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Abstract

One type of optimal control problem for a mechanical system is the problem of steering the system
from an initial state to a target state while minimizing a chosen objective function, which measures
a certain feature of the system. A typical example of this is minimizing the energy and/or time
consumption of an industrial assembly robot as it performs a certain task.

In this contribution we investigate three methods for finding the optimal control of a biome-
chanical system relevant to human walking. The system at hand is a simplified model of a human
leg during the process of walking. The leg is modeled as a double pendulum with control moments
applied at the hip and knee joints. As the objective function pertinent to the optimization prob-
lem, a combination of two different measures of energy consumption are considered, one of which
smooth and the other non-smooth. The considered optimization parameters, which the objective
function is minimized with respect to, are the parameters involved in the discretizations of the
free variables of the optimal control problem.

Three different numerical methods are employed for the discretization and solution of the two-
point boundary value problem for the dynamic system in question; a temporal finite element based
approach, one based on Fourier series approximations of the generalized coordinates and inverse
dynamics and one based on Matlabs built-in functions for numerical solution of ordinary differential
equations: ode45. For the considered biomechanical system, several optimal control problems are
solved using the aforementioned numerical methods together with a general-purpose constrained
optimization tool (Matlabs subroutine fmincon). In this way, the temporal finite element method
and ode4b5, actually being initial value problem solvers, solve the two point boundary value problem
by way of a kind of “shooting method”. The results obtained using the three methods are analyzed
and subsequently compared with respect to both computational efficiency and kinematic, dynamic
and energetic characteristics of the optimal motion.

The numbers of optimization parameters deemed necessary for a sufficiently good solution of
the optimal control problem for the tolerance settings used were 18 for both the ode45 method
and the temporal finite element method and 14 for the Fourier method. Even for these settings,
the Fourier method produced better results: solutions corresponding to lower energies. The char-
acteristics of the solutions thus obtained were very similar between the methods.

Keywords: Optimal control, Trajectory planning, Biomechanics, Direct dynamics, Inverse dy-
namics.
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Chapter 1

Introduction

In this contribution, a number of approaches to finding the optimal control of a biomechanical
system with respect to some measure of energy consumption are investigated. The considered
biomechanical system is a simple model of a human leg in the process of walking, specifically:
in the swing-phase of a step. The three methods for solving the optimal control problem are a
temporal finite element based approach [7], one based on Fourier series approximations of the
generalized coordinates and inverse dynamics [13] and one based on Matlabs built-in functions
for numerical solution of ordinary differential equations (ODEs): ode45 [3]. The latter method is
included more for reference than for its theoretical interest. The discrete optimization problem
connected to each of these methods is solved using a general-purpose optimization tool (Matlabs
subroutine fmincon) [2].

The numerical solution of an optimal control problem requires some means of translating the
continuous problem into a discrete optimization problem. Previous choices of methods used in this
context for discretizing the free variables of the system include a spline-GA (genetic algorithm)
method [8] and a Fourier series based method similar to the one considered in this thesis [10],
[14], [13]. The temporal finite element method has previously been explored in an optimal control
context, for instance in [4], [5], [6], but not quite, to the authors knowledge, in the particular
manner considered in this project.

The purpose of the project is chiefly to investigate whether the temporal finite element method
and the Fourier method are suitable and efficient for solving a problem of the given type. The
temporal finite element method is interesting due to the fact that the control space and the state
space are discretized separately. This enables implementation of schemes for local mesh refinement
and facilitates effective error analysis. The Fourier method, its way of discretizing the variables
of the system however not being as intuitively attractive, holds potential in that it enables, by
inverse dynamics, an analytical solution of the equations of motion.

The considered mechanical system is shown in Figure 1.1. Lengths, masses and other properties
of the model will later be chosen so as to simulate the physical characteristics of a human leg. The
foot is modeled as a point mass attached to the end of the shank. The limb angles 61 (t) and 62(¢)
are the free variables of the system, while the torques u1(t) and us(t) applied at the hip joint and
at the knee joint, respectively, constitute the control. Note that these torques are not externally
applied, u; is acting between the upper body and the thigh and us is acting between the two limbs
of the leg. The swing phase consists of the part of the step between the instant of time when the
foot leaves the ground and the instant it reaches the ground again. The motion of the hip will be
prescribed.

H, K and A signify the hip, knee and ankle joints, respectively, while the thigh is referred to
as Body 1 and the shank as Body 2. mq, mo, my and ma represent the masses of the respective
bodies. a1 and as represent the length of the limbs. r; is the distance from the hip joint to center
of mass of the thigh and r9 is the distance from the knee joint to the center of mass of the shank.
Ji and J, is the moment of inertia about the center of mass (hence the bar over the symbol) of
the respective limbs. ¢y = 0 is the initial time of the motion and ¢ is the final time. L is the total
length of one step. x(t) and y(t) are the coordinates of the hip.

Boundary conditions corresponding to the swing phase of a step are imposed on the system
(see Section 2.1.3 for more details):

e Initial and terminal thigh and shank angles are fixed

e Initial angular velocities of the thigh and shank are fixed.

CHALMERS, Applied Mechanics, Master’s Thesis 2009:24 1



Figure 1.1: Schematic sketch of the considered model of a human leg.

Some constraints required for realistic human motion are also imposed (see Section 2.1.4 for
more details):

e The knee can only be bent one way
e The angle of the shank has a lowest possible angle

e The foot must be above the ground at all times.
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Chapter 2

Mathematical model

2.1 Statement of the optimal control problem

2.1.1 General statement of an optimal control problem

Consider a mechanical system whose motion can be described by the following system of equations:

&(t) = f(2(t), u(?), tel0, T], (2.1)
where (t) = (z1,x2,...,z,) is a state vector (which can contain both position coordinates and
velocities), u(t) = (u1,ua,...,un) is a vector of control stimuli (forces or torques) and [0, T is

the time domain under consideration. It is further required that the state and control variables
satisfy the following constraints:
h(z(t), u(t)) (2.2)

=0
g(x(t),u(t)) <0. (2.3)

The system of equations (2.1) and the constraints (2.2) — (2.3) constitute the mathematical model
of the mechanical system. Note that the equality constraints (2.2) can include boundary conditions
for the state and/or control variables.

Upon introducing the scalar objective functional

E = Elz(t), u(t)],

a function of the motion and of the control, the optimal control problem can be formulated as:
given a mechanical system described by the mathematical model (2.1), find the motion *(¢t) and
the control w*(¢) which satisfy the constraints (2.2) — (2.3) and also minimize the given objective
functional E [x(t), u(t)].

2.1.2 Equations of motion

In the present section, a mathematical model of the considered system (Figure 1.1) is derived using
Lagrangian mechanics (the overall methodology of which is described in, for instance, Goldstein
et. al. [1]). The symbolic mathematics software Mathematica has been used to perform the
analytical manipulations. “(¢)” is dropped for brevity in the following.
In the Lagrangian formulation of mechanics, the Lagrangian is first constructed. In this case,
it is
L=T1+To+Ty +Ta— (Vi +Va+ Vi + Va), (2.4)
where the first four terms represent the kinetic energies and the last four terms the potential
energies of the respective bodies of the system. The generalized forces (), are then expressed,
enabling the equations of motion to be set up as a system of equations, each one of the following

form: i /6L oL
—(=)-==0q.,, 2.5
dt (34) dq @ (2:5)
where ¢ is a generalized coordinate with corresponding generalized force Q.
The expressions for the kinetic energy of the different bodies of the system are

1 1.
T, = §ml|51|2 + §J19% (2.6)
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1 1.
Ty = 5mQ|1—;2|2 + 5572193 (2.7)

1

Ty = §mH|"_7H|2 (2-8)
1 = 12
TA = §mA|’UA| . (2.9)

The expressions for the potential energy of the different bodies of the system are

‘/1 = mlgflir (210)
‘/2 = mQQFQ.'i (211)
VH = mHgFch (212)
Vy= mAg’FA.f?, (2.13)

where 7 is the unit vector in the x-direction. The expressions for the position vectors of the centers
of mass of the different bodies are shown in equations (2.14) — (2.17). The first equation of these
shows how the parametrization of the hip motion is chosen.

z(?) V(t — to) + By sin(2w(t — t))
e [ } - [ ho + Basin(w(t—to) ] (2.14)

_ | x+sinbir
= [ y — cos B ] (2.15)
_ | z+sinbia; +sinfary
T2 = [ y — cosfia; — cos Oaro (2.16)
_ | z+sinbia; +sinbqas
ra= [ y — cosbfra; — cosbaas | (2.17)

The velocity vectors are simply the time derivatives of the position vectors: v = %r.

The generalized forces can be identified from the expression for the virtual work éW performed
under virtual displacements of all generalized coordinates. Note that the angle associated with
the torque wuso is the difference between the two limb angles, since us is acting between the two
limbs.

oW = u166071 + ’LLQ(592 — 591) e (u1 — u2)591 + u206s.

