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Abstract

In this paper, the constrained control of systems evolving on matrix Lie groups
with uncertainties is considered. The proposed methodology is composed of a
nominal Model Predictive Control (MPC), and a feedback controller. The pre-
vious work on the control of systems on manifolds is applied to design the
nominal MPC, which generates the nominal trajectory. In the nominal MPC,
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straints on the Euclidean space. While to deal with uncertainties, the feedback
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control used to track the nominal trajectory is designed directly on the Lie group.
The tracking error in the feedback control is proved to be bounded in invari-
ant sets, which are further used to revise the constraints in nominal MPC. We
prove that the input-to-state stability of the entire system under the proposed
Funding information control methodology with respect to the disturbances can be achieved. The pro-
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posed methodology is applied to the constrained attitude control of rigid bodies
with uncertainties. In the application example, the detailed mathematical proof
and the comparative numerical simulation are presented to demonstrate the
feasibility of the proposed methodology.
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1 | INTRODUCTION

1.1 | Motivation and background

Many systems are subject to constraints, including state and input constraints, and uncertainties. The state and input
constraints are critical. The uncertainties may let the system violate the state and input constraints, deteriorating the
safety of the system. How to address the state and input constraints under uncertainties is, therefore, a meaningful and
challenging problem.

The tube-based MPC is a useful tool that can deal with the state and input constraints of a dynamic system with
disturbances.'> Mayne et al. proposed the idea of tube-based MPC.! As indicated in References 1, 3, in the tube-based
MPC scheme, the MPC is actually built upon the virtual nominal dynamics of the system. The output of the nominal
MPC does not directly apply on the real dynamics, but through a feedback control. Under such scheme, the stability of
the nominal system under constraints is easier to guarantee. By carefully designing the feedback control, the convergence
of the overall system can also be obtained. The tube-based MPC has aroused great interests in the past decades. Farina
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et al. investigated the tube-based robust sampled-data MPC for linear continuous-time systems.® Nonlinear MPC for
tracking constant and dynamic reference signals based on tube-based MPC are also investigated.*® Mario E. Villanueva
et al. proposed min-max differential inequality to describe the support function of positive robust forward invariant tube
in tube-based MPC.” V. Rakovic et al. investigated the safe polyhedral tubes constructed via simple algebraic operations.®
Cannon et al. proposed a stochastic tube-based MPC for linear systems.’ Trodden et al. proposed a switching tube-based
MPC to guarantee safe and stable operation of disturbed switching linear systems.'?

Because of the progress in tube-based MPC, it has been applied to a variety of disturbed dynamic systems.!! Dimarog-
onas et al. investigated the decentralized control of uncertain nonlinear multi-agent systems using tube-based MPC.!>!3
They also studied the constrained control problem of underwater vehicles by tube-based MPC.!'# Chen et al. addressed
a trajectory-tracking control problem for mobile robots by combining tube-based MPC.'> Sakhdari et al. and Gao et al.
applied the tube-based MPC in autonomous vehicles to enhance the safety of the vehicle under uncertainties.'®!” Kobi-
larov et al. proposed a tube-based MPC whose tube is expressed by ellipsoids.'® Yue et al. proposed a robust tube-based
model predictive control for lane change maneuver of tractor-trailer vehicles.!® Lu et al. proposed a robust self-triggered
MPC scheme for linear systems based on the tube-MPC.?° Some researchers also applied tube-based MPC to the control
problem of networks, for example, Reference 21.

