
) ) I _ . _ )
qii1 — g — o (M I(Qk)F(Qk> qp, ui, Ap) + M 1(‘1k+1)F(Qk+1» i1, Wk+1, )\k+1)) =0,
(C.0.11)
é(qx) = 0, (C.0.1m)
¢ (@) Ar <0, (C.0.1n)
o' (an)Aw <0, (C.0.10)
pAE = AT —Alt > o, (C.0.1p)
r _ T
X — M- A'H Y <0, (C.0.1q)
v — 3" (g1)q), > 0, (C.0.1r)
[ T RN
Vi —J (‘Ik)Qk} Ay <0, (C.0.1s)
v + 3" (@p)a; > 0, (C.0.1t)
i —_—
Yk T JT(Qk)(‘Ik:} A <o (C.0.1u)
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Appendix D

Analytic Gradients for Dynamics

To reduce computational cost gradients — often also referred to as Jacobians — were added.
Every state is dependent on the decision variables of k, constraints [4.3.1fl and [4.3.1g| also depend
on k + 1. Therefore a‘é—(:) 1} ag(zz) 1} and a%—(:) (3.2.1d)) will mostly be sparse.
Most gradients are, although time consuming to implement, fairly trivial. However, the
gradients for require a bit more thought. The difficult part lies in taking the gradient of

Eqn. 3.3.3, as it includes the analytical computation of M1,

94, _ 9

v -1
92, = Dz (M, 'Fy). (D.0.1)

But computing the analytical inverse for a large M may become problematic. This problem can
be solved by using matrix calculation definitions [31]. If M is an invertible m X m matrix whose
elements are functions of the scalar parameter z ,. Then

oMt Mol M

ML D.0.2
8zk7n 8zk,n ( )

As shown in [18], it is now possible to redefine the problem as:

=(—M M Fr+M . D.o.
8zk7n < k 8zk7n k K + k 8zk n ( 0 3)

Substituting [Eqn. 3.3.3]in results in:

an -1 8I\/Ik; .. aFk
=M — .
O0zkm < O0Zkm .+ azk7n>

= M; (D.0.4)

This process may then be repeated for every variable in zj. This reduces the complexity of the
problem as gy, M,;l, gi\:’“ and % are the only properties that have to be computed during

N

runtime.
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Appendix E

Additional Results

E.1 Gait

Experimental results showed that a goal of 2 meters in 2 seconds should be feasible and result in
2 or more steps. So with these parameters the number of knot points was increased, the results
of which can be seen in [Table E.I] and [Figure 5.1al

There is a visible positive trend for the solver time when the number of knot points increases.
The collocation error has a steep drop for the first 30 knot points, but remains around the same
values for higher numbers of knot points. There does not seem to be a clear correlation between
the number of collocation points and the value of the objective function. The results satisfy the
constraints better for 22 or more knot points.

What is notable from animations — but difficult to objectively quantify or display in still
images — is that few (< 20) knot points results in 2 large steps, while more knot points result
in multiple tiny steps.

Results of running the algorithm with 4 knot points and using the result as the initial guess for
a second optimization with 49 knot points are shown in [Figure E.1| and [Figure 5.2| respectively.

The initial optimization using 4 knot points took 44 seconds. Constraint violations are clearly
visible from the foot going through the ground in [Figure E.Tal The collocation error is shown
in should ideally equal zero at all times, but it is only satisfied at the knot points
— hence the name. The value of the objective function was 1.8-:10% and the maximum deviation
from the dynamics was 1.8-102.

Refining the result with 49 knot points took 2.3-10% seconds. It resulted in a more realistic
looking gait, as can be seen in The feet seem to slip, but in simulation it can be seen
that it is merely repositioning its feet. In it can be seen that the average collocation
error is much lower after the refined optimization. The variance of the collocation error is higher
than with 4 knot points, the areas with increased collocation errors correspond with the timing
of foot placement. The value of the objective function was 1.9-10% and the maximum deviation
from the dynamics decreased to 3.7.

Positions, velocities, control and contact information of the generated gait can be seen in Figures

[E.2] [E3] [E:4] and respectively.

E.2 Perturbation

Positions, velocities, control and contact information of the generated trajectory after a pertur-

bation can be seen in Figures E7 [ES and [E.10a] and [E.T0D| respectively.
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Table E.1: Performance values for gait generation with varying number of knot points (N). Performance
is expressed in solver time (t), objective value (J) and the maximum absolute error of the dynamics ().
Restoration fails if the solver fails to find a feasible point that was acceptable to the filter line search for
the original problem, which can happen when the problem does not satisfy the constraint qualification.
Maximum iteration indicates that the set limit of 1.10* iterations was reached. Acceptable means that
the largest constraint violation was on the order of 1:1073. Optimal means that the largest constraint
violation was on the order of 1-10™* or smaller.

