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OPTIMAL CONTROL AND QUASI-VELOCITIES
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CLEMENTE-GALLARDO, EDUARDO MARTINEZ AND PATRICIA SANTOS

ABSTRACT: In this paper we study optimal control problems for nonholonomic sys-
tems defined on Lie algebroids by using quasi-velocities. We consider both kinemac-
tic, i.e. systems whose cost functional depends only on position and velocities, and
dynamic optimal control problems, i.e. systems whose cost functional depends also
on accelarations. Formulating the problem directly at the level of Lie algebroids
turns out to be the correct framework to explain in detail similar results appeared
recently [48]. We also provide several examples to illustrate our construction.

1. Introduction

The principles of analytical mechanics established by D’Alembert, La-
grange, Gauss and Hamilton can also be contemplated from additional math-
ematical xperspectives providing us methods for understanding Nature’s law
from new viewpoints which may be helpful in solving specific problems and
clarifying the way in which Nature works. The traditional techniques were
only applied to very simple models but current technology needs efficient
algorithms in areas ranging from robotics to spacecraft design. Furthermore
the computer development with the corresponding capability of computation
suggests the convenience of analysing different formulations to yield the dif-
ferential equations for multibody dynamics that involve a certain number of
constraints.

There exist different techniques to deal with such constrained systems.
The geometric framework of manifolds replacing Euclidean spaces allows us
to give a formulation for systems with holonomic constraints in terms of gen-
eralised coordinates and free of Lagrange multipliers. However it is not clear
how to choose generalised coordinates improving computational efficiency.
Kane’s method [1, 19, 21, 22, 27, 28, 51, 52] which eliminate constraint forces
and is a projection method is also useful for multibody dynamics analysis and
mobile manipulators (see e.g [33, 34] for a modern geometric approach). The
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Maggi equations [11, 31] formulation uses true coordinates and it is quite sim-
ilar to Kane’s method [4]. Another recent alternative formulation is given in
(54, 55].

Nonholonomic constraints are very relevant and appear in many prob-
lems in physics and engineering, and in particular in control theory. Such
nonholonomic constraints restrict possible virtual displacements and when
taking into account such constraints d’Alembert-Lagrange principle leads to
Boltzmann—Hamel equations [15, 16, 47, 48, 49].

The concept of quasi-velocity (or generalised velocity) [10, 35, 50] is of a
great relevance in the study of mechanical systems, mainly in nonholonomic
ones because the conditions of nonholonomic constraints can be expressed in
a simpler form. Boltzmann-Hamel equations, Gibbs—Appell and Gauss prin-
ciples, for instance, make use of quasi-coordinates (also called nonholonomic
coordinates) and the Hamel symbols [30, 50]. The use of quasi-velocities in
the dynamics of nonholonomic system with symmetry has recently been in-
vestigated under different approaches in [3, 15, 16, 17] and Hamel’s equations
have been recovered from this perspective.

It has been shown in recent papers [10, 17, 16] that the appropriate geo-
metric framework for studying systems with linear nonholonomic constraints
is the framework of Lie algebroids and actually these structures are receiving
a lot of attention [13, 14] during the last years due to its capability for deal-
ing with such constraints and its role in reduction processes for Lagrangian
systems with symmetry. The geometric approach to mechanics uses tangent
bundles in the Lagrangian formulation and tangent bundles are but partic-
ular instances of algebroids. The usual geometric approach to Lagrangian
formalism was then developed in this extended framework of Lie algebroids
(7,39, 40, 56] the main advantage being that such structure arises in reduction
processes from tangent bundles when the vertical endomorphism character
is not projectable [8, 9]. Moreover this techniques are also extended to the
study of discrete mechanical systems [37, 25, 56]

Many of the techniques of classical mechanics can be used in control theory
[12, 15, 17, 41, 45]. The theory of Lie algebroids can be applied to deal with
control problems and the application of such geometric tools is very useful
for a better understanding of different control problems. This is our motiva-
tion for developing the theory of optimal control theory using the properties
of Lie algebroid theory which is going to be the appropriate approach to
Boltzmann—Hamel equations.
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This article is organized in the following way. A brief introduction with
the fundamental concepts of the theory of Lie algebroids and the modern
application to the theory of Lagrangian mechanics in Lie algebroids is given
in Section 2. The symplectic and Lagrangian mechanics in the framework
of Lie algebroids are respectively summarized in Sections 3 and 4. The ap-
proach to nonholonomic constrained systems and the Euler-Lagrange equa-
tions are also introduced in Section 4 within this geometric formalism which
in the standard case of mechanics on tangent bundles reduce to Lagrange—
d’Alembert equations in terms of quasi-velocities. Section 5 to 7 are specif-
ically devoted to optimal control theory. Section 5 deals with the optimal
control theory and the Pontryagin maximum principle [41], kinematic op-
timal control is studied in Section 6 and dynamical aspects are the aim of
Section 7. The theory is illustrated in Section 8 with several examples: the
Heisenberg system, the vertical rolling disk, rotational motion of the free
rigid body, and constrained systems with symmetry.

2. Preliminaries

Lie algebroids. A Lie algebroid structure on a vector bundle 7: £ — M is
given by a vector bundle map p: £ — T'M over the identity in M, called
the anchor, together with a Lie algebra structure on the C*°(M)-module of
sections of F such that the compatibility condition [0, fn] = (p(o) f)n+flo, ]
is satisfied for every f € C*°(M) and every o,n € Sec(E). See [5, 36] for
more information on Lie algebroids.

In what concerns Mechanics, it is convenient to think of a Lie algebroid
as a generalization of the tangent bundle of M. One regards an element a
of F as a generalized velocity, and the actual velocity v is obtained when
applying the anchor to a, i.e., v = p(a). A curve a: [ty, ;] — E is said to be
admissible or an F-path if 5(t) = p(a(t)), where s(t) = 7(a(t)) is the base
curve. We will denote by Adm(E) the space of admissible curves on E.