On the other side, the state space of many systems is non-Euclidean space. Due to the topological difference between
the non-Euclidean manifold and Euclidean space, control of systems with non-Euclidean configuration space is still a
challenging problem. The control methodology can mainly be categorized into the two groups: the coordinate-based
control and the geometric control.?>?3 The former method usually replies on local coordinates of the Lie group. Taking
SO(3) as an example, the local coordinates include Euler angles,?* quaternions,? exponential coordinates,?>?% and so
forth. Because of the topological obstacles, the global continuous control on non-Euclidean Lie groups usually does not
exist.’”?° To investigate the global control problem of systems on Lie groups, various methodologies have been proposed,
for example, the hybrid system theories are adopted to construct global but non-continuous tracking error which is further
used to design the global controller.>*3! Besides, by constructing the continuous tracking error, the geometric control
developed directly on the non-Euclidean Lie group can achieve almost global stability.3*3°

Recent attempts to control systems on manifolds include the method by embedding the manifold into ambient
Euclidean space,*®*” where the design procedure is usually divided into two steps. First, the given manifold is embedded
into an ambient Euclidean space and the system dynamics is stably extended on the Euclidean space. Then the controller
is designed on the ambient Euclidean space. As the system dynamics on the manifold is stably extended, the stability of the
controlled system on the manifold can therefore be obtained. Such a methodology does not need a local coordinate chart
on the manifold, so it can avoid frequent problems induced by local coordinate charts. In the authors’ previous work, the
MPC on manifold via embedding is also considered.?® By stably extending the system dynamics from manifold to ambi-
ent Euclidean space, the MPC techniques on Euclidean space can be applied directly. However, the previous work does
not consider the uncertainties of the system, which may make the actual trajectory differs from the nominal trajectory. In
this way, the constraints of the systems may be violated. The constrained control problem of the system on the manifold
with uncertainties is therefore a meaningful problem. It is noted that there are some significant challenges to address this
problem for systems in non-Euclidean space. In order to guarantee the safety of the system, one may need to express the
tube, that is, the invariant set of the tracking error. However, the tube of the tracking error is not preserved anymore after
the extension of the dynamics from manifold to ambient Euclidean space. Therefore, it is difficult to express the tube if
we apply the control approach for systems on the manifold via embedding.

1.2 | Contributions

In this paper, we aim to solve the constrained control problem for the systems evolving on the matrix Lie group with
uncertainties. We will extend the previous methodology which embeds the matrix Lie group into ambient Euclidean
space. Inspired by the methodology of tube-based MPC, the entire control framework is composed of a nominal MPC
and a feedback controller. We will design the nominal trajectory in the nominal MPC by extending the systems on the
Euclidean space, and the feedback controller directly on the Lie group. Considering the disturbance, the tube of the
tracking error on Euclidean space will also be defined. By transferring the tube from the Euclidean space to the Lie group,
we will show that in such a framework, the constraints of system can be ensured to be fulfilled. The overall methodology
is summarized as in Figure 1.
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FIGURE 1 The proposed methodology of this paper. The nominal trajectory (dot-hashed line) is generated by nominal MPC on
Euclidean space. The actual trajectory falls in the invariant tube (red line). The actual feedback controller is designed on Lie groups. The
nominal trajectory converges to the reference trajectory asymptotically with the nominal MPC. While the actual trajectory always keeps in
the invariant tube along the nominal trajectory

A preliminary version was published in our previous work.?® The conference paper® introduces the basic idea of this
paper. However, it does not include the formal results. In this work, we formally define the problem by introducing series
of definitions and assumptions which were not included in previous work.>* We thoroughly analyze the input-to-sate
stability of the system which was also not introduced in previous work.> The input-to-state stability of systems on Lie
groups under the proposed control is the key part of the formal results. Different from Reference 39, the theoretical
completeness of this paper is guaranteed. Besides, the literature review and controller design are also incremented in this
paper compared to previous work.>® The comparison simulation which highlights the advantage of the proposed method
is also presented in this paper for the first time.

In summary, the contribution of this paper can be outlined as follows:

1. We propose a framework to address the constrained control problem for systems on matrix Lie groups with uncertain-
ties. The proposed methodology does not rely on any local coordinate set of the Lie group and can apply the existing
MPC technique on Euclidean spaces. The theoretical completeness of the proposed framework is guaranteed in the
problem definition.

2. The stability of the closed loop nominal systems on Lie groups is proved. Furthermore, the input-to-state stability of
systems on Lie groups under the proposed control approach with respect to disturbances is strictly obtained.