The following generalized forces are thus identified: @1 = wy — uz, Q2 = us. Performing the
necessary symbolic manipulations, the resulting equations of motion are

sin(0; — 02)a1(aama + mgrg)(92)2 + gsinby(a1(ma +ma) + myry)+
cosB1(ay(ma +ma) + myri)Z + sin 0y (a1 (ma + ma) + myr)y + J16, (2.18)
+a1(a1 (m2 + mA)él + cos(01 - 92)(0,2771,4 + mQTQ)éQ) — ’U,l(t) + Uz(t) =0

(agma + mars)(—sin(fy — 62)ay (61)? + cos foi+ (2.19)
sin (g + §j) + cos(61 — 02)a161) + (maa3 + Jo)bs — ua(t) = 0. |

0, and 6, appear as linear terms in the equations. Solving for these enables the system of equations
to be rewritten in the form

61 = g1(61, 09,01, 02, u1,us) (2.20)
O = g2(61, 02,01, 02, u1,us).

Performing the substitutions él = 91, 92 = 92 transforms the above equations into a system of
four first order differential equations:

él 291(01;927é1;é27u17u2)
. A 2.21
92 — 02 ( )

0y = ga(61, 09,01, 02, u1, us).
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2.1.3 Boundary conditions

The boundary conditions imposed on the system, representing initial and final values for the limb
angles, mentioned in Chapter 1, are:

Table 2.1: Boundary conditions for the motion

Parameter | Value at t =0 | Value at t =t
01 (t) 010 91f

Qz (t) 9.20 92 f

6‘1 (f) 910 =0 91f, free

6‘2 (f) 920 =0 9.2]0, free

2.1.4 Constraints

The constraints imposed on the system, mentioned in Chapter 1, are in order:

Table 2.2: Constraints on the motion
Constraint Description

02(t) — 01(t) <0 | The opening angle of the knee must be negative.
01(t) > 010 —0 The thigh is not allowed to swing too far back.
ya(t) >0 The foot must be above or at ground level at all times.

where ¢ is just a small number.

2.1.5 The optimal control problem

The optimal control problem is to find the control u;(¢) and us(t) satisfying the constraints and the
boundary conditions imposed on the system, such that a chosen objective function E is minimized.
The objective function F is a function of the motion and in the present case, the following is chosen:

E=MFE+ X\ FE>, (222)

where 7 and F5 are different measures of energy consumption, given below, and Ay and Ao are
weighting parameters.

1 [t . . .
By =— | ur($)01(t) | + | ua(t) (01 () — O2(1)) || dt
L /0 | | (2.23)

Ey = /0 ' [uf(t) +u3(t)] dt.

FE; is a non-smooth function of the motion and the control, measuring the mechanical work per
meter performed by the control torques wuq(t) and ws(t) [12]. FEs is a smooth function of the
control only, measuring heat energy loss due to torque generation [8]. It would be possible to keep
it simple and just use E5 as the objective function. However, it was desired to also include the
non-smooth energy measure F; for the sake of added generality and complexity.

CHALMERS, Applied Mechanics, Master’s Thesis 2009:24 5



Chapter 3

Numerical solution of the optimal
control problem

3.1 Discretization

In order to translate the continuous optimal control problem into a numerical optimization prob-
lem, the continuous functions of time representing the free variables of the corresponding mechan-
ical system must be replaced by discrete representations. The set of unknowns of the problem are
thus transformed from the values of these functions at each point in time in the considered time
interval, to a set of parameters, finite in number.

The numerical optimization problem will be solved using Matlabs general-purpose constrained
optimization tool, fmincon [2]. fmincon attempts to find the minimum of a scalar function of
several parameters subject to a set of equality and/or inequality constraints, starting from an
initial guess of the parameters. The user thus needs to supply a function that can calculate the
value of the objective function E (from the optimization parameters), one that can calculate the
values of the equality and/or inequality constraint functions (from the optimization parameters)
as well as the initial guess. The optimization method used within fmincon is either a “Trust-
Region-Reflective” method or an “Active-Set” method, based on the type of constraints used. In
the present case, where nonlinear equality and inequality constraints are present, the Active-Set
method is used. This method is a sequential quadratic programming (SQP) method, which means
solving a quadratic programming (QP) subproblem at each iteration. An updated estimate of the
Hessian is computed in each iteration using the Broyden-Fletcher-Goldfarb-Shanno (BFGS) for-
mula. By default, the gradients of the objective function and of equality and inequality constraint
functions are computed using finite differences. There is an option, however, to supply fmincon
with expressions for these gradients and thus improve the speed of the optimization process. This
feature will be utilized for the temporal finite element method.

The following three sections describe the solution of the equations of motion for the three
respective methods. In each iteration step of the optimizer for the ode45 based method and for the
temporal finite element based method, the time history of the control is given while the limb angles
are sought (direct dynamics). In both cases, the control variables are represented by piecewise
linear functions, their node values being the optimization parameters, that is the free parameters
of the optimization problem. The discretization which is used for the control variables is based on
the evenly spaced time mesh having the nodes ¢;, 1 =0,1,2,..., M; 0 =1y <t; < ... <ty =ty
and is defined as:

u@)zuh@y:EZuﬂxw (3.1)

where u;, i =0,1,2,..., M are the node values of the discretization and Y;(¢) are shape functions.
These are piecewise linear and satisfy the following;:

E@—{éi224¢i (3.2)

An example of a function in the form of equation (3.1) is shown in Figure 3.1, together with the
shape functions that exist in the considered time domain.

6 CHALMERS, Applied Mechanics, Master’s Thesis 2009:24



uh(t)

AOERAG Ys(t) Ya(t)

to=0 t to t3 ty ts tg tr =tg

Figure 3.1: An example of a function in the form of equation (3.1) and all shape functions Y;(t)
on an example mesh for which M = 7.

Note that, since two control variables are present in the system, the number of optimization
parameters in the optimization problem is 2M.

In each iteration step of the optimizer for the Fourier based method, the limb angles are given
and the control is sought (inverse dynamics). The optimization parameters in this case are either
the ones involved in the discretization of the time histories of the limb angles or a reduced set, see
Section 3.4.

3.2 The ode45 method

Matlabs ode45 [3] is a function used for solving initial value problems involving ordinary differential
equations. It integrates the system of differential equations y’ = f(y,t), given bounds for the time
domain and initial conditions for the free variables and their derivatives. ode45 is based on
an explicit Runge-Kutta(4,5) formula and automatically generates a mesh for the independent
variable ¢, the maximum spacing of which can be controlled. The function uses precompiled code,
which significantly increases the efficiency of its execution.

When the ode45 method is used, the function is called in each iteration of the optimizer
with information about the time histories of the control. This information is derived from the
optimization parameters, which are the node values of the piecewise linear functions used to
represent the control variables. These have the form of equation (3.1), as mentioned. The function
returns information about the time histories of the limb angles, enabling the computation of the
objective function and the constraint functions, which are needed for the optimization process.

Since only initial conditions can be imposed when solving equations using ode45 and because
both initial and terminal conditions are present in the considered problem, the latter need to be
imposed elsewhere, necessitating the introduction of these as additional equality constraints in
the constrained optimization process performed by fmincon. This means that the ode45 based
optimization routine fulfills the terminal conditions by way of a type of shooting method.

3.3 The temporal finite element method

The temporal finite element method for optimal control is based on separate discretizations of
the state space and the control space. This enables the implementation of efficient local mesh
refinement routines. Another promising feature that will be explored later is the possibility to
obtain analytical expressions for the gradients of the discretized state variables with respect to
the node values of the discretized control variables. This, in turn, enables analytical expressions
for the gradients of the objective function and the constraint functions with respect to these node
values. These expressions can be used in the optimization process, voiding the need for numerical
calculations of these gradients and greatly speeding up the process.

The problem considered here is the state problem arrived at in Section 2.1 minus the terminal
conditions for the limb angles: find 6, (t), f2(t), 61(t) and f(t) for ¢ € [0, t;] such that:

0, = 6,
01 = g1(61, 09,01, 02,1, us)
6y — by (3.3)
05 = ga(61, 09,01, 02,1, us)
91(0) =00
0:(0) = 6y 3.4)

CHALMERS, Applied Mechanics, Master’s Thesis 2009:24 7



for i = 1, 2. Note that it might be that only some of the boundary conditions above are imposed.
“(t)” is dropped in the equations above and in what follows.

In the present section, the finite element formulation of the given problem is derived according
to the continuous Galerkin method of order 1 (¢G(1)) [7]. The c¢G(1) method means using con-
tinuous shape functions of degree 1 and discontinuous test functions of degree 0. We denote the
space of piecewise constant functions defined on the interval [a, b] by V([a, b]).

3.3.1 Weak formulation

Using the evenly spaced times ¢,,, n =0,1,2,...,N; 0=ty <t; <... <ty =ty, a division of the
total time domain into sub-intervals t,,—1 <t <t,, n=1,2,..., N is possible. In order to derive
the variational (weak) formulation of the problem, the equations in (3.3) are first multiplied by
test functions: (t), and the result is integrated over the whole temporal domain [0, ¢¢]. The
integrals are then rewritten as sums of integrals over the temporal sub-intervals. The resulting
problem is: find 6, (t), O2(t), 61(t) and Oa(t) for t € [0, t;] such that (3.4) are fulfilled and such
that:

>
[y
|
Na}
fary
—
>
>
V)
>
[y
>
V)
<
=
<
no
~
=
<
QU
53
—_—

Vip(t) € V([to, tr]). The arbitrariness of the test functions means that the above problem is
equivalent to the following final weak formulation, which requires the terms in the sums above to
be zero individually: find 6;(t), fa(t), 61(t) and a(t) for ¢t € [0, t;] such that (3.4) are fulfilled
and such that:

o (0 — y)ydt =

tt;:l(él 91(61,02,01, 02, u1,u2))bdt = 0 (3.5)
Jir (62— ba)ypdt =0 '
Jim (02 = ga(01,02, 01,03, uy, us) yibdt = 0

Vi(t) € V([tn-1, tn]) and forn=1,2,...,N.