A local coordinate system (z') in the base manifold M and a local basis
{eq} of sections of E, determine a local coordinate system (x?, 4®) on E. The
anchor and the bracket are locally determined by the local functions p!, and
C', on M given by

p(ea) - paaxi and [6047 65] - Cgﬁ €y
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The functions p, and Cj, satisty some relations due to the compatibility
condition and the Jacobi identity which are called the structure equations:

005 GOk i)
Poger — Poom = ,0700(5 (1)
L oCy, G ac, a0y,

(2 7 1% v v H v o
Poaar T P ga T Py ge + O, Coy + CLCG, + CupCl = 0. (2)

Cartan calculus. The Lie algebroid structure is equivalent to the existence
of a exterior differential on E, d: Sec(A*E*) — Sec(A*1E*), defined as
follows

dw (oo, ..., 0%) = S0 (=1)p(o) (wlog, ..., Gy on)) +
— ZKj(—l)”jw([ai, ail, 00,y Tiyeey Ty, OF),
for w € Sec(A*E*) and oy, ...,0, € Sec(r). d is a cohomology operator,

that is, d> = 0. In particular, if f: M — R is a real smooth function then
df (o) = p(o)f, for o € Sec(r). Locally,

. , 1
dr' = ple® and  de’ = —503660‘ AeP,

where {e“} is the dual basis of {e,}. The above mentioned structure equa-
tions are equivalent to the relations d?z' = 0 and d?e® = 0. We may also
define the Lie derivative with respect to a section o of E as the operator
L,: Sec(N*E*) — Sec(A*E*) given by L, = i,od+doi,. Along this paper,
except otherwise stated, the symbol d stands for the exterior differential on
a Lie algebroid.

Morphisms. Given a second Lie algebroid 7': £ — M’ a vector bundle map
®: F — E' over o: M — M’ is said to be admissible if it maps admissible
curves in F into admissible curves in E’, or equivalently if p/ o ® = Tp o p.
The map ® is said to be a morphism of Lie algebroids if ®*df = d'®*0 for
every p-form 0 € Sec(APE*). Every morphism is an admissible map.

In coordinates, a vector bundle map ®(z,y) = (¢'(x), 4(x)y”) is admissi-
ble if and only if

i
a pa%‘ (3)
Moreover, such a map is a morphism if in addition to the above equation it
satisfies

000 00
o g v 1 a x50
Y0, = bt — Pt O, @0, (4)
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Prolongation. In what respect to Mechanics, the tangent bundle to a Lie
algebroid, to its dual or to a more general fibration does not have an ap-
propriate Lie algebroid structure. Instead one should use the so called pro-
longation bundle which has in every case the appropriate geometrical struc-
tures [39, 40, 46].

Let (E,[, ],p) be a Lie algebroid over a manifold M and v : P — M be
a fibration. For every point p € P we consider the vector space

TP ={(bv) € E, x T,P | p(b) = T,v(v) },

where Tv : TP — TM is the tangent map to v and v(p) = = . The
set TFP = Upep’];EP has a natural vector bundle structure over P, the
vector bundle projection 75 being just the projection 75 (b,v) = 7p(v). We
will frequently use the redundant notation (p,b,v) to denote the element
(b,v) € ’Z;EP. In this way, the projection 75 is just the projection onto the
first factor.

The vector bundle 75: 7¥P — P can be endowed with a Lie algebroid
structure. The anchor map is the projection onto the third factor, that is,
the map p': TEP — TP is given by p(p,b,v) = v. To define the bracket
on sections of 7¥P we will consider some special sections. A section Z €
Sec(TFP) is said to be projectable if there exists a section o € Sec(FE)
such that Z(p) = (p,o(v(p)),U(p)), for all p € P. Now, the bracket of two
projectable sections 71, Zy given by Z;(p) = (p,0:(v(p)),Ui(p)), i = 1,2, is
given by

121, Z2](p) = (0, |01, 02| (v (D)), (U1, Ual(p)), with p € P.

Since any section of 7FP can be locally written as a C*°(M)-linear combi-
nation of projectable sections, the definition of the Lie bracket for arbitrary
sections of 7% P follows.

The Lie algebroid 7FP is called the prolongation of v: P — M with
respect to E or the E-tangent bundle to v.

Given local coordinates (2%, u?) on P and a local basis {e,} of sections of
E, we can define a local basis {X,, V4} of sections of TP P by

0
oxt

p) and Valp) = (p,O 0 ‘ )

Xa(p) = (prealv(p)), o 5,
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If 2 = (p,b,v) is an element of T¥P, with b = 2%, then v is of the form

v = pnz° aii + fUAauiA, and we can write

2= 2"X,(p) + v Va(p).

Vertical elements are linear combinations of {Vy}.
The anchor map p' applied to a section Z of 7*P with local expression
7 = 7°X, + VAV, is the vector field on P whose coordinate expression is

o ., 0
00 TV g

In particular, the Lie brackets of the elements of the basis are

p(Z) = p. 2"

[[Xa, Xg]] = Cgﬁ X,y, [[Xa, VB]] — 0 and [[VA, VB]] = 0,
and, therefore, the exterior differential is determined by

do' = pl X, dut = VA4,
dX7 = —$C),X* AN XY dVA =0,

where {X® V41 is the dual basis to {X,,, V4}.

Prolongation of maps. We consider now how to prolong maps between two
fibrationsv: P — M andv': P' — M'. Let V: P — P’ be a map fibered over
©: M — M'. We consider two Lie algebroids 7: £ — M and 7": £/ — M’
and a map ®: F — FE’ fibered also over ¢. If ® is admissible, then we can
define a vector bundle map 7®U: TP — TE P’ by means of

TU(p,b,v) = (¥(p), 2(b), TT(v)).

It follows that 72U is also admissible. In [43] it was proved that 72V is a
morphism of Lie algebroids if and only if ® is a morphism of Lie algebroids.

In particular, when £ = E’ and ® = id we have that any map from P
to P’ fibered over the identity can be prolonged to a morphism 7'9¥ which
will be denoted simply by 7W. We will also identify 7 M (the prolongation
of the ‘fibration’ id: M — M with respect to F) with E itself by means of
(m, b, p(b)) = b. With this convention, the projection onto the second factor
of TFP is just Tv: TFPP — E. It follows that 7v is a morphism of Lie
algebroids.
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3. Symplectic Mechanics on Lie algebroids

As our goal is to use Hamiltonian techniques to study optimal control
problems on Lie algebroids, we shall begin by presenting the Hamiltonian
approach to the problem of defining dynamics on a Lie algebroid. Basically,
it is just a generalization of the usual symplectic description of dynamical
system defined on cotangent bundles.

By a symplectic section on a vector bundle 7: F' — M we mean a section
w of A2F* which is regular at every point when it is considered as a bilinear
form. By a symplectic section on a Lie algebroid F we mean a symplectic
section w of the vector bundle £ which is moreover d-closed, that is dw = 0.
A symplectic Lie algebroid is a pair (F,w) where F is a Lie algebroid and w
is a symplectic section on it.

On a symplectic Lie algebroid (F,w) we can define a dynamical system
for every function on the base, as in the standard case of a tangent bundle.
Given a function H € C*(M) there is a unique section oy € Sec(r) such
that

loyw = dH.

The section op is said to be the Hamiltonian section defined by H and the
vector field Xy = p(og) is said to be the Hamiltonian vector field defined by
H. In this way we get the dynamical system & = Xp(x).

A symplectic structure w on a Lie algebroid E defines a Poisson bracket
{, } on the base manifold M as follows. Given two functions F, G € C*(M)
we define the bracket

{F,G} =w(op,0q).