3. The proposed methodology is applied to the constrained attitude control of rigid bodies with uncertainties. In the
application example, the feasibility and advantage of the proposed methodology is demonstrated via comparative
simulation.

This paper is organized into five sections. Section 2 presents the background and the problem definition. In Section 3,
the framework of the tube-based MPC on the manifold is designed and analyzed. In Section 4, the proposed methodology
is applied to the constrained attitude control of rigid bodies. Conclusions are drawn in Section 5.

1.3 | Notation

Given a matrix Lie group G and sets S, S, C G, we define the following set operations

S108;, ={s15 :5 €851,5, €S}
S1 @82 = {81 : $281 €51,Vs, €55}

85U8017 SUOWILLOD 3ATea10 3|edldde aup Aq pausenob ae sejone YO ‘85N JO Sa|nJ Joj A%eid178UlUO A8]IM UO (SUOTPUOO-PUB-SWLBIWI0D A8 | IM A eIq1BUI|UO//SANL) SUORIPUOD PUe SWB | 8L 885 *[7202/T0/92] U0 AriqiTauluO AB(IM ‘Pue|ful JO S9M3Y L JO AlUN Ad £259°0U1/Z00T 0T/I0pAW0D A8 |1 AeIq 1 U1 |UO//SdNY W1} PBPeojuMOd ‘S ‘€202 ‘6E2T660T



3288 Wl LEY SHIET AL.

Also we define the following set operations for sets in Euclidean spaces,

Sl @Sz = {51 +S5 .85 € Sl,Sz (S Sz}
51952={S1 :S2+S1€S1,VS2€Sz} (1)

The group identity of the matrix Lie group G is denoted by I, and G is supposed to be embedded into a Euclidean space
R™", The Lie algebra of G is denoted by g. The vector space R™" is split into two orthogonal subspace g and g* such
that R™" = g @ g* where g* is the orthogonal component of g in Euclidean space R™". We can define the orthogonal
projection maps from R™" to g and g* as,

R> 3y vt e gt, R svis vl eg. 2)

In general, for a variable *, the suffix = is used to describe the reference signal, the notation * is used to denote the
nominal signal, while the notation with tilde * is used to denote the error x —.

Furthermore, let us define Ad4B = ABA™! for all A € GL(n), B € R™". Then, Ad, & € g for all g € G c GL(n) and
& € g c R™" where G is a subgroup of GL(n) and g is the Lie algebra of G. The Euclidean inner product on R™" is defined
by (A, B) = trace(ATB) for all A, B € R™". The norm of a matrix on R™" is given by ||x|| = 1/(x,x),x € R™",

A continuous function fi : [0,a) — [0, o0) is said to belong to class K if it is strictly increasing and f;(0) = 0. A contin-
uous function fi; : [0,a) X [0,0) — [0, o) is said to belong to class KL if for each fixed s, the mapping fy (7, s) belongs to
class K with respect to r and, for each fixed r, the mapping fi(r, s) is decreasing with respect to s and fi(r,s) > 0ass — 0.

For a dynamic system

X = f(x,u)

where x € X is the state and u € U is the input. The system is called ISS (input-to-state stable) if there exist fi; € XL and
fi € K such that for any initial state x(ty) and any bounded input u(t)*

X < fia (llx E)l - = to) + fr ( sup IIM(7)||>

toST<t

for Vt > t,.

2 | BACKGROUND AND PROBLEM FORMULATION
2.1 | System dynamics and preliminaries

Systems evolving on an m-dimensional matrix Lie group G can be expressed by the following equation of motion (EOM),

g§=g¢
E=f(Ew+d, (3)

where g € G, &€ € g,and u € R™, f(-, -) is a vector field, d € g is the bounded disturbance induced by modeling uncertain-
ties, and external disturbances. We assume d satisfies ||d|| < b;.