3.3.2 Finite element formulation

In order to derive the finite element formulation of the problem, the following finite element
discretizations are introduced:

01(t) ~ O1n(t Zelz i (3.6)
O2(t) ~ Ozt 2921 i (3.7)

01(t) ~ O (t Zelz i (3-8)

O2(t) ~ Oan(t) = Z 02, X:(t), (3.9)
i=0
where 61 ;, 02, 9171- and égyi, 1=0,1,2,..., N are the node values of the respective discretizations

and X;(t) are the shape functions. These are piecewise linear, connected to the same time mesh
used for the division of the integration domain and satisfy the following.

Xi(t):{ (1) iz; i (3.10)

Furthermore, the following type of function is chosen for the test functions:

- 1 t1<t<t
vilt) = { 0 elsewhere. (3.11)

8 CHALMERS, Applied Mechanics, Master’s Thesis 2009:24



Figure 3.2 shows examples of the shape functions X;(t) and the test functions ;(t):

1
Xo(t) Xs(t)
0 i1 t2 ts t4 ts
1 0 0
to 11 t2 t3 t4 ts

Figure 3.2: Some examples of the shape functions X;(¢) and the test functions ;(¢) in an example
mesh for which N = 5.

Introducing the following set of vectors, containing the node values of the approximations
defined above: 0,, = (61,02 n, élm, égm), n=1,2,..., N and introducing the mentioned choices
for the approximations and the test functions into equation (3.5) results in the following problem:
Find 6,,, n=1,2,..., N such that:

f:;l O — 1) bndt =0
L, 01 — 91(01n, O2n, O11, o, w1, u2) Yt = 0
po1

(
(
(
(

. 3.12
Ji" (Oon — O2p)ihndt = 0 (3.12)
ftt;:l Oan — g2(01n, O2n, 1, O, ur, u2))ihndt = 0
0in(0) = Bio
o-ih(o) — by (3.13)

fori=1,2andn=1,2,...,N.

Using the definitions (3.6) — (3.9) and the fact that it is only the shape functions X,,_1(t)
and X, (t) that do not vanish on the interval [t,_1, ¢,], we can reformulate the above as: Find
6,, n=1,2,..., N such that (3.13) are fulfilled and such that:

t
Sl

ol,nlenfl + ol,an - (él,nlenfl + él,an):| wndt =0

,;::1 él,nlenfl + é1,an — g1(01n, O2n, O1p, Oop, un, Uz)} Ypdt =0 (3.14)
tt;:1 92,n—1Xn—1 + 92,an - (é2,n—an—1 + é2,an)} wndt =0
J;i::l O9m1Xn_1+ 020X ) — g2(010, 021, O11, Oon, un, u2)} pdt =0
n=1,2....N.

These equations enable a sequential solution procedure for finding the node values 6,,: in
the equation system corresponding to n = 1, the node values 0, are solved for using the initial
conditions Oy. Those values are then used in the equation system corresponding to n = 2 to find
05 and so on.

A set of residual functions are now defined:

tnfl

tn ol,nlenfl + ol,an - (él,nlenfl + él,an):| wndt

tt;:l él,n—an—l + él,an — g1 (91,717 92,717 él,nu éZ,n):| wndt
R,(0,) = | "% . i A (3.15)
ftn71 92,n—1Xn—1 + 92,an - (92,n—an—1 + 92,an):| wndt
j:::l éQ,nlenfl + éQ,an — g2 (el,n; 92,71; él,n; é2,n):| 1/}ndt
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n=1,2,...,N. It was here emphasized, in recognition of the fact that the above equations will
be solved with only 6,, as unknowns, that the functions ¢g; and g depend on these node values,
which they do via the respective approximations.

The discretized problem can then be written as: Find 8,,, n =1,2,..., N such that (3.4) are
fulfilled and such that:

R,(6,)=0,n=1,2,... N. (3.16)
As mentioned above, the above set of equations, together with the initial conditions in (3.4) —
which provide 8 — enable a sequential procedure for successively solving for 81,85, ...,05. Note
that the terminal conditions are not used in this procedure. They are instead used as constraints
in the optimization process, just as for the ode45 method (Section 3.2). This means that the

optimization routine based on the temporal finite element method also employs a type of shooting
method to satisfy the terminal conditions.

3.3.3 Solving the equations in a given time increment

The Newton method is suitable for solving the equations (3.16) in each time interval. The Newton
iteration scheme for time step n is the following:

R, (0%) + DR, (6")[A6] = 0,

6+ =6 1 Ap, (317)

where DR,,(6"))[Af] is the directional derivative of R at 8% in the direction of the increment
A = [A0; NG, Afy Aby). The definition is: DR, (0))[A0] = L [Rn(eg’“ +eA0)} , which

in our case becomes (dropping the superscript “(k)” for brevity):

DR, (6,)[A0] =

i % tt:,l (91 no1Xn1 4 (01,0 + €A0)X
(él,n—an L+ (01 4 eAO))X )} wndt
A [(BrnoaXuos + B+ ead)X
91010, (01,5 + €AO1), 021, (02, + 6A92) n
% tt:,l (92 no1Xn1 4 (Bo.n + €A0)X

(é2,n—an 1+ (02, 4 eAG) X, )} wndt

% fti::l (92 no1Xn_1 4 (2., + €AG)) X

92(011(01 .0 + €A01), 021, (02, + €AB2), 01,

—|— €Aé1), égh (égﬁn + €Aé2), ui, ’U,Q):| 1/)ndt

)"
"=
( =
-
)
(01

6A91) égh(égﬁn + €Aé2), ui, ’U,Q):| 1/)ndt

- e=0
X, A0 N
ftn—l XnAb — Xy, 1:| Y dt
| [ R = (91, X204 915, Xu N + 91 XA+ g1 Xn )|t |
S KAz = X, A8 |t
f:;:l XnAéQ — (gg’eanA91 + gg/ernAGQ + ggléanAél —|— 92;52XnAé2):| 1/)ndt
= J,.(0%)A0 (3.18)
where
X, 0 -X, 0
t I / ¥ / /
" _919 Xn —919 Xn (Xn — g1, Xn) —d1; Xn
Iy = ' - 0 02 ndt 3.19
/tnl 0 X, 0 ~X, v (3.19)
_92/91Xn _92I92Xn _92;”1Xn (Xn - g2é2Xn)
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3.3.4 The gradient of the objective function F

The value of the gradient of the objective function with respect to the controls at a specific point
can be calculated and returned to fmincon after the evaluation of E. Relying in this way on
algebraic expressions rather than numerical calculations (as mentioned, fmincon by default uses
finite differences to calculate the gradient) to evaluate the gradient is likely to greatly increase the
speed of the optimization process and is, as mentioned, one of the most interesting features of the
temporal finite element method.

We introduce discretizations of the control variables of the form shown in equation (3.1):

M
U1l (t) ~ ulh(t) = ZuLiYi(t)
=0 (3.20)

M
ug(t) m ugn(t) = Y g Yi(t)
=0
Using these discretizations of the control variables as well as equations (3.8) and (3.9) (but with

6 replaced by 9) in equation (2.23) gives the following discretization of the two components of the
objective function (for brevity, “(¢)” is dropped in the following equations):

1 [tr . . .
Ey = FEi = Z/ {| uirbin | + | uen(01n — ban) |} dt
0 (3.21)

ty
E2 ~ E2h = / [u%h + u%h} dt
0

The gradient of the discretized objective function Ej = A E1p + Ao Eop with respect to the node
values of the approximations of the control variables: {u1 ;, u2;}, 7 =1,2,..., M, is then:

dE;, dE, dFE
VEh:( h dBn h)
dug1 dug o duy,m

(3.22)
( dEq, dE>, | dEy, dEsp, dEq, i dE2h)

A A A A Ces A
ldu1,1+ 2dul,l7 1dU1,2+ 2dul,z7 ’ ldU1,M 2dUl,M

The derivative of Eyj, with respect to the node values vy ; and ug ; are:
dBy, 1 [U , : b1
_1 i) (Vi + i 220
duy 17 /0 sgn (Ulh 1h 1h + Uln durs
. . dé dé
+sgn (U2h (91h - 92h)) Uap o 2 g
dul,i dul,i

dEy, 1 /tf X ( p ) dbyy,
= — nl|{uw u
duzi I o g 1hV1h 1hdu2,i

. : : : dé dé
+sgn (U2h (91h - 92h)) Y; (91h - 92h) +ugy | e — 20 dt.
d’u,g)i du277j
Note that the generalized coordinates 61 (¢) and 05(¢) are functions of the control variables w1 (t)

and us(t) and thus, in the discretized problem, 61, (t) and 09 (t) are functions of the node values
of the approximations of the control variables: {uij, w2 ;}, 7 =1,2,...,M. The calculation of