It is easy to see that the closure condition dw = 0 implies that { , } is a
Poisson structure on M. In other words, if we denote by A the inverse of
w as bilinear form, then {F,G} = A(dF,dG). The Hamiltonian dynamical
system associated to H can be written in terms of the Poisson bracket as
T ={x,H}.

An important particular class of symplectic dynamical systems on Lie al-
gebroids is to the following:

Hamiltonian Mechanics. [32,40] On TFE*, the E-tangent to the dual bundle
m: B* — M, we have a canonical symplectic structure.
The Liouville section © € Sec((TFPE*)*) is the 1-form given by

(©, (1, 0,w)) = (p,b). ()
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The canonical symplectic section € Sec(A?(TEE*)*) is the differential of
the Liouville section

Q= —do.

Taking coordinates (2, y1,) on E* and denoting by {X,,P”} the associated
local basis of sections 7% E*, the Liouville and canonical symplectic sections
are written as

O=p, XY  and Q=X"AP,+ wﬁﬂ‘YaAAﬁ,

where { X Pg} is the dual basis of {X,, P"}.
The Hamiltonian section defined by a function H € C*(E*) is given in

coordinates by
OH OH OH
'y =—2%,— ( + u,C —) P,

Blie Po g B
and therefore, Hamilton equations are
dx’ OH dfte - OH oOH
= d — = —p — — O —. 6
dt =/h Ot o dt Poggi — Has o (6)

The Poisson bracket { , } defined by the canonical symplectic section 2
on E* is but the canonical Poisson bracket, which is known to exists on the
dual of a Lie algebroid [5] and the Hamilton equations coincide with those
defined by Weinstein in [56].

4. Lagrangian Mechanics

The Lie algebroid approach to Lagrangian Mechanics builds on the geo-
metrical structure of the prolongation of a Lie algebroid [39] (where one can
develop a geometric symplectic treatment of Lagrangian systems parallel to
J. Klein’s formalism [29]). It is also possible to derive the equations within a
variational framework [44] which be extended for classical field theories [42].
We will discuss that point later because it shall be useful when commenting
on the case of nonholonomic constrained motion.

On the E-tangent 7XFE to E itself we do not have a canonical symplectic
structure. Instead, we have the following two canonical objects: the vertical

endomorphism S: 7PE — TFE which is defined by
S(a,b,v) = (a,0,b)),
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where b denotes the vertical lift to T, E of the element b € FE, and the
Liouville section, which is the vertical section corresponding to the Liouville
vector field,
A(a) = (a,0,a)).
Given a Lagrangian function L € C*(F) we define the Cartan 1-section
0, € Sec((TFE)*) and the Cartan 2-section wy, € Sec(A*(TFE)*) and the
Lagrangian energy Ep € C*(F) as

QL = S*(dL), wy, = —dQL and EL = ,CAL — L. (7)

If the Cartan 2-section is regular, then it is a symplectic form on the Lie
algebroid 7¥E, and we say that the Lagrangian L is regular. The Hamil-
tonian section I'; corresponding to the energy is the Euler-Lagrange section
and the equations for the integral curves of the associated vector field are
the Euler-Lagrange equations.

If (', y*) are local fibered coordinates on E, (pj,, C5) are the correspond-
ing local structure functions on E and {X,,V,} is the corresponding local
basis of sections of 7FFE then SX, = V, and SV, = 0, and the Liouville
section is A = y*V,. The energy has the expression F; = %yo‘ — L, and
the Cartan 2-section is

0*L 1 0’L 0’L . OL
= XNV 4 —ph— ——pl + O, | X NXP, (8
L Oy*oys +2 (8:1628@/0‘% oxioyP Pat oy 0‘5) (®)
: : : . 0?L
from where we deduce that L is regular if and only if the matrix W,z = EWT
Yoy
is regular. In such case, the local expression of 'y is
FL = ana + favom
where the functions f satisfy the linear equations
O?L 0’L . oL - 0L
B _ Ly 2200 P — ) = =), 9
8yﬂayaf + 8xzayapﬂy + 8yry Ozﬂy IOOLaI_Z ( )
Thus, the Euler-Lagrange equations for L are
B , d /0L oL . 5 - 0L
=y, — —p.— =0. 10
x pay ) dt(ﬁyo‘) + ayfy aﬂy paaxz ( )

Within a varitional formalism, these equations arise as the extremals of
the action functional § = f,y L(~(t)dt, defined on the set of admissible curves
v : R — E on the Lie algebroid E, with an appropriate manifold structure
(see [44] for the details). From a geometric point of view variations are
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encoded in the Euler-Lagrange operator 6L : Adm(E) — E* locally defined
by
d /0L oL . 0L
) A CLATE AL A P
[dt oy * oy apd T Palgi| ©

where {e“} is the dual basis of {e,}, then the Euler-Lagrange differential
equations read

0L = 0.

Finally, we mention that, as in the standard case, the relation between
the Lagrangian and the Hamiltonian formalism is provided by the Legendre
transformation Fr: F — E* defined by

(Fi(a),b) = %L(a—i—tb)\tzo, (11)

for a,b € E with 7(a) = 7(b). Then it is easy to see that
TF*(©) =60y and TF(Q) =wr

and therefore, in the regular case, the corresponding Hamiltonian sections
are related by 'y o Fr = TFroI'}.

Nonholonomic systems and Lagrange-d’Alembert equations [15, 16].
Consider now the case of a nonholonomic Lagrangian system defined by a
Lagrangian L € C*°(FE) and linear constraints given by a subbundle D C F.
D’Alembert principle affirms that the evolution of the system is given by the
admissible curves a taking values in D and such that the work along virtual
displacements vanishes. In other words, the evolution is given by curves a
satisfying
a(t) e D and  dL(a(t)) € D°.

A nonholonomic system will be denoted by the triple (E, L, D), or just by
(L, D) whenever E is understood.

Solution of Lagrange-d’Alembert equations. Let us now perform a precise
global analysis of the existence and uniqueness of the solution of Lagrange-
d’Alembert equations.

Definition 1. A constrained Lagrangian system (L, D) is said to be regular
iof the Lagrange-d’Alembert equations have a unique solution.
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Let G* be the fundamental tensor associated with the Lagrangian function
L, which locally reads
G* = Wope” @ e”.
In order to characterize geometrically those nonholonomic systems which are
regular, we define the tensor G*” as the restriction of G* to D, that is,
GiP(b,c) = GL(b,c) for every a € D and every b,c € D;(,. The following
theorem was proved in [16].

Theorem 1. The following properties are equivalent:

(1) The constrained Lagrangian system (L, D) is regular,
(2) Ker G** = {0},

(3) TPD N (TPD)* = {0}.