Remark 1. The second component in (3) is the dynamic equation. The disturbance is added in the dynamic equation. The
kinematic equation is given by the left invariant vector field on Lie group, and is regarded as a coordinate transformation
between the velocity and derivative of configuration. Although for disturbed systems, the measured configuration and
velocity may differ from the actual configuration and velocity, in the estimator it can let the estimated velocity and the
time derivative of estimated configuration satisfy the relationship reflected by the kinematic equation. Thus we do not
need to add disturbance on kinematic equation. Using such expression, the disturbance is actually counted in the dynamic
equation. Including the disturbance only on the inner loop is widely adopted in the literature.****
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Denote the reference trajectory of the system by

Rt (). 51) € GXg €y
and the corresponding reference input of the system by
R 3t up(t) € R™. (5)
The reference state and input satisfy the system dynamics without disturbance,

8o = 8o%o
&o = f(&o, Uo). (6)
Assumption 1. There exist constants fgmax > fgmin > 0 such that any g € G satisfies fgmin < ggl < Pamarx].
Assumption 2. The reference trajectory g, is smooth. The reference input u, can be solved from g, and gp.
Assumption 2 is satisfied for systems such as the deferentially flat systems.*’

Assumption 3. There exists a C? function
R*3xH- Vx)>0eR
with the following properties:

(a) V71(0) =G,
(b) V(gx) = V(x)forallx e R™", g e G,
(c) V2V(I) is positive definite in the transversal direction, that is, V2V(I) - (y,y) > O forally € g* \ 0.

Remark 2. Itis often the case that G is expressed as a level set G = F~1(c) of a function F : R™" — R for some ¢, € R?,
where F is also G-invariant, that is, F(gx) = F(x) for all g € G and x € R™". In this case, we can choose V as V(x) =
k||F(x) — co]|> with k > 0. For example, for rotation matrices we can use F(R) = RTRfor R € {A € R33| detA > 0} so that
SO(3) = F1(I) and V(R) = k||RTR - I||*.

Under Assumption 3, we extend the system dynamics (3) to the ambient Euclidean space R™" by embedding the
matrix Lie group G into the Euclidean space R™" as

x=xE—-aVV(x)
E=fE u+d, (7

where x € R™" « > 0.

The tracking error trajectory can be defined on the Euclidean space accordingly
R >t (B(),E0) 1= (g —1.&— &) € R™" xg. ®)

If we let the trajectory of the system (3) track the reference trajectory, the tracking error dynamics of (3) can therefore
be expressed as

E = (go + Ego)Eg,"
B = f(E + &, u) — f(&o, to) + d. ©)
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It is noticed that the system (9) also evolves on the Lie group, not on the Euclidean space. By applying the technique
of embedding the matrix Lie group G into Euclidean space R™", we can obtain the following equation evolving on
Rnxn X Rm’

E = (g0 + Eg0)Eg," — aVV(go + Eg0)g, "
B =f(E + &,u) — (&, uo) + d. (10)

In this way, we say that the tracking error dynamics of (3) is embedded into the Euclidean space stably.

2.2 | Problem formulation and overall control architecture

In this paper we will consider the control problem of dynamic systems evolving on matrix Lie groups, under state
constraints, input boundedness, and uncertainties. The control problem can therefore be expressed as follows.

Problem 1. Consider the system evolving on matrix Lie groups governed by the EOM (3). Given specific configuration
constraint g € &, and specific velocity constraint £ € V, input constraint u € U, for reference state and input (go, &) €
X XV C G X g,deign control input u : R 3 t — u(t) € R” which guarantees the tracking error ISS at origin with respect
to disturbance d, while fulfilling all the above constraints for all disturbance satisfying (3).

The configuration error E can further be divided into the parallel direction error E!l and the transversal direction error
E*. Given the reference trajectory go(t) satisfying a;I < go(£)go(t)" < aI for all ¢, we linearize (10) along the reference
trajectory, the tracking error dynamics can be expressed as,

EX = —a((V2V(D) - EY)(gogy) ™"
Bl = gyZg" — a(V2V(D) - E)gogl) ™)'

B= i‘(fo, ug)E + ﬁ(SM +d, (11)

o0& ou

where 6, = u — uy.