(3.23)

the derivatives ggih[ is described below. The derivatives of Fs; with respect to the node values

are: .
dE f
2h / 2uypYidt
d’UJLi 0
AE ' (3.24)
2h — / Qg Yidt.
du271’ 0
3.3.5 Gradients of inequality constraints
The inequality constraints, given in Table 2.2, are collected in a vector as follows:
C1 92 - 91
Cineq = Co = —91 —10° S 0 (325)
C3 _yhip(tf) + ay cos 01 + ag cos 02
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Introducing the discretized inequality constraint vector, Cineq,n = (Cih,Can,csp), defined as the
one resulting from replacing 61 (¢t) and 62(¢) in cineq by their respective discretizations, we can
calculate the gradient with respect to the node values of the discretized control moments:

dein dean dewn  dean _dein
C(liul,l (tiiul’2 o dgl,M (fiu2,1 o d52,M
. — AC2h  AC2h _aC2p  4C2h _GCoh
Vc”leqqh - duy 1 dui 2 T dui, v duz,1 o dua, v (326)
dean desn dean  desn dcsp
duy 1 dui2 " dui, v duz,1 " dua, v

The derivative jj}i’ﬁ is investigated:
3J

dein,  Ocin | Ocip, A0y, Ocip dflap,  Ocip dfy,  Ocy dbap

dug,;  Ou; 001, dug; O duk; 90, duk; 9By, duk.; (3:27)

The derivatives ;uc—;hj, gg—;’: and gg—;': are all zero and the derivatives 8‘90‘211”1 and 6‘?9‘; are given in
equations (3.28) thru (3.33).

ggi: =1 (3.28)

ggl’; =1 (3.29)

g;j’; =1 (3.30)

g;_zz —o (3.31)

ggj’; = —ay sinfy, (3.32)

gzz’; = —aysinfay, (3.33)

In order to produce the derivatives éig;hg and ;3:’? , the directional derivative D e (ug(t)) [du(t)] of
»J 2J

both sides in each of the equations in (2.21) is first taken. The idea is that the sought derivatives
will appear when the increment function du(t) is chosen as the basis function Y;(¢), since the effect
of increasing the node value uy, ; for the discretized control variable uy;, by some value a is exactly
that achieved by adding the function aY(t).

The derivation for the derivatives 331”_ and ggf’“
J

(“(t)” is dropped in the following). We first introduce the definitions:

- are chosen for the following demonstration

d 06,

01,u, = D1 (u1) [0u] = de . 01 (u1 + edu, ug) = 8_1“5”
él’ul = Db, (u1) [ou] = di 6, (u1 + €du, us) = gi(;u
€ -0 Uy
E (3.34)
d 0
02,0, = Db(ur) [u] = —= O (u1 + €du,uz) = ﬁéu
€le=o 6U1
Oz = Dhy(ur) [Bu] = | G2 (u +65uu)*8_é25u
e o de| 2 T dug

Furthermore, we see that:

Dy (uq) [du] = %

[91 (6‘1 (u1 + €du, ’LLQ), 02 (ul + €du, Ug), él (u1 + edu, ’LLQ),
e=0

ég(ul + edu, ug), ur + €du, uz)}

_ 991001 00100 091001 091 00> 0 Og o (3:35)
061 0wy 005 Ou, 90, Ouy 90 Ous Dy
991 991 091 5 A1 4 g1
= —9 ul + —9 uy + —Ae w1y + _AH u + _6u
891 b 892 2 891 1 892 2 8’11,1
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and, similarly:

092 092 5 092 ; 092
9920, 0+ 2220, 0+ 220, + T2 50 3.36
80, 2" 9y ! 00, " (8:36)

092

Dga(ur) [u] = 5

91U1+

Recognizing that the directional derivative and the time derivative are interchangeable, it is seen
that taking the directional derivative of both sides in each of the four equations in (2.21) yields
the linear equation

9:1,’U,1 = él,’UJ

01, = 9A1/9191,u1 + 910,02, + 915 0100 + 915 02,0, + 915,00 (3.37)
9.2,’U,1 = 92,’U,1

O2,u = 92,01 ,u1 + 924,02,u, + 925191,1“ + 925292,1“ + 923, 0u

The ¢G(1) temporal finite element formulation of the given problem is now derived in the same
manner as above: multiplying the equations by test functions, integrating over the whole temporal
interval, splitting the integrals into sums of integrals over subintervals, introducing discretizations
analogous to the ones in equations (3.6) — (3.9):

N

91;“1 (lf) ~ el,ul,h(t) = Z el,ul,iXi(t) (338)
N

O, () ~ O,y 1 (1) = > 02, i Xi(2) (3.39)
=0

~ ~ N ~

01, (1) ~ Oy 0 () =D 01, i Xi(2) (3.40)
=0

~ ~ N ~

O, () ~ 02,0, 1 (1) = D 02, i Xi(2) (3.41)

Il
=]

2

and removing vanishing terms in the sums. The result is the following problem (cf. equation
(3.14)): Find the node values 01 4, n, 02,01 n, 01,015 01,u,.n such that the initial conditions de-
scribed below are fulfilled and such that:

tn
tn—1

[(el,ul,n—an—l + el,ul,an) - (él,ul,n—an—l + él,ul,an)} wndt =0

i [ 0101 X1 + 01y 0 X ) + 1, O Xt + 010y 0 X )
+9192 (92,u1,n71Xn71 + 92,u1,n n) + 9151 (ol,ul,nlenfl + ol,ul,an)
+gl‘/§2 (éZ,ul,n—an—l + é?,ul,an) + gi,uléuh wndt =0

(3.42)
ti:Ll [(92,711,7171).(77,71 + 92,111,an) - (92,u1,n71Xn71 + 92,711,an)} 1/}ndt =0
ftn 1 [ 92u1,n an 1+92u1, )+9291(91 wy,n— 1 X 1+91 ut,n )
+9292 (92,u1,n71Xn71 + 92,u1,n n) + 9291 (ol,ul,nlenfl + ol,ul,n n)
+g2/é2 (é2,u1,n—1Xn—1 + é2,u1,an) + gé,uléuh wndt = 0,
n =1,2,...,N. As was the case for the equations (3.14), these equations enable a sequential

solution procedure in which the unknowns in each time interval [t,—1, t»] are 01,4y n, 02,u1.n;
91 oy, and 92 e The initial conditions used for this purpose are: 6 ,,0 = 0, 02.4,0 = 0,
0140 = 0 and s, 0 = 0, since we need to have 6, (0) = 0, 03,4, (0) = 0, 6;,,(0) = 0 and
9271”( ) = 0. The reason is that applied forces directly affect only the accelerations in a system,
and thus can not change the state of the system instantaneously, so positions and velocities at
t = 0 can not be affected for any change in the time history of the control.
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Rearranging the equations so that all known quantities are on the right hand side yields right
and left hand sides as shown in equations (3.43) and (3.44), respectively:

tn
tn—1

|:_91,u1,n—an—1 + él,uhn—an—l} wndt

fti:l—l {—élﬁuhnlen—l +916,01,01.n-1Xn 1

+gl/9292,u1,n71Xn*1 + gllélél,ul,nlenfl

+gli‘3292,u1,n71Xn71 + gi,ul‘suh} Yndt

RHS = (3.43)
ti:il {—92#17”_15{”_1 + é2,u1,n—an—1j| Pndt
S [t Xt + 925,01 1 X
+92’02927u17n,1Xn,1 + g2/élé1,u1,n71Xn*1
+9252é27ul,n—1Xn—1 + 9’2,u15“h} Pndt

j:::l |:(91,u1,an - él,ul,an:| wndt
tt;:l [él,u1,an - 913191,u1,an

_9119292,u1,an - gllélel,ul,an

_glg2é2,u1,an} wndt
LHS = (3.44)
f;::l |:(92,u1,an - 92,u1,an:| wndt

tn A y

thn_1 |:91,u1,an - 92/9191,711,an
_9219292,u1,an - nglel,ul,an
_92;”292,111,an:| wndt

Since 01,4y ns 02,u1,n, él,ul,n and égyuhn are just node values and thus independent of time, the left
hand side can be written as follows:

X, 0 -X, 0

91 u,n
tn o ! gl — .l Y
/ glean 91.92Xn (Xn glean) gler'n, 1/)ndt QQ,ul,n (345)
tn—1 0 Xn 0 —Xn ql,uhn
_gzlean —g2/92Xn _QQ;AIXn (Xn - g?ézXn> 927“’1’"

where it is noted that the first matrix is the same as the Jacobian found above: equation (3.19).
This is another convenient feature of the temporal finite element method.

As mentioned above, choosing du(t) = Y;(t) will make the sought derivatives %i’? and %f’?

»J »J

appear. In fact, if du(t) = Y;(t), then 01,4, ,(t) ~ 01,4, (t) = & o 1(8) (ua () + €Y5(t),u2(t)) =

%i’;(t) and 0o, p(t) = & oo 02(t) (ur(t) + €Y;(t), ua(t)) = %’i’;(t). The last equalities are un-

derstood by remembering the above discussion about the meaning of incrementing the control

variables by a constant times one of the shape functions. Solving the system of equations incre-

mentally for all time intervals then gives the node values required to evaluate the sought functions
using equations (3.38) and (3.39).