(4) TEE|p =TPD @ (TPD)* .

Projection to TPD. The regularity condition for the constrained system
(L, D) can be equivalently expressed by requiring that the subbundle 72D
is a symplectic subbundle of (T¥E, wr). It follows that, for every a € D, we
have a direct sum decomposition

TYE[a) = TPD @ (TPD)".

Let us denote by P and @ the complementary projectors defined by this
decomposition, that is,

P,: T¥E[a] — TPD and Q.: TPEld] — (TPD)*, foralla € D.
Then, we have the following result:

Theorem 2. Let (L, D) be a reqular constrained Lagrangian system and let
'z be the solution of the free dynamics, i.e., ip,wr = dEr. Then the solution
of the constrained dynamics is the SODE I'(f, py obtained by projection I' (g, py =

P(Tilp).

Lagrange-d’Alembert equations in local coordinates. Let us analyze the form
of the Lagrange-d’Alembert equations in local coordinates. Let us choose a
special coordinate system adapted to the structure of the problem as follows.
We consider local coordinates (z') on an open set U of M and we take a
basis {e,} of local sections of D and complete it to a basis {e,, ea} of local
sections of E (both defined on the open ¢). In this way, we have coordinates
(2, 4%, yA) on E. In this set of coordinates, the constraints imposed by the
submanifold D C E are simply y* = 0. If {e% e} is the dual basis of
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{ea, €4}, then a basis for the annihilator D° of D is {eA} and a basis for D°
the pullback of D° to (TFE)*, is X4.
In this basis, the matrix elements of G*” are given by

) = 82_[’(
— Oyeoyb

and therefore, there exists a unique solution of the Lagrange-d’Alembert
equations if and only if the matrix [C,)] is regular.

The differential equations for the integral curves of the vector field p!(T")
are the Lagrange-d’Alembert differential equations, which read

Cab(xiayc xi’yc’()) (12)

i = Py,
d [ 0L oL b ; OL
d@t <8ya> + a—yvogby — Pagy =0, (13)
y4 = 0.

Finally, notice that the contraction with X4 just gives the components Ay =

(irwp — dEp , X4 )|,a—o of the constraint forces A = Aaed.

Remark 1 (Equations in terms of the constrained Lagrangian). In some
occasions, it is useful to write the equations in the form

it = pLy”,
d 0 0 ;O 0
i (af) + 55 Cay’ — Pugy = — 5500y’ (14)
yA =0,

where, on the left-hand side of the second equation, all the derivatives can be
calculated from the value of the Lagrangian on the constraint submanifold
D. In other words, we can substitute L by the constrained Lagrangian L.

defined by L.(z*,y*) = L(z*, y%,0).

Remark 2 (Lagrange-d’Alembert equations in quasi-coordinates). A par-
ticular case of this construction is given by constrained systems defined in
the standard Lie algebroid mp,: TM — M. In this case, the equations (13)
are the Lagrange-d’Alembert equations written in quasi-coordinates, where
Cg‘,y are the so-called Hamel’s transpositional symbols, which obviously are
nothing but the structure coefficients (in the Cartan’s sense) of the moving
frame {e,}, see e.g., [20, 24].
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5. Optimal control theory

As it is well known, optimal control theory is a generalization of classical
mechanics. It is therefore natural to see whether our results can be extended
to this more general context. The central result in the theory of optimal
control systems is Pontryagin maximum principle. The reduction of optimal
control problems can be performed within the framework of Lie algebroids,
see [41]. This was done as in the case of classical mechanics, by introducing
a general principle for any Lie algebroid and later studying the behavior
under morphisms of Lie algebroids. See also [23] for a recent direct proof of
Pontryagin principle in the context of general algebroids.

Pontryagin mazimum principle [41]. By a control system on a Lie algebroid
7: F — M with control space 7: B — M we mean a section of F/ along 7w. A
trajectory of the system o is an integral curve of the vector field p(o) along
TT.

E—"7M

Rz

Given an index function L € C*°(B) we want to minimize the integral of
L over some set of trajectories of the system which satisfies some boundary
conditions. Then we define the Hamiltonian function H € C*°(E* x; B) by
H(p,u) = (p,0(u)) — L(u) and the associated Hamiltonian control system
oy (a section of TEE* along pry: E* xy B — E*) defined on a subset of the
manifold £* x,; B, by means of the symplectic equation

in, ) = dH. (15)

The integral curves of the vector field p(oy) are said to be the critical tra-
jectories.

In the above expression, the meaning of i,,, is as follows (see [6] for similar
constructions in the context of mechanics). Let ®: F — E’ be a morphism
over a map @: M — M’ and let n be a section of £ along . If w a section
of AP E" then i,w is the section of A\”~' E* given by

(igw)m(at, ..., ap_1) = Wem)(n(m), ®(ar), ..., ®(ap-1))

for every m € M and ay,...,a,-1 € E,,. In our case, the map ® is the
prolongation 7pry: 7¥(E* xy; B) — TPE* of the map pry: E* X3y B — E*
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(this last map fibered over the identity in M), and oy is a section along pr;.
Therefore, i,,$) — dH is a section of the dual bundle to 7¥(E* x,; B).

It is easy to see that the symplectic equation (15) has a unique solution
defined on the following subset

Sg={(,u) € E* xyy B | (dH(p,u),V)=0for all V € Ker7Tpr, }.

Therefore, it is necessary to perform a stabilization constraint algorithm to
find the integral curves of oy which are tangent to the constraint submani-
fold.

In local coordinates, the solution to the above symplectic equation is

oH ,0H L OH | _,
OH = 3—,%)(@ - PQ@ + M’Ycaﬂa—'uﬁ P,

defined on the subset where
OH
S =
and therefore the critical trajectories are the solution of the differential-
algebraic equations

0,

@’ = Dot
fro == | A3+ 1, O3 (16)
0 = 9

Notice that ngi = g%

One can easily see that whenever it is possible to write y, = p;p!, then the
above differential equations reduce to the critical equations for the control
system Y = p(o) on T'M and the index L. Nevertheless it is not warranted
that p is of that form. For instance in the case of a Lie algebra, the anchor
vanishes, p = 0, so that the factorization u, = p;p’, will not be possible in

general.

6. Kinematic Optimal Control

Let 7: E — M be a Lie algebroid and D a constraint distribution. Given a
cost function k: E — R, we consider the following kinematic optimal control
problem: we can control directly all the (constrained) velocities, and we want
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to minimize some index functional

B
Ia) = [ wlatt)dt,

for a : [a, f] C R — E over the set of admissible curves taking values in D.
We shall be using coordinates (2, y®) to denote the elements of this bundle,
where y* will represent the coordinates with respect to some basis of section
for D, as in the last section.