As stated in Reference 36, the first equation in (11) is exponentially stable at the origin. It is also possible to
design control based on the linearized system (11). However, in order to solve Problem 1, we need to carefully con-
sider the set of tracking errors, which may influence the admissible input and state set. As it is difficult to estimate
the boundedness of the tracking error for the linearized system, we will therefore develop a methodology which gen-
erates the nominal trajectory based on (11), and tracks the nominal trajectory based on (3) directly. More specially, a
virtual dynamics which is the nominal dynamics by excluding the disturbance from (11) will be used to design the
nominal MPC on the ambient Euclidean space. As the generated nominal trajectory always lies in the Lie groups,
the actual dynamics (3) is then used to design the actual controller on Lie groups. In this way, the invariant tube
representing the tracking error between the actual and nominal trajectory can be obtained to revise the admissible
state and input set in the nominal MPC. The overall architecture of the proposed control methodology is depicted in
Figure 2.

In the proposed control scheme, the feasibility and stability of the nominal closed loop system can be achieved with-
out considering the uncertainties, as the nominal system is independent from the uncertainties. However, the actual
system depends on the uncertainties d. By showing how the actual system converges to the nominal trajectory under
uncertainties, the ISS of the overall system can be proved accordingly.

Assumption 4. There exist constants fymax = famin > 0 and Ppmax = Prmin > 0 such that the following inequality holds
for the linearized dynamics along the nominal trajectory

I

d
ﬁamin < f < ﬂama}m ﬁbmin <
o0& ou

H < ﬁbmax~ (12)
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FIGURE 2 The architecture of the overall proposed system

3 | CONTROL SCHEME DESIGN
3.1 | Nominal MPC on ambient euclidean space

By excluding the disturbance from the actual system, the nominal EOM of the system is given by,

E=fG 0 (13)

where the overbar * represents the nominal value.

We will solve Problem 1 inspired by the idea of tube-based MPC. The tube-based MPC is composed of a nominal
MPC and a feedback controller. The nominal MPC is designed from the nominal tracking error dynamics. By embed-
ding the nominal EOM into Euclidean space, we design the nominal tracking error as E = xgj' — I € R™", E=¢-&.
Then excluding the disturbance from (11), the nominal tracking error dynamics embedded into the Euclidean space is
obtained as,

E = (g0 + Eg0)Zg;" — aVV(go + Ego)gy !
= f(B + &g, w) — (&g, o). (14)

[l

Also, we linearize (14) along the reference trajectory and obtain,

EL - —a((VZV(I) - EN(gog) ™t

—a(V2V({) - El)(gogg)‘l)”

by

g
- 0
E= J;@o, Uo)= + —i . 1s)

In the nominal MPC design, we define the initial tracking error E = E and 2 = E, that is, we let g = gand & = & at the
initial time. The purpose of the nominal MPC is to let E!l converge to the origin while satisfying the nominal input and
state constraints.
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To deal with the state and input constraints, we express the admissible set of the configuration and velocity error as
X, and V., and express the admissible control input set as U,. Then the nominal MPC is written as,

e+ T

min J(¢, 6,) = ¢tk + 1)) + NH(E(s), Bu(s))ds

su(s) Iy
a0 — _ I
st B =38 — (VD) EY@E) )
0 0
= —];(50, uo)u + a—fé
(E1,E) € X XV, 64(5) € U, Lt + 1) € Q, (16)

[m]-

where ¢ = (El, E) is the state, ¢,(-) and N,(-) are posnlve definite functions used to ensure the stability of the MPC, Q, is
the terminal set will be defined later. Notice that X,, V., and U, will be derived later, according to the actual admissible
state and input set, as well as the feedback controller.