3.3.6 Gradients of equality constraints

The four initial conditions (see Table 2.1) are used in the equation system corresponding to the
first time interval in (3.16). The two remaining terminal conditions also need to be imposed and
this is done in the form of equality constraints in the optimization problem:

o] [B020 ] -0 =

Like for the inequality constraint vector, we define the discretized equality constraint vector ccq 5 =
(cah,csn) as the vector resulting from replacing 61 (t) and 62(t) by 6015 (t) and 25 (¢), respectively.
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The gradient of the discretized equality constraint vector with respect to the node values of the
discretized control moments is then:

;Czlh 504}1, ddC4h 504}1, ddC4h

_ uU1,1 w2 U1, M uz,1 U2, M

vc€q7h - desp, desp desp desp desp, (347)
dui,1 duiz T duim duzn 7T dugum

The derivatives of ¢4, and c5p, with respect to the node values are:

dC4h d91h

duy - duy -

dC4h - d91h

dug,; N dug,; - (3.48)
desp dfsp,

duq j - duq j —

dC5h d92h

dug,; - dug,; 1=t

where the derivatives are computed as described above.

3.4 The Fourier method

The Fourier method for optimal control is based on inverse dynamics, meaning that in each
iteration of the optimizer, the equations of motion are solved for the control given expressions
for the state variables. For a system of the given type, which has the control variables appearing
as linear terms in the equations of motion, the control is explicitly expressible in terms of the
state variables, which means that it can be evaluated exactly and without need for numerical
solution methods. Another interesting feature, which will be shown below, of the Fourier method
for optimal control is the possibility to incorporate the boundary conditions into the solver so that
they are satisfied automatically and accurately.

The idea central to the Fourier series method is the discretization of the considered system of
equations by approximation of the time histories of the state variables by the sum of a polynomial
and a truncated Fourier series expression. The unknowns of the optimization problem are then
the coefficients of this approximation. The optimization process will involve solving the equations
of motion for the control, which is what characterizes an inverse dynamics approach. The contents
of this section will be largely based on [13].

Just as with the temporal finite element-approach, the Fourier series method will be applied
to the first order version of the equations of motion: equation (2.21). The possible boundary
conditions for coordinate 4 are (from equation (3.4)):

0:(0) = Oi0, 0i(ty) = Oif

0,(0) = bio, 0i(ty) = biy. (3.49)

In recognition of the inverse dynamics-nature of the Fourier series method, the equations of motion
(2.21) are rewritten as follows:

0o = 05
Uy = h1(915927915é27é15é2)
ug = ha(61,02,01,62,01,02)

(3.50)

Since the considered system has fewer control variables (two) than state variables (four), it is
sufficient to replace only two of the state variables with approximations and calculate the others
from the equations of motion [13]. Since simple differentiation of the variables 6; yields the
variables éi, the most suitable choice in the present case is to choose #; and 65 to replace by
approximations. él, 92, uy and ug are then calculated using the equations of motion (3.50).
For a first order system, the following type of approximation of the chosen state variables is
suitable [13]:
6,(t) = Po(t) + Bi(t) (3.51)
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3
7=0

K . 2mmt
+ ) bim sin » (3.53)

K
2mmt
= E Q49m, COS
m=1

(where pjp is actually the constant term of the truncated Fourier series). We have here and will
in the following assume that ¢y = 0.

m=1

3.4.1 Optimization

The natural choice for the set of unknowns pertaining to the optimization problem is the co-

efficients of the approximation: {pio, p11, P12, P13, @11, @12, ..., a1k, b11, bi2, ..., bik, P20, ...}
The optimization process may then proceed as defined by the following description of the process
of one iteration:

e Obtain the time histories of the variables chosen for approximation (in the present case: 6
and 60) from the coefficient vector that was the result of the last iteration

e Calculate the time histories of the rest of the state variables and of the control moments
using the equations of motion

e Calculate the value of the objective function and the values of the constraint functions

e Generate the next update of the coefficient vector.

There is a possibility, however, to incorporate the boundary values of the problem in such a way
that the number of unknowns in the optimization problem are reduced. Inserting the boundary
values (3.49) into the expression for the approximation; equation (3.51), gives:

0;(0) = P;(0) + ;(0) =
0:(ts) = Pi(tf)-i‘ﬁz(tf) =

. . (3.54)
0;(0) = P;(0) + 5:(0) =
0:i(ty) = Pi(ty) + ﬁz(tf)
Solving for the four coefficients of the polynomial, we obtain:
Dio = — Z aim + Oio
2 K .
Dpi1 = Y Z mbim + bio
. - - (3.55)
) (Oir — 0i0) 2050 + Oif
i2 = el 2 o .
% tf ty
47 K 0 f) 0 +é f
00 — 0; i0 i,
pi3 = __i Z t? + t?

The set of unknowns pertaining to the optimization problem can therefore be chosen to be those of
the free initial and terminal values as well as the Fourier coefficients. For instance, for a problem
containing only one state variable, whose initial and terminal positions are known but whose
initial and terminal velocities are unknown, the vector of unknowns is: {6‘0, H'f, ay, ag, ..., A,
b1, ba, ..., bi}. For this case, in each iteration of the optimization problem, the four coefficients
of the polynomial P(t) are calculated using 6, and G.f from the last update of the vector of
optimization parameters as well as the two known boundary conditions. For the considered system,
having two generalized coordinates, a procedure like the one described above is performed for
each coordinate except that, for each one, only the end velocity is free (see Table 2.1). The
considered system thus has two free boundary conditions and six fixed. The number of optimization
parameters in the optimization problem is therefore 4K + 2.
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3.5 Discretization errors

The discretization errors introduced for each of the three methods can be split into three subcat-
egories:

1. Errors due to the discretization of the control, or, in the inverse dynamics case (the Fourier
method), the limb angles. Defining parameter:
e ode45: M (number of discretization points for each control variable).
e Temporal FEM: M (number of discretization points for each control variable).
e Fourier method: K (number of Fourier coefficients in the discretization of each limb
angle).

2. Errors from the numerical solution of the equations of motion. Defining parameter:

e 0dedb5: RelTol, AbsTol and MaxStep.

e Temporal FEM: N (number of points (minus one) used for the discretization of the
time domain), tolerance used for the Newton method based solver of the equations of
motion.

e Fourier method: No error, explicit evaluation of the control is possible.
3. Errors from the numerical minimization process. Defining parameters: TolCon and TolFun.

For our studies of convergence of the objective function with increasing fineness of the discretiza-
tions of the free variables (see Sections 4.3 and 5.2), it is preferable that the error corresponding
to the discretization fineness (type 1 above) is the predominant one. This is necessary for the
values of the objective function for varying finenesses to be justly comparable. An error analysis
investigating the effect of the different types of errors mentioned above on certain features of the
solution is presented in Section 5.4.1.
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Chapter 4

Method

4.1 Implementation

To solve the numerical optimization problems connected to the three respective methods con-
sidered, Matlab is used. Mathematica was used for all algebraic manipulations involved in the
derivation of the equations of motion. The results were then exported for use in Matlab.

4.1.1 Optimization

For finding the minimum of the objective function, Matlabs function fmincon is used. fmincon
calls the objective function with the optimization parameters as input, which returns the value
of the function. fmincon finds the gradient of the objective function either by numerical means
or by evaluating an analytic expression if one such is supplied by the user. To check if the cur-
rent optimization parameters yield a feasible solution, functions returning the values of nonlinear
equality and/or inequality constraint functions are also called. In the same manner as for the
objective function, the gradients of the nonlinear constraint functions are either calculated or sup-
plied by the user. fmincon has a feature that enables checking the supplied gradients against ones
calculated by numerical differentiation to ascertain the validity of the former.

If the gradient of the objective function is sufficiently small and the solution is feasible, a
minimum is considered as having been found. fmincon has associated with it the parameters
TolFun and TolCon, which specify the tolerance of the termination conditions connected to the
objective function and the nonlinear constraint functions, respectively.

4.1.2 ode45 method

Matlabs function ode45 is used as one of the methods for solving the differential equations. This
solver uses a callback function [3] which returns the value of the function and its derivative. The
error tolerance can be set by using the two parameters RelTol and AbsTol. The solution at point
i is sufficiently accurate if equation (4.1) is fulfilled.

le(7)] < max(RelTol x y(i), AbsTol(z)) (4.1)

e(i) is the estimated error and y(i) is the value of the function at point i. Furthermore, the
maximum step size can be set using the MaxStep parameter. Suitable values for Re1Tol, AbsTol
and MaxStep are found from the convergence study described in Section 4.3.1. When using the
ode45 method, the gradient of the objective function is found by numerical differentiation. Since
the ode45 method uses direct dynamics, the unknowns in the optimal control problem are the
control moments. Thus, the optimization variables are the node values of the discretized moments.

4.1.3 Temporal finite element method

Analytical expressions for the gradients of the objective function and the nonlinear constraint
functions are available when using the temporal finite element method (see Section 3.3). The
accuracy in the solution of the equations of motion depends on the number of nodes in the time
mesh used: N. As the ode45 method, the temporal finite element method is a direct dynamics
approach, so the optimization variables are the node values of the discretized moments.
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4.1.4 Fourier method

The gradients of the objective function and the nonlinear constraint functions are not supplied as
analytical expressions for the Fourier method and are thus calculated using numerical differentia-
tion. The Fourier method uses inverse dynamics, which means that the unknowns of the numerical
optimization problem are the coefficients of the parametrization of the limb angles (or a reduced
set, see Section 3.4).