Remark 3. Whenever the cost function k is a quadratic function defined on
D, the problem that we are considering is just the problem of sub-Riemannian
geometry. In the case of a degree 1 homogeneous cost function this is sub-
Finslerian geometry, and in the more general case this problem can be called
sub-Lagrangian problem.

Since we can control directly the velocities or pseudovelocities, the control
bundle is B = D and the system map o : D — FE is just the canonical
inclusion o(a) = a.

E—2-TMm
i
D— M

Pontryagin Hamiltonian is a function H € C*(E*x 3y B) defined as H (i, b) =
(u,0(b)) — k(b), which in coordinates reads

H (2", g, pra, u®) = pou” — w(z', u®). (17)
The Maximum principle corresponds to the choice of the control functions
such that 5 -
K
o= (om G =0) 9

Under appropriate regularity conditions the set Sy of solutions of this equa-
tion is a submanifold of E* x,; B, which we call the critical submanifold.
Frequently, this set is but the image of a section of F* x; B — E*, given
locally by

u = u(x, p). (19)
Thus the set Sy is diffeomorphic to E* and the optimal Hamiltonian, with
local expression H (2, jio, u®(z, 1)), defines via the canonical symplectic form
a Hamiltonian system on E*.
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The restriction of the Pontryagin-Hamilton equations to this submanifold
provide us with the control system

' = phu (20)

and the dynamics of the momenta
fa == [P + nCout’ + ppChu’] (21)
fa == [ph G5 + nChu’ + ppChu’] . (22)

These are the equations to solve and use to determine, by using the mapping
(19), the control functions defining the solution which optimizes the value

of the cost function. By substitution of u, = % into these equations, and

taking into account that gg = _aa;i’ we get
it = plu®
d (9 | 0 0
i (o) = Page + 5eCau” + upCu’ = 0 (23)

fua + ppClu’ — plgs + 5rChu’ = 0.
These equations are also obtained in [47, 48] for the case £ =TM.
Remark 4. For simplicity we are considering only normal extremals. For
abnormal extremals we just have to consider the Hamiltonian function to be
H = p,u® and solve the same equations, 1.e.
pa =0
' = pLu”
ppCEub =0 (24)
fia + pupClub = 0.

with (pa(t)) # (0) for allt.

Remark 5. In the particular case when D = E and o = idg we recover the
Fuler-Lagrange equations on the Lie algebroid E for the Lagrangian L = k.
Also when D C E we get the so-called vakonomic equations for the La-
grangian L = Kk (see [26, 38])

7. Dynamic Optimal Control

In the dynamic problem, we can control directly the motion on a nonholo-
nomic problem, with the exception of the constraint forces, of course. For
instance, we can consider the equations of motion to be dL(z)|p = u, with
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u € D* the control variables representing the external (generalized) forces
acting on the system. Another possibility would be to consider systems on
which the accelerations are the control variables.

In both kind of problems the state space is the manifold D and the control
bundle 7: B — D is

B=/{(zv) € T’D x D*

z€Adm(E) and  SL(z)lp=v}. (25)

An element (z,v) of B is of the form z = (a,a,v) with a € D and v € T, D
and where v is determined by the equations (v,b) = (6L(z),b) for every
beD.

When we consider the forces as control variables, since we are assuming
that the constrained Lagrangian system is regular, we can identify B with
pry: D@ D* — D, via (a,a,v;v) = (a,v), because the vector v is determined
by the point a and the equation dL(2)|p = u.

When we consider the accelerations as controls we can identify B with
TPD N Adm(E) — D, via (a,a,v;v) = (a,a,v) because v is determined by
v=0L(z)|p.

From a formal point of view both problems are equivalent, since the rela-
tion between them is one-to-one and thus it is possible to use the optimal
solution written in terms of accelerations to determine the optimal forces and
viceversa. In other words, they are related by a feedback transformation.

However, from the practical point of view the second problem produce
simpler expressions. Therefore, we will identify B with 77D N Adm(E) and
we can take coordinates (z¢, y®, v®) where v® are the acceleration coordinates,
i.e. our control variables.

On this set we also need to specify a control system where the optimization
will be built. Such a system is specified by giving a section o : B — TED,
i.e. the resulting system must always define an admissible velocity and
acceleration. The Lie algebroid relevant for this case is the E-tangent to
D. An element of 7D is of the form z = (a,b,w) with a € D, b € E,
with 7(a) = 7(b) and w € T, D with p(b) = T7(w). Taking a local ba-
sis {e,} for D, and completing a local basis {e,, e} for E, we can write
a = yleq, b = 2%, + 2%y, and w = (p’2* + pflle)aii - w“aga. By tak-
ing coordinates () in the basis, we have coordinates (z7,y¢, 2%, 2, w?) on
TED. A local basis of sections of 76D — D is {X,, X4, V,} and the
element z can be written z = 2°X,(z,y) + 24 X4(a,y) + wV,(a,y), and
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pl(z) = w = (p'2® + piyz?) a(.?ci + w® a?/a' The corresponding coordinates on

the dual bundle (7#D)* will be denoted (2!, y%, tq, t14, Tq)-

If we choose to control the accelerations of the system {u”}, the map o :
B — TED is given by the natural inclusion o(z) = 2,

!
TD —TD

| A
T

™D

B——7D
which in coordinates corresponds to
oz, ut) = (', 4%, y", 0,u")

Given a cost function kK : B — R we take the Pontryagin Hamiltonian
H € C*((TF*D)* x B), defined as H(u,z) = {(u,0(z)) — k(z) which in
coordinates is

H($i7 ya7 ,ua) MAa 7Ta7 ua) = :uaya + ﬂ-aua _ K’(xi? ya7 ua)7
where the control functions are the accelerations u?.

From gg =0, we get

Ok
© Que’
These equations determine the optimal submanifold Sy in (7£D)* x B, which
in this case is a section of the projection (7¥D)* x B — B, given locally by
the equations u® = u®(x',y* m,). On Sy, the equations of motion are the
following. From & = p%—lj, since in this case the base variables are (z,y), we
get the original control system

(26)

Tq

&= phyt 4 pa0 = phyt gt =t (27)
Also, the equation of motion for m,
, OH 0Ok
7Ta — _8ya’ - aya - IU/CU

because all the structure functions involved vanish (i.e. V, commute with all
the others). Therefore we get

_8/4,_i oK _3&_.
Ha = oye  dt \our)  Oye fa
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which is the combination that appear in [47], equation (11), for the case
E =TM, under the notation x; and without a justification.
The equation of motion for p, is

. 7 aH c
it = Pl + 1Coy" + neCoy’
1 aK’ c
= ~Plgs + 1 Coy’ + neCay’ (28)
and the equation of motion for 4 is
. 7 aH c
THA= Pag g + 1 Cuy” + neCSy°

7 0K c
= =P+ Cay’ + neClhy’ (29)

These two last equations corresponds to equations (18) and (19) obtained
in [47, 47] for the case E =TM.