In order to derive the stability of the system, we introduce the following lemma which is trivial from the Lyapunov
second theorem.3°

Lemmal. If u = u(t,x) is an asymptotically tracking controller for the ambient system (15) for the reference trajectory xo(t),
then it is also an asymptotically tracking controller for the system (14) on G for the same reference trajectory.

3.2 | Feedback control for the disturbed system on matrix Lie groups

The nominal MPC can generate the nominal trajectory of the system on the matrix Lie group. Suppose the nominal
error trajectory is given by R 5 t - (E, E), and the nominal input error trajectory is denoted by R 3 t + 6,(f) € R™. Then
the nominal state trajectory is obtained as g = (E +1 )80 & = & + B, and the nominal input trajectory is obtained as 1 =
Up + gu-

It is noted that using the nominal MPC, the generated nominal state trajectory is already restricted on the matrix Lie
group. Therefore, we design the feedback control for the actual systems on the matrix Lie group directly.

For the actual system with uncertainties, it is necessary to design the tracking error carefully. We first define the
tracking error between the nominal state and the actual state as £ = gg_l — 1,2 = £ — £ The feedback controller should
ensure the boundedness of the tracking error (E, £) and the input error & = u — & so that the constraints in the nominal
MPC can be derived from the actual admissible input and state sets.

As the nominal trajectory always evolves on the matrix Lie group, the feedback controller can be designed in a cascaded
format. Given the nominal trajectory generated by the nominal MPC, design the velocity & which is the output of the
outer loop controller such that

Adg(¢, — &) = —kg(E'E+E")! an

where ky is a positive constant.
In order to design the control law of the inner loop, we first construct the isomorphic map from g to R™. Suppose

the basis of g is {6;},i =1, - - , m, the isomorphic map from g to R™ can be defined by the coordinates of x € g under
{oi} as,
Sx):gox>xSeR™ (18)
where x5 = (¢, x5, -+ ,x5)T, and xl.S is subject to x = Zi’ileoi.
The inverse of the above isomorphic map S(-) can be defined accordingly. We denote the inverse map as S~1(x) : R™ 3
xexleg.

Hence, the system dynamics (3) can be written with respect to &5 as,

E =S u) +d° =85 u) +dS. (19)
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The disturbance term d® in (19) is related to the disturbance term d in (3) as follows:
d® = S(@d).
Hence, with bf := b1||S|| where b, is the assumed bound on ||d||, we have
|| < b3 (20)
Then we design the following control law of the inner loop to let & track &,
u=u— k(& - &) (21)

where u, is obtained by inverting &, = f(&,, u,), and k; is a positive constant.

Lemma 2. [ 46] Given two vectors x,y € R" their line segment is defined by Ls(x,y) :={é : E=0x+ (1 -0)y,0< 0 < 1}.
Consider a vector valued function h : R" — R™. Assume that h is differentiable on an open set S C R". Let x,y two points of
S such that Ls(x,y) C S. Then, there exist constant vectors ci,- - - , ¢y € Ls(x,y) such that,

< X 1 9hi(ck)
h(x) — h(y) = ZZlm(kﬂno)Ta—xj (x-)

k=1j=1

where hy represents the k-th component of the vector valued function h, x; represents the j-th component of x, and the vector
I,(i) € R" is defined by
T
L@®=(0,---,0, 1 ,0,---,0
i-th element

In order to apply Lemma 2, we define the following function J(£2, u) which is a linear map from R™ x R™ to R™,
Shs 7 0fau(& u)
J(&u) = Ln ()l () ———
£ ’(2]21 L s

where f,; represents the k-th component of the vector valued function f,(-) in (19), u; represents the j-th component
of u.

Assumption 5. There exists a positive constant J,,;;, such that

. <J(§S, w + 17w

5 > > Jnin, VEEV,uE U (22)

where A,,i,(A) represents the minimum eigen-value of matrix A.

Assumption 6. The function f,(-, u) is Lipchitz continuous, that is,

WA w) — HE W < L& - EIL.VE €eV.LEEVUEU (23)

where L, is the Lipchitz constant of the function f,(-, u).