N t(s) J max(n) Exit code

4 8.0-100 2.0-10° 1.1-10° restoration failed
6 1.1.10> 2.1-10° 1.1-10> restoration failed
8 1.0-102 2.3-105 4.2:10' restoration failed
10 6.4-10> 2.0-106 3.2-.10' restoration failed
12 7.2:102 1.5:105 1.5-10" restoration failed
14 3.3:10> 2.810% 2.7-10' restoration failed
16 7.1-10% 1.2:105 7.7-10° restoration failed
18 1.510° 1.3:105 6.2:10° maximum iterations
20 7.2:10° 2.7-10° 2.0-10'  restoration failed
22 1.4-10% 3.3:105 1.8:10' acceptable

24 85102 3.4.10° 9.6-10° restoration failed
26 1.9-10% 2.7.105 1.3-10! restoration failed
28 4.4-10> 2.5-10% 7.4-10° optimal

30 8.9-10° 1.5-105 4.5-10° optimal

32 6.7-10° 1.4-10% 4.0-10° acceptable

34 1.6-10% 2.2:105 5.5:10° acceptable

36 1.4-10% 1.9-10° 2.0-10° acceptable

38 2.810% 2.1-10° 4.1.10° restoration failed
40 8.1-10° 2.810° 4.0-10° acceptable

42 2310 1.4-10 2.9-10°  acceptable

44 2.5-10° 1.8:10% 3.9-10° acceptable

46 1.2-10° 2.4-105 4.5-10° acceptable

48 2.6-10> 1.5-10% 1.4-10° acceptable

50 3.1-10% 2.4-10% 4.2.10°  acceptable

52 5.4-10° 1.7-10° 2.0-10° maximum iterations
54 1.4-10% 1.7-10% 1.9-10° acceptable

56 4.0-10% 2.2:105 3.3-10° acceptable

58 3.8-10% 2.2.10% 2.5.10° optimal

60 2.1-10% 1.7-10% 1.9-10° acceptable
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(a) Eight frames of the generated gait trajectory. The
initial position of the CoM is indicated with the vertical
black line (x=0) and the goal with the vertical green
line (x=2). The floor is indicated with the horizontal
line (y=0).
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Figure E.1: Generated gait with with 4 knot points and linear initialization. Time goes from cobalt
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Figure E.2: Generalized coordinates over time of the generated gait.
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Figure E.7: Velocities of the generalized coordinates over time of the generated trajectory to resist a
perturbation.
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Figure E.9: Contact forces over time of the generated trajectory to resist a perturbation.
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Figure E.10: Contact modes and collocation error of the generated trajectory to resist a perturbation.
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Figure E.11: Generalized coordinates over time of the generated falling trajectory.

E.3 Falling

Positions, velocities, control and contact information of the generated optimal falling trajectory

can be seen in Figures [E11] [E12] [E:13] [E:14] and [E.15] respectively.

E.3.1 Experimental Results Optimal Falling

Experimental results showed that an initial condition with a backwards rotation on the center
of mass of around 14 degrees and rotational velocity of 36 degrees per second resulted in falling
behaviour with acceptable feasibility.

Generating trajectories of falling backwards took 23 minutes and resulted in
an objective value of 3.5-10% and maximum dynamic error of 4.5-107. It is notable that it seems
like the walker is sitting down. And the dynamic error is relatively low compared to the gait
trajectories.

By coincidence, the algorithm found a way to fall forward with the conditions
meant for falling backwards. It took 38 minutes, and resulted in an objective value of 7.3-10°
and maximum dynamic error of 7.9-1071. It is notable how it tries to break its fall will its knees.
The objective function also indicates that this is a worse solution to the problem than falling
backwards. It is also still in motion, if the simulation time span was larger it would surely have
an impact with its head.

The results shown in Figures and have nonzero velocities at the final point in time.

While searching for appropriate initial conditions for falling, it was notable how well the algorithm
was able to stay on its feet or stumble backwards before falling over. Examples are shown in
igure F.18

E.4 Recovery

Positions, velocities, control and error information of the generated trajectory to recover from a
kneeled to neutral stance can be seen in Figures [E.19] [E.20], [E.21] and [E.22] respectively.
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Velocities Over Time
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Figure E.12: Velocities of the generalized coordinates over time of the generated falling trajectory.
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Figure E.13: Controls over time of the generated falling trajectory.
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Figure E.15: Mean collocation error over time of the generated
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Figure E.14: Contact forces on the feet over time of the generated falling trajectory.
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Figure E.16: Optimization of falling backwards with 50 knot points.
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Figure E.17: Optimization of falling forwards with 54 knot points.
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Figure E.18: Examples of other results from perturbations.
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Figure E.19: Positions of the generalized coordinates over time of the generated recovery trajectory.
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Velocities Over Time
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Figure E.20: Velocities of the generalized coordinates over time of the generated recovery trajectory.
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Figure E.21: Control over time of the generated recovery trajectory.
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Figure E.22: Mean collocation error over time of the generated recovery trajectory.
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Appendix F

Linear Combination for Ground
Reaction Forces

If the angle of the floor can be described with a consistent function s(q), it would enable the
formulation of contact points with just two decision variables (d; and dy):

[ N T?Z())se —sin@] <d u . .
AL | T | sing cosd 1[ 1 ]+d2[ 1 D (F.0.2)

This eliminates one decision variable per contact point for each knot point, as Al no longer has
to be split in a negative and positive direction. This new formulation also implicitly enforces
a friction cone, removing constraints. The slip and friction can still be formulated in a similar
fashion:

-
0<y- [J”(q)} qLd >0, (F.0.3)
T
0<y+ 9] aLdr>0. (F.0.4)
If this were to be implemented, it is important to normalize the decision variables before using

them in the objective function. The current formulation would cause inconsistencies in penalizing
the same GRF for different friction coefficients.
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