Remark 6. As in the previous case, we have considered only normal ex-
tremals. For abnormal extremals we just have to take the cost function kK = 0
and solve the same equations for & = 0, that s

11y = 0 (30)
o =0 (31)
@' = phy" (32)
upColy’ =0 (33)
fa + ppCly" = 0. (34)

with (1a(t)) # (0) for all t. Interestingly, we get exactly the same equations
(plus 7, = 0) as in the kinematic case.

8. Examples

First we discuss two of the examples discussed in [48] from the point of
view of the theory of Lie algebroids. The result is naturally analogous to the
results obtained previously, but within the new framework the treatement of
dynamical control systems becomes much more natural.

8.1. Mechanical systems defined on tangent bundles.
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8.1.1. Kinematic optimal control of the Heisenberg system. Consider the case
of a system modelled on M = R3 using the set of coordinates z = (2!, 22, 23)

and the nonholonomic constraint

3 = 222t — 2142

Let us denote as D the subbundle of admissible velocities and consider a basis
for it. The quasi-velocities of the system are thus the coordinates defined with

respect to this new basis, and are written:
yl — 35'251.71 - fL’lij - 3'737 y2 — .jf'l, y3 — 1,2.

Analogously we can write the velocities in terms of the quasi-velocities as:

=2 @2 =P %=yl a2y — alyf

The local basis of sections of T'"M determined by the quasi-velocities reads

0
= —-———==(0,0,-1 35
€1 O3 ( g) )7 ( )
0 20 _ 2

€= 53 +x 925 = (1,0, x%), (36)

0 190 _ i
=531 5 3= (0,1, —z"). (37)
It is simple to compute the structure constants and the anchor mapping
with respect to this basis [es, e3] = 2¢; & Cly = —C3, = 2 all other elements
being zero. The corresponding anchor mapping reads p(e;) = — 2, p(es) =

% + an%ff and p(e3) = % — xlﬁ.
Consider now the problem of controlling the admissible velocities

2 3

v =u and v =ud,

i.e. the system

TR —4- TR |

| A

D— R

in order to optimize the cost function (z’,u®) = 1[(v*)? + (v*)?]. The
corresponding Pontryagin Hamiltonian H € C®(T*M X D) is written as
H(a', pa,u®) = pou’® + pzu® — 3[(u?)* + (u*)?].

The Maximum principle implies thus - % =0
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OH _ .2
g =0 po =u’,

oH
WZO@/ng”U,g.

This defines the optimal submanifold W. On it, the dynamics reads
1

T = p,

i = ps,

&% = x?py — ',

(11 = 0 hence, p1 = c,

flo = —2cps,

/13 = 20:“27

with ¢ constant, or equivalently,

a'?3 — .%'Z.jTl _ QTliTQ,
il = —2ci?,
i? = 2cit.

Remark 7. We can also consider a case of abnormal extremals for this case.
If we set the k = 0 (or analogously, H = p,u), we find

il =, i =, 1 =0, mu® =0 and mu® =0,

which has solution of the form x' = zg, 2% = yo,2° = 20,y' = 0,9 =

0, and py = pf # 0. These are equilibrium points.

8.1.2. Dynamic optimal control of the vertical rolling disc. For such a system,

the state space manifold corresponds to M = R? x S'x St and we will use the

coordinates x = (z!, 2%, 23, 2%), where 2! = 2, 22 =y, 2° = 0, and 2 = ¢.

The rolling without slipping condition of the motion on the plane leads to
a pair of nonholonomic constraints

@' —cos(z)i® =0 and 4? —sin(2?)i® = 0.

We can define then a set of coordinates adapted to these constraints and
write a set of coordinates {y} for the new velocities. Thus the quasi-velocities
shall correspond to:

y' =it —cos(ah)d?®, o* = @? —sin(ah)i®, P =43, ot =it

Analogously the inverse transformation allows us to write:

1 3 3 -3 3 -4 4

it =y feos(zt)y’, =y +sin(at)y, PP =4, it =yt
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The local basis of sections of T'M determined by the quasi-velocities turns
out to be:

e 0 e 0 e3 = cos(z?) 0 + sin(z?) 0 + 0 e 0

= — = — = e 1 _— e e
P oal T a2 P ox! dz2 ' oxd ' 9t
The Lie algebroid structure is the usual one for the tangent bundle. But in
the basis above, the anchor mapping is written as:

0 0 w0 40 0 0
pler) = Oz’ ples) = o2’ p(e3) = cos(z )@—I—sm(x )@-F@, ples) = Ot

The Lie algebra structure is obtained also,
[e3, e4] = sin(2?)e; — cos(x?)es,

and we can read then the Hamel symbols 7¢; in [10, 48].

In what regards the control part, we are considering a situation where we
control the external forces in the directions of the admissible velocities. Thus,
as the velocities on the constrained system are of the form

3 4

y1:y2:0, y3:9b and y4:i,

the natural coordinates are a = (2!, 22, 23, 2%, 9%, y*) = (x,y*). The control

bundle B becomes thus D @ D* and we take as coordinates (¢, y°, y*, us, us4),
where u3 = %y?’ and uy = ig)‘l for u, = (6L),.

(u3 + u3) and the control

The cost function corresponds to s(a,u) = 1

system is defined as:

: : 3. L.
= sin(2h)i®, uz = §x3, Uy = 1x4.

The Pontryagin Hamiltonian H € C*((T¥D)* xp B) corresponds now to

1 2

i = cos(xhi®, @

ur 1
H(aapa U) — <p7 O'a(U)> - ’%(a7 U) - :u[yI + WIC_[ - 5(“% + UZ),
with ¢3 = 3/2 and ¢4 = 1/4.
The Maximum principle is encoded as

oH _ _ 2 oH _ _
a—UB—O S Uz = 373 and aM—O S uy = 4my,

and the Pontryagin equations (optimal dynamical control equations) corre-
spond to:
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it = cos(z)y? i = sin(z)y?

73 = o3 it = gt

= %us §* = duy

T3 = — U3 Ty = —[ly

fu =0 2 =0

fis = [—msin(z?) + pacos(zh)]y" jra = [psin(z?) — pacos(z)]y’

Since y® = &%, y* = i and ¢/ = wuy, then p® = _ng and p! = —1—6x4.
Thus, we can reduce the set of equations to:

i = cos(x)d?, i? = sin(x*)2?,
73 = §[ulsin($4) — pgcos(z))d?, T = 16[—psin(z?) + pgcos(z?)]d?,

where 11, 12 are constants.