4.2 Initial guesses

For the optimization routine to successfully find the minimum of the objective function, a suffi-
ciently good initial guess has to be made. If the initial guess is too far off, the optimization routine
might diverge or a local (not being the global) minimum might be found. One possible way of
avoiding these erroneous local minima is to apply some additional constraints (constraint number
two in Table 2.2, although physically valid, was added for this purpose), but that usually means a
higher computational cost in each iteration, so it is preferable to improve the initial guess instead.
This is a process involving ad hoc measures and much trial and error.

4.2.1 Temporal finite element method

To create an initial guess for use with the temporal finite element method, the steps below were
found to be suitable. The number of nodes in the discretizations of the applied moments was set
to 4.

1. With no movement of the hip, find the moments that moves the foot from the initial angles
to the final angles.

2. With the result from the previous step as an initial guess, increase the velocity by a small
amount (~10%).

3. Repeat step 2 with the previous result as an initial guess until the final velocity is reached.

As the number of nodes in the discretizations of the applied moments are then increased, a new
guess is generated by interpolating over the previous guess.

4.2.2 ode45 method

The initial guess generated for the temporal finite element method can be used with the ode45
based solver or a guess can be generated following a similar scheme.

4.2.3 Fourier method

The initial guess for the optimization coefficients for the Fourier method is generated using the limb
angles from a previous solution found using the temporal finite element method. The coefficients
in the expressions for the limb angles used in the Fourier method are found by fitting the respective
expressions to the available temporal finite element solutions using a least squares based procedure.
The final velocities, also included in the reduced version of the optimization parameter vector for
the Fourier method (see Section 3.4), are simply taken from the temporal FEM solution.

4.3 Convergence study

The parameters controlling the fineness of the discretizations of the free variables are M for the
ode45 method and the finite element method and K for the Fourier method, as mentioned in
Section 3.5. It is of interest to find values of these parameters with respect to which the value
of the objective function has converged, that is, parameter values corresponding to values of the
objective function that change little with additional increases in the parameters. To this end, the
first step is to tune the tolerances associated with fmincon and, for the associated method, ode45,
so that the solution is stable enough with respect to the value of the objective function. For the
temporal finite element method and the Fourier method, this is achieved by simply lowering the
tolerances (TolFun and TolCon) in fmincon to a sufficiently low level such that the solution is
independent with respect to additional lowering of the tolerances. ode45 produces quite unstable
results with its default options. Therefore, both the tolerances in fmincon and the tolerance and
maximum step size for ode45 have to be lowered to generate a stable solution.
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4.3.1 ode45 method

The parameters that are varied during the convergence study of ode45 are AbsTol, RelTol,
MaxStep and fmincon’s TolFun. To reduce the number of parameters, AbsTol and RelTol are set
equal at all times.

1. Let TolFun decrease in steps of a factor 10 while all other parameters are fixed at their
default values. When the changes in the solution are small, a starting point is found.

2. To test MaxStep, let MaxStep vary such that the minimum number of time intervals in the
solution varies from 10 to 100. Ie, MaxStep = {At/10 At/20 At/30 ... At/100} where
At =ty —to. The value for MaxStep giving a stable/smooth enough E-curve is chosen as
the preferred one.

3. Repeat point number 2 when decreasing TolFun by a factor 10. When the change in the
solution is less than 0.1%, that value of TolFun is chosen as the preferred one.

4. Repeat point number 3 when decreasing AbsTol by a factor 10. When the change in the
solution is less than 0.1%, that value of AbsTol is chosen as the preferred one.

5. The preferred number of node points in the discretizations of the moments, M *, is chosen as
the one for which its double value means a difference in the value of the objective function
of at most 0.5%.

4.3.2 Temporal finite element method

Since both the number of nodes in the discretization of the limb angles, IV, and the number of
nodes in the discretization of the applied moments, M, affect the error, sufficiently large values
for these parameters must be found. First, a sufficiently large value for N is found by solving for
increasing N (N = 25,50, 75, 100, 150) and for each N solve for increasing numbers of node points
in the discretization of the applied moments (M = 4,5,6...). When the value of F changes with
a maximum of 0.1% when N is doubled, that value of N is denoted N*. M* is found when the
doubled number of node points yields an E-value within an 0.5% range.

4.3.3 Fourier method

The Fourier method uses the trapezoidal rule to calculate the integral in the objective function E.
The suitable number of node points for this procedure is chosen as the one for which an increase
by a factor of 2 keeps the value of E within 0.1%.
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Chapter 5

Results and discussion

5.1 Problem specification

In the present section, the parameter values used in all of the simulations, unless otherwise indi-
cated, are presented. The parameters are taken from [9] unless otherwise indicated.

Table 5.1: Notation and parameter values.

Symbol Value Description

mi 6.86 kg mass of thigh

mo 3.28 kg mass of shank
mpy - mass of hip platform (doesn’t enter in equations of motion)
ma 0 kg mass of ankle/foot

ai 0.460 m length of thigh

as 0.430 m length of shank

r1 0.180 m distance from hip joint to center of mass of thigh
ro 0.181 m distance from knee joint to center of mass of shank
Ji 0.1188 kgm? moment of inertia about center of mass of thigh

Jo 0.0504 kgm? moment of inertia about center of mass of shank
to 0s initial time of motion

ty 0.42 s, see below  final time of motion

L 1.42 m, see below total length of one step

A1 1 objective function weighting factor

A2 0.4 objective function weighting factor

The values of A\; and Ay were decided upon independently of external references. A comparison
when \q is varied is later made (Section 5.3.4). The motion of the hip platform is parameterized
as shown in equation (2.14). The following values of the parameters are chosen:

Table 5.2: Notation and parameter values pertaining to the prescribed hip motion.
Symbol  Value
Vv 1.70 m/s, see below
ho 0.64 m, see below
B 0.021 m [10]
By 0.016 m [10]
w 6.28 s71, see below

The final time ¢ of the motion was chosen towards the high end of the swing phase times found
in the available references: [8], [9]. ho is chosen so that the foot is at ground level at the start
of the swing phase, Section 5.1.1 contains more details. w is defined as the angular frequency
corresponding to the time of one whole period of the walking process, that is, the time of two
steps. We denote this time by 7', so that w = 27 /7. By symmetry, the time of one step is exactly
half of that and the corresponding angular frequency thus exactly the double; 2w. By [11], one
swing phase lasts 42% of one period, so w = 27 /(t;/0.42) ~ 6.28 s~ 1.
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5.1.1 Boundary conditions

The initial conditions shown in Table 5.3 below are taken from [8]. The terminal conditions are
calculated as described below.

Table 5.3: Boundary conditions for the motion

Parameter | Value at t =0 | Value at ¢t =ty
61(t) 010 = —10° 01y = 46.27°
62(t) 09 = —40° O = 5.86°

6‘1 (f) 910 =0 élf, free

9.2 (t) égo =0 égf, free

Both the step length L and the constant component of the velocity of the hip V' are chosen based
on the end angle configuration 61 (¢;) = 40° and 62(¢;) = 10°. Figure 5.1 shows two snapshots of
the walking process, using these end angles, which are one half period (i.e. the time of one step:
T/2) apart. Note that while the backward leg in each snapshot touches the ground (by definition
of hy), because the limbs are different in length, the forward leg doesn’t.

AQ A1

a1

az

22X XX ————>
Ay AV Aq AV

Figure 5.1: The construction used to calculate L and V.

V is chosen as the velocity required to traverse the distance A; + As in the time of one step: T'/2,
that is:

V = (A1 +A2)/(T/2) = 2(a; sin(10°) + a2 sin(40°) + a; sin(40°) + az sin(10°)) /7.

L is chosen as the total distance traversed by the foot in the x-direction using the configuration
described above:

L =2(A1 + Az) = 2(a; sin(10°) + a2 sin(40°) + a4 sin(40°) + a9 sin(10°)).

The terminal limb angles for which the step length is equal to L, for which the foot is at ground
level and which satisfy the knee constraint (see below), are subsequently solved for, which is done
using fmincon. The result is shown in Table 5.3. A visualization of the boundary conditions as
well as the motion of the hip during the swing phase can be seen in Figure 5.2.
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Figure 5.2: The start and end configurations of the system and the motion of the hip node in the
swing phase of a step.

From the initial conditions, we can now also see that hg = ay cos 61 (0) + a2 cos62(0) = 0.64 m.

5.1.2 Constraints

Using the above boundary conditions and setting § = 0.1, the constraints introduced in Section
2.1.4 become:

Table 5.4: Constraints on the motion
Constraint Description

02(t) — 01(t) <0 | The opening angle of the knee must be negative.
01(t) > —10.1° The thigh is not allowed to swing too far back.
ya(t) >0 The foot must be above or at ground level at all times.

The value of & was an arbitrary choice that was found to work numerically. Although the
second constraint is physically valid, it is also necessary in order to avoid solutions corresponding
to local (not being global) minima in the optimization problem which involve clockwise rotation
of the leg around the hip.