8.2. Optimal control problems of rotational motion of the free rigid
body. Consider the problem of rotational motion of the free rigid body. As
configuration manifold we take the Lie group SO(3) and choose the type-I
Euler angles (2!, 2%, 23) as local coordinate system. We shall consider the
canonical Lie algebroid structure of the tangent bundle T'SO(3), whose an-

chor map is p = idyrgo(s). Let {e1, e2,e3} be the set of sections for the bundle

s . 3 0 , 0 s . 3 0
€1 = sec x sing? a1 -+ cosz’ a5 + tanx sinz? a3
ox ox ox
, 5 0 3 0 oa g 0
€9 = Sec T cosx®—— — sinz®—— anx’cosy® ——
ozl Ox? oz3
0
€3 — ——
ox3

whose Lie algebra structure is given by [eq, es] = e3, [ea, €3] = e1, [e3, e1] = ea.
The anchor and the Lie bracket are locally determined by the functions

p1 = sec x?sinz® p? = cosz®  p? = tana?sing’

p3 = sec x’cosx® p3 = —sinz® p3 = tanx’cosz’
1 _ 2 _ 3 _

p3 =0 p3 =0 p3 =1

and
C§2 = _Cgl = 053 = _C?}Q = C§1 = _0123 =1
We shall consider now two different situations, the rigid body without con-

straints and the same system subject to the constraint &'cosz?sinz3+i%cosz® =
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0. This implies that the constraint distribution D is the 2-dimensional sub-
bundle of T'SO(3) generated by ez and e.

8.2.1. Unconstrained kinematic problem. Assume that the controls are all
the components of the angular velocity, y' = u',y? = u? and y* = u3. The
control system is

1
3

= sec x2sinzul + sec z2coszPu? 1% = cosziul — sinadu?

— tanz2sinzul + tanzcosru? + ud

T
T

(38)

The cost function is the rotational kinetic energy given by
1
2

where I, I, and I3 represent the principal momenta of inertia of the body.
The optimality conditions (18) correspond now to p; = I il e = Lu?, ug =
I3u®. Thus, on that submanifold, the control system (38) and

I3 — Iy . .+[1—]3 0 s o — 11
I, 243 ;o M2 I 15 M3 ;o M3 I,

are the Pontryagin-Hamilton equations for this case. Note that the equations
(39) are the classical Euler equations of the rigid body.

k(o' u®) = o [Li(u)? + L(u?)? + L(w’)?],

fi1 + papz =0 (39)

8.2.2. Unconstrained dynamic problem. We study now the example consid-
ered in [48], Section 4.4. The controlled magnitudes are the components of
the angular acceleration v' = u!, v?> = u? and v® = u3. The control system
1S

1

2 -2

! = sec 2%sinz3yt 4 sec x?cosz3y? i? = cosziy! — sinz?y?

i3 = tanz?singdy! + tana®coszdy? + 47 gl =l ¢ =?, P =B

(10)
In this case the relevant Lie algebroid is the T'SO(3) extension of T'SO(3),

which is equivalent to TT'SO(3). The control bundle corresponds to T2S0(3).

The diagram describing the system turns out to be:

TTSO(3) -4 TTSO(3)

inc . l /

T250(3) —~ TSO(3)
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The cost function we shall consider now is the total torque k(x, y%, u®) =
5 [(M1)? + (Ms)? + (Ms3)?], where My, M, and Mj are

My = Lu'+(L—DL)y*y°, My = Lu*+(Li—I3)y'y® My = L+ (I, —1)y'y”.
(41)
So,

k(at yt,ut) = 5 [(1)*(u!)? + (12)*(w?)? + (I3)*(u?)*+
+2]1(13 — ]2)u1y2y3 + 2]2(]1 — ]3)u2y1y3 + 2]3(]2 — ]1)u3y1y2+
H(I = L)) + (L = L)) + (I — 1) (y)*(v°)]

The optimality condition becomes in this case

m = (L)' + L(I; — L)yy®
Ty = (I)*u? + LI, — I3)y'y?
T3 = (I3)*u’ + I3(L — L)y'y”
and this determines the submanifold W which we specify by writing u, =

uq(x,y,m). On W, the Pontryagin-Hamilton equations become the control
system (40) and

MQ(MQ — ]21&2) + Mg(Mg — 13u3)

T = ) —
: My (M — L) + M3(Ms — I3u®)
T2 = 2 — M2
. Ml(Ml — ]1U1) + MQ(M2 — IZUQ)
3 = y3 — I3

i+ p3y® — poy® =0 fio — pzy' + my® =0 fiz+ pey' — my* =0

The equations above are equivalent to equation (27) in [48].

8.2.3. Constrained kinematic problem. Let us study now the constrained
system, i.e., the system with admissible velocities belonging to the subbundle

D C TSO(3) defined by the condition y* = 0. Thus the system is

il = sec 2?cosrPu?,  i% = —sinzu?,  4° = tanz?coszPu® + u’, (42)
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or in terms of the diagram,

TSO(3) —4- TSO(3)

o

D SO(3)

The cost function corresponds to the energy provided by the controls
k(z',u”) = § [I(u?)?+ I3(u?)?]. The Hamiltonian in this case is written
as H = pou? + pgu® — 1 [L(u?)? + I3(u?)?]. Optimality conditions defining
the submanifold W (18) are uy = Iu? ps = Izu’. Using the represen-
tation u? = u?(z,pu) and v® = w3(x, ) for W, the equations (21) become
then the control system (42) together with fs + pu® = 0 13 — pu? =
0 /11 + ([3 — IQ)UQUS = 0.

In the case of the completely symmetric rigid body we get fio + pu’ =
0 fi3—u®> =0 [y =0, which are equivalent to the equations obtained

by Sastry and Montgomery in [53].

8.2.4. Constrained dynamic problem. Finally let us study the case of dynamic
control for the constrained system. From the geometrical point of view, the
control bundle B corresponds to 77D N Adm(TSO(3)) and the system can
be described as

TTS0B3) —~ D
inc l /
T
B D
where
it = sec xcosz’y?, 4% = —sina’y?, (43)
i3 = tanz’cosz®y? + o0, P =42, P =8 (44)

We shall consider now as cost function, the restriction to D of the cost
function defined in Section 8.2.2

k(at yt ut) =5 [(12)°(0?)” + (1) (0*)* + (Is — D)*(1?)*(v°)°]

where we assume that the control functions are the components of the ad-

missible angular accelerations of our system u? = v? and u® = v3.
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Optimality condition leads to the submanifold W defined as my = (I3)?u? 73 =
(I3)?u3. Then W is defined by specifying u? = u?(x,y, 7) and u® = u3(x, y, 7).
The motion on W corresponds then to the control system (43) and

iy — (M) (M)’

2, T3 = 3 M3,
Y

fia + y® =0,  fi3 — my* =0,
11 + pzy® — pay® =0

where M = (I3 — I5)y*y?® is a torque on D, defined in (41).
In the case of the completely symmetric rigid body we obtain

fro = —po, T3 =—pz, fotmy® =0, fa—uy® =0, fut+usyt—py®=0.

This system gives the following equations obtained by Crouch and Silva Leite
in [18], Ex. 6.4, Case II

U=yt =0, VPHmyt=0, u—-9+ify* =0

8.3. Systems with symmetry and constraints: quasi-coordinates for
the Atiyah algebroid.

8.3.1. The geometrical setting. Consider a ball rolling without sliding on
a fixed table (see Example 8.12 in [16]). The configuration space is Q) =
R?x SO(3), where SO(3) is parameterized by the Eulerian angles 6, ¢ and .
In quasi-coordinates (x,y, 0, ¢, 1, &, ¥, ws, wy, w,) the energy may be expressed
by T = 3[i* +5* + k*(w}+w] +w?)], where w,, w, and w, are the components
of the angular velocity of the ball.

The system is invariant under SO(3) transformations, and thus it is natu-
ral to consider the corresponding formulation on the Atiyah algebroid E =
TQ/SO(3) = TR?* x R3. On that system we must still implement the
nonholonomic constraint arising from the rolling-without-sliding condition
it —rwy =0 %2 4+ rw; = 0.

For the Conﬁguration space We can choose coordinates M = Q/G = R? «

= (21, 2%), with 2! = 2 and 22 = y. In what regards the fiber, we can choose
thus a transformation mapping the set of fiber coordinates {x x2 , W3, W1, wo }
onto a new set {y“}. These quas1 -velocities become then y' = i!, ® =

1
w3, y—z—rwg, y—x + rws.
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Analogously we can consider the inverse transformation. Thus the original

velocities can be written in terms of the quasi-velocities as ' = y', w3 =
1,1 1,4

y37 w1 = _%y2 + %y57 w2 = ;y - ;y
The local basis of sections of E determined by the quasi-velocities turns
out to be
/ 1 / / 1 / / 1 /
fi=e+ ;647 fo=ey— ;637 fs=¢e5 Ja= —;647 fs = —63

where {€], e, -+ , et} is the local basis defined in [16], page 36.
With respect to this basis, the structure constants and the anchor mapping
of the Lie algebroid structure become

o 1] = [ 55 = Ui o] = [ il =
s, il =fu sl = [fo, sl =115 f5] = fu

p(f1) = 0w, p(f2) =

the remaining elements being zero.
The set of admissible velocities becomes thus the fiber of the distribution
D, which corresponds to

D={(z"y")€E |y =y’ =0}

The coordinates for these points are therefore a = (x!, 22, ', v%, y3) = (2%, y?),

where in terms of the original set of coordinates these correspond to y! =
il =ul, P =32 =u? Y  =wy3 =vd and y* = 0 = ¢°.

The dynamical system on the algebroid is defined by a Lagrangian function
on E. which can be written in terms of the velocities as

. Lo,
L(w,y, &g, w1, wo,w3) = 5[ + 57 + K (Wi +wp +wi)],  (45)

and in terms of the quasi-velocities

L(z',y*) =
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8.3.2. Two different optimal control problems. Let us consider now two dif-
ferent optimal control problems on this Lie algebroid.

Kinematic Control Problem

Consider the following problem: determine the minimal value among the
set of admissible solutions a : R — FE, of the controlled Euler-Lagrange
equations of the form dL(a(t)) = 0, a(t) € D, where the cost fuction

is k(2! u") = 1 {(u1)2 + (u?)? + f—j [(u?)?+ (u')?] + k2(u3)2}. The control
bundle is D, and the section we consider o : (2%, u®) € D — (2*,u%, 0,u%) € E
is the canonical inclusion. Please notice that we use the notation u® to denote

the elements of the fiber of D when considered as the control bundle.
E—L- TR2
D — R?
The Pontryagin Hamiltonian is then written as a function H € C*°(E* X2

D). The optimality condition of the Maximum principle on this function
implies

oOH
ou®

where ¢; = ¢y = 1+ k?/r? and c3 = k.
If we write the set of Pontryagin equations we see:

=0 u, = cpu (47)

i S 2 [ H3 H1
T =Y 1= H3——s T 5= 2= —H4— — H3——
Cor C3 C3 cir
o H1 H2 . H2 M3 . M3 H1
H3 = —ps—— + fa—— f4 = —H3——5 — U5~ [5 = flyg—— + U3
C1 Co Cor C3 C3 c1r

Thus we can use (47) and the above equations to define the resulting system
on D:

1 1 1
ifl = —(dg&)g — $2W3) i’Z = —(-%.'ICUS - dlwi}) w3 = _(d1i2 T in.l)
c1 C2 €3

with dy, dy constants and ¢; = ¢ =1+ k2/r2 and c5 = k2.

Dynamic Optimal Control Problem
Let us consider now a different control problem, where we are able to control
the forces acting on the system, i.e. we consider a system corresponding to
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(0L), = wug4, where L is defined as (46) and 0 represents the variational
derivative. In this case, for the Lagrangian given above, this implies that
Y = e a = 1,2,3, where again ¢; = ¢ = 1 + k?/r? and c3 = k* (see

equations 1.9.13 in 2]).
The control system is thus defined as a section

TED Lo 71D,

/ Tl /
Do D ——1D
where o : (2%, 9% u,) € DO D* — (2,9, y* 0,u,/c.) € TED.

The cost function now shall be the energy provided by the control func-
tions: k(z',u,) = 5>, u2. As a result, the Pontryagin Hamiltonian H €
C®((TED)* xp B) reads now H (', Y%, fla, Ta, Ua) = fay® + Tags — 5D g Ul
The maximum principle applied to this function results

OH
=0 u, = @, witha=1,2,3
ou, Ca

Then the optimal manifold correponds to this submanifold of (7¥D)* xp B.
The Pontryagin equations on (7%D)* xp B are:

2
. i . Ug, . . ) 3
=Y Y == Ta=—fla H1= M35+ H5Y
Cq r
1
- 3 ) - 1 ) - . - .
fo = —pay’ = g fs = —psy byt fu=—fu fis = —fe

But if we restrict them to the optimized submanifold we obtain the reduced
system of equations:

C3 19.9.. €9 C3 19.1.. €1
2l = [ )25%03 — wsT? — Swy 7?2 = [P0 4 ws T+ Sws
cr c? cor c3
1 2
C2:9.9... Cl:9.9... €9 . €1 .
Wy = [—]2x1x2 _ [—]2x2x1 T —1‘1 _ —1‘2
2 2

where ¢c; = ¢ =1 + k2/r2, c3 = k? and ey, ey are arbitrary constants.
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