5.2 Convergence study

The behavior of the objective function corresponding to the optimal motion, F, as a function of the
number of optimization parameters in the numerical optimization problem, is investigated in this
section. The aim is to find values of the parameters controlling the fineness of the discretizations
of the free variables (M for the ode45 method and the finite element method and K for the Fourier
method) that result in converged values of the objective function (see section 4.3). These values
of the parameters are denoted M* and N*, respectively, and are considered to represent a “good
enough” solution of the optimal control problem. In fact, there is more to tune than just these
parameters, namely the tolerances involved in fmincon and, for the associated method, ode45.
The details on how these were chosen are discussed in Section 4.3.

5.2.1 ode45

Figure 5.3 shows how the value of the objective function E varies with the number of node
values in the discretizations of the control moments M and with the number of optimization
parameters (2M) for some different values of MaxStep. Note that the curves for MaxStep=At/80
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and MaxStep=At¢/100 coincide. The lowest value of M used was 4, a minimum could not be found
for lower settings.

Although MaxStep=At/80 satisfies the criteria for convergence, MaxStep is chosen to be At/100
to make sure the relative error shown in Figure 5.21 is strictly decreasing in the vicinity of the
values of the tolerances TolFun and TolCon that give convergence. The set of parameters that
were found to satisfy the convergence criteria mentioned in Section 4.3.1 is presented in Table 5.5.

Number of optimization parameters

10 15 20 25 30 35 40

21 T T T T 1

T T
—©6— MaxStep=A t/10
MaxStep=A t/20
—+— MaxStep=A t/40
MaxStep=A t/60
MaxStep=A t/80
MaxStep=A /100

20.5

195 I I I I I I I ]
4 6 8 10 12 14 16 18 20

Number of elements in discretized moments u and u,

Figure 5.3: The value of the objective function E plotted against M and number of optimization
parameters for some different values of MaxStep.

Table 5.5: Parameter values satisfying the convergence criteria for the ode45 method.

Parameter Value
TolFun, TolCon | 107°
MaxStep %
RelTol, AbsTol | 1076
M 9

Note that M = 9 means 2M = 18 optimization parameters.

With increasing fineness of the discretization, it is expected that the solution of the optimal
control problem will converge against a theoretical exact solution. This means that all charac-
teristics of the solution will converge towards stationary values. So should also, as discussed, the
calculated energy F of the optimal solution. In this respect, the data presented in Figure 5.3
shows satisfactory behavior.

5.2.2 Temporal finite element method

To find suitable settings for the optimization tolerances, different values were tested. Figure
5.4 shows the objective function E plotted against the number of node values in the discretiza-
tions of the control moments M and the number of optimization parameters (2M) for tolerances
TolFun=10"°, TolCon=10"° while Figure 5.5 shows the same but with tolerances To1Fun—=10"9,
TolCon=10"6. Both plots include curves for a few different values of N. The lowest value of M
used was 4, a minimum could not be found for lower settings. The set of parameters for which
the the convergence criteria were deemed to be fulfilled is shown in Table 5.6.
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Number of optimization parameters
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—6e— N=25
N=50
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N=100

195 1 1 1 1 1 1 1 |
4 6 8 10 12 14 16 18 20
Number of elements in discretized moments u and u,

Figure 5.4: The value of the objective function F plotted against M and number of optimization
parameters 2M for optimization tolerances TolFun=10"°, TolCon—=10"7, for some different N.

Number of optimization parameters

10 15 20 25 30 35 40 45 50 55 60
20.5 T T T T T T T T T

19.5 1 1 1 1 1 |
5 10 15 20 25 30
Number of elements in discretized moments u, and u,

Figure 5.5: The value of the objective function E plotted against M and number of optimization
parameters 2M for optimization tolerances TolFun=10"%, To1Con=10"9, for some different N.

Table 5.6: Parameter values satisfying the convergence criteria for the temporal finite element
method.

Parameter Value
TolFun, TolCon | 10~°
N 75

M 9

Note that M =9 means 2M = 18 optimization parameters.
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When the tolerances TolFun and TolCon had been adjusted to make the associated errors
in the objective function F decrease sufficiently, the objective function curves for the temporal
finite element method also show the expected convergent behavior discussed above. For the finer
tolerances, the curves are smooth for all values of N. Also, it is clear how the curves converge
towards a fixed position as IV increases.

5.2.3 Fourier method

Figure 5.6 shows the value of the objective function E corresponding to the optimal motion as
solved using the Fourier method, plotted against the number of Fourier coefficients K as well as
the number of optimization parameters (4K + 2). The lowest value of K used was 3, a minimum
could not be found for lower settings. The set of parameters found to satisfy the criteria for
convergence is shown in Table 5.7.

Number of optimization parameters

oo 152 om0 »
—6— TolFun, TolCon =0.001
TolFun, TolCon =0.000
——+— TolFun, TolCon =1e-05
19.66, 5 TolFun, TolCon =1e-06
1 TolFun, TolCon =1e-07]

TolFun, TolCon =1e-08§

19.64

19.62

19.58

19.56

19.54

19.52 I I I I I I
4 6 8 10 12 14 16 18 20

Number of Fourier coefficients
Figure 5.6: Optimized objective function value E plotted against number of Fourier coefficients K

and number of optimization parameters 4K + 2, for some different tolerances in the optimization
routine.

Table 5.7: Parameter values satisfying the convergence criteria for the Fourier method.

Parameter Value
TolFun, TolCon | 102
K 3

Note that K = 3 means 4K + 2 = 14 optimization parameters.

The objective function curves for the Fourier method, too, show the expected convergence
behavior, although the optimization tolerances had to be properly tuned before a satisfying result
could be obtained.

5.3 Characteristics of optimal motion

In this section, the characteristics of the three solutions of the optimal control problem obtained
using the three respective methods are explored. The chosen solution in each case is the one
corresponding to that setup of the discretization and tolerance parameters of the problem (those
controlling the fineness of discretizations as well as solver and optimization tolerances) deemed to
be sufficient to generate a solution close enough to the exact one (see Tables 5.5, 5.6 and 5.7).
Note that for the optimal solution, no constraint was active, except for the fact that constraint
number 3 in Table 5.4 was active at the end points ¢t = ¢y and ¢t = t;.
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Figure 5.7 is a visualization of the motion of the leg according to the optimal solution obtained
from the temporal finite element method. In fact, all three methods produce very similar solutions,
as shown in Figure 5.8. Note that the curves for the ode45 method and the temporal finite element

method overlap in this figure. The solutions obtained seem to adequately resemble intuitive notions
of human motion, which is pleasing.
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Figure 5.7: Visualization of the motion of the leg during the swing phase as solved by the temporal

finite element method: trajectories of the hip and the ankle as well as snapshots of initial, final
and some intermediate positions of the leg.
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Figure 5.8: The trajectory of the ankle according to the chosen solutions for the three respective
methods.

5.3.1 Objective function values

The values of the objective function E corresponding to the chosen solutions for the three respective
methods are shown in Table 5.8.
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Table 5.8: Values of the objective function F corresponding to the chosen solutions for the three
respective methods.

Method E Eq Es

ode45 19.66 | 8.97 | 26.72
Temporal FEM | 19.67 | 8.98 | 26.73
Fourier 19.59 | 8.97 | 26.57

The objective function value corresponding to the chosen solution is thus lower for the Fourier
method than for the other two methods. As seen before, the number of optimization parameters
used for the chosen Fourier method solution (14) is also lower than the number used for the other
two methods (18). Thus, it seems that the approach used in the Fourier method to approximate
the free variables by functions of the type (3.51) — (3.53) is better suited for the given type of
problem than the approach of using piecewise linear functions on an evenly spaced time mesh to
approximate the control variables. The inherent smoothness in the Fourier approximation versus
the lack of the same in a piecewise linear approximation might be the reason. It is probable,
however, that the piecewise linear approximations employed in the ode45 method and the temporal
FE method would work better for optimally chosen spacings in the meshes, perhaps giving better
results than the Fourier method for the same number of optimization parameters. This subject
has not been explored here, however.

5.3.2 Control torques

The time histories of the control torques u1(t) and us(t) corresponding to the chosen solution are
plotted for each method in Figure 5.9.

o ode45
—— TFEM
— - — Fourier,|

10

Moment u [Nm]
o
T

1 |
0 10 20 30 40 50 60 70 80 90 100
Time [%]

Moment u, [Nm]

1
0 10 20 30 40 50 60 70 80 90 100
Time [%]

Figure 5.9: Time histories of the control torques wi(t) and us(t) corresponding to the chosen
solution for each of the three methods.

While the ode45 method solution and the temporal FEM solution closely concide, the Fourier
method solution behaves differently. As seen in Table 5.8 however, the Fourier solution has slightly
greater success with respect to the value of the objective function E. The figure also indicates that,
at least for us(t), a different spacing of the time mesh used for the control variable discretizations
for the former two methods will be more effective. It seems probable that concentrating the time
points more to the first half of the time interval in the us(t) case would yield a better solution
and a lower value of F.

Figure 5.10 shows w1 (¢) and uz(t) corresponding to the chosen solution using the ode45 method,
for different numbers of node points in the discretizations of the moments, M. The darker the
line, the higher the value of M. Figure 5.11 shows the same thing but for the temporal finite
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element method. Figure 5.12 shows the same thing but for the Fourier method. Also, K is here
the varying parameter between curves.
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Figure 5.10: Time histories of the control torques wu;(t) and wus(t) corresponding to the chosen
solution using the ode45 method, for different values of M. Darker line: higher value of M.
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Figure 5.11: Time histories of the control torques w;(t) and wuz(t) corresponding to the chosen
solution using the temporal FE method, for different values of M. Darker line: higher value of M.
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Figure 5.12: Time histories of the control torques w;(t) and wuz(t) corresponding to the chosen
solution using the Fourier method, for different values of K. Darker line: higher value of K.

These figures show from another point of view than the plots in Section 5.2 how the solution
converges to a stationary one for increasing fineness of the discretizations.

Figure 5.13 shows w1 (t) and us(t) corresponding to the chosen solution for each of the three
methods, with the exception that large values of the discretization parameters are used: M = 22
for the ode45 method, M = 30 for the temporal FE method and K = 20. Notice how the Fourier
method curve and the temporal finite element method curve closely resemble each other.
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Figure 5.13: Time histories of the control torques u;(t) and uz(t) for all three methods using large
values of the discretization parameters: M = 22 for the ode45 method, M = 30 for the temporal
FEM and K = 20.

5.3.3 Limb angles and angle velocities

The time histories of the limb angles 61(¢) and 62(t) corresponding to the chosen solution are
plotted for each method in Figure 5.14. The limb angle velocities 6, (t) and 62(t) are shown in
Figure 5.15.
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Figure 5.14: Time histories of the limb angles 61 (t) and 2(t) corresponding to the chosen solution
for each of the three methods.
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Figure 5.15: Time histories of the limb angle velocities 6, (t) and fy(t) corresponding to the chosen
solution for each of the three methods.

It is interesting to note that the time histories of the limb angles and the limb angle velocities

clearly coincide to a much higher degree between the three methods than those of the control
torques.

5.3.4 Dependency on )\,

Figure 5.16 shows how the motion of the ankle corresponding to the chosen optimal solution
changes with Ao for all three methods. The comparison was made in order to obtain an un-
derstanding of the impact of different choices of weighting between F; and E, for the objective
function E. As can be seen, no significant changes occur, despite the fact that Fs typically is close
to a factor of 3 larger than E; (see Table 5.8).
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Figure 5.16: The motion of the ankle corresponding to the chosen optimal solution for all three
methods for different values of As.

5.4 Evaluation of numerical methods

5.4.1 Error estimation

This section contains plots of the errors in the values of the objective function E and its two
components Fy and Fs, as a function of certain ones of the discretization and tolerance parameters
of the problem. The errors investigated are relative errors, where the quantity compared against
in each case (denoted E*) is the one corresponding to a set of discretization and tolerance settings
deemed to be the among the best ones realistically possible.

The tolerance of the Newton solver used in each iteration of the solver for the limb angle nodes
in the temporal finite element method was not varied in the following error analysis. To justify
this, a comparison using the standard value 10~% and the value 10~14, which is almost the machine
precision, was made, showing that the results differ by very little: in a test made with the number
of optimization parameters varying from 8 to 40, the results differed by at most .0161%. Thus, the
discretization error associated with the tolerance 107° is negligible. Each one of the discretization
and tolerance parameters mentioned in Section 3.5, except for the aforementioned Newton method
tolerance, are represented in the different plots below.

Figure 5.17 shows the value of the objective function E for varying numbers of optimization
parameters for the different methods. Tolerances are chosen according to the chosen solutions
presented in Tables 5.5 — 5.7. The figure shows that the objective function value corresponding
to the Fourier method is always lower than that of the other two methods for the same number
of optimization parameters, illustrating the superiority of the former compared to the others in
solving the given type of problem. A possible reason for this, as discussed in Section 5.3.1, is that
the types of functions employed as approximations in the Fourier method are better suited for
representing the type of motion inherent to the given problem. However, the figure also indicates
that the objective function value is still decreasing for the temporal FE method at the highest
numbers of optimization parameters considered. Here, the value corresponding to the Fourier
method has long since converged.

The reason that the value of the objective function was not plotted for numbers of optimization
parameters above 44 for the ode45 method was that for higher numbers, the objective function
value showed very unstable behavior.

Figure 5.18 shows the relative error (E* — E¥)/E* plotted against minimum number of time
steps allowed (which is equal to At/MaxStep) for the ode45 method. E* denotes the value of the
objective function corresponding to a certain value of the varying parameter.
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Figure 5.17: Objective function value as a function of the number of optimization parameters for
the three methods.
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Figure 5.18: Relative error versus minimum number of time steps allowed (At/MaxStep) for the
ode45 method.

The error shows expected behavior in that it converges towards zero for increasing values of the
minimum number of time steps.

Figure 5.19 shows the relative error (E* — E*)/E* plotted against the tolerances AbsTol and
RelTol (set equal) for the ode45 method.
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Figure 5.19: Relative error versus the tolerances AbsTol and RelTol (set equal) for the ode45
method.

The behavior of the relative error is not quite as expected: for decreasing tolerances, no clear
decrease in the error occurs. The reason might be that the error connected to the considered
tolerances is negligible compared to other errors for the whole interval considered in the plot.

Figure 5.20 shows the relative error (E* — E)/E* plotted against number of discretization
points (minus one), N, used for the discretization of the time domain in the temporal FEM solver.
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Figure 5.20: Relative error versus number of discretization points (minus one), N, used for the
discretization of the time domain in the temporal FEM solver.

The plot shows a clear convergence of the error towards zero for increasing V.

Figure 5.21 shows the relative error (E* — E*)/E* plotted against the tolerances TolFun and
TolCon (set equal) for each of the three methods.
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Figure 5.21: Relative error versus the tolerances TolFun and TolCon (set equal) for each of the
three methods.

The error shows, for all three methods, a tendency to decrease for decreasing values of the toler-
ances, as it should.

5.4.2 CPU time

As discussed, the different methods have different computational benefits. The ode45 method
uses precompiled code, which significantly increases the efficiency of its execution. The temporal
finite element method has the possibility to supply analytical expressions for the gradients of the
objective and constraint functions to the optimizer. The Fourier method enables an exact solution
of the equations of motion and an efficient way of satisfying the boundary conditions. A plot of the
CPU time required to solve the optimization problem versus number of optimization parameters,
for each of the three methods, is shown in Figure 5.22. Except for the discretization parameters,
the settings used for this plot are the ones in Tables 5.5 — 5.7.
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Figure 5.22: CPU time required to solve the optimization problem versus number of optimization
parameters, for each of the three methods.
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It seems that none of the three methods clearly yield consistently lower computational times
than any other. It should be mentioned, however, that there is still much to do to make sure
the different methods are efficiently coded. This is especially true for the temporal finite element
method and the Fourier method. This task has not been given the highest priority during the
project so there is potentially room for improvement in this respect. Also, the quality of the initial
guess has an effect on the solution time. The guesses are in closely correspondence, however, since
they are calculated from the same original guess, as described in Section 4.2.
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Chapter 6

Conclusions

In this contribution, three methods for solving a biomechanics-related optimal control problem
were analyzed and compared: a method based on Matlabs ode45, one based on a temporal finite
element method and one based on Fourier series approximations and inverse dynamics. The
considered mechanical system was a model of a human leg during the swing phase of a step
and parameters based on data from real human gait were chosen. The numbers of optimization
parameters (numerical degrees of freedom in the optimization problem) that were deemed necessary
for a good enough solution of the optimal control problem for tolerance settings found suitable
were 18, 18 and 14 for the respective methods. The Fourier method was thus the most efficient for
solving a problem of the given type. The reason might be that the types of functions employed as
approximations in the Fourier method are better suited for representing the type of motion inherent
to the given problem. The characteristics of the chosen solutions were very similar between the
methods and plots and animations of the motion of the leg, satisfyingly enough, looked quite true
to life.

Numerical optimization is a complex problem so satisfactory solutions could sometimes be
quite evasive. A good initial guess and properly tuned tolerances were necessary to obtain good
results and the work with developing a system for assuring this took up a large portion of the time
spent on the project. When such a system is in place however, the optimization routine can be
quite powerful and able to efficiently solve even the fairly large-scale problems resulting from the
highest settings of the discretization parameters used in this project.

The project ended up having a chiefly numerical focus and the model of the leg was never ex-
tended to make it more realistic, therefore comparisons with test results were not made. However,
most of the original goals of the project were achieved. Optimal control solvers based on each
of the three methods were successfully constructed and they all gave similar results. The feature
to supply analytical expressions for the gradients of the objective function and the constraint
functions was successfully implemented in the temporal finite element based optimizer.
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6.1 Future work

A functional framework in Matlab for solving the optimal control problem using any one of the
considered methods has been established and further development of the methods used can quite
easily be incorporated in the code. For example, a system for error estimation connected to a
local mesh refinement routine could be built into the temporal finite element solver. In fact,
this is considered to be the natural next step in the development of the method and one that
holds promise in terms of increased computational effectivity of the method. The next step in
the development of the Fourier method could be to explore the possibility of supplying analytical
expressions for the gradients of the objective function and the constraint functions.

The Matlab code was written with modularity in mind and the mechanical system used in the
code is exchangeable to some degree. It could, for instance, be replaced by a more advanced model
for human gait, or even by a completely different system.

Also, much is still to be done to optimize the performance of the code, a task that has not
been given the highest priority during the work on the thesis. The comparison of the different
solution methods regarding CPU-time will not be fair until each of their implementations are as
efficiently coded as they can be. Translating the code into another programming language is also
a thinkable option to improve its performance.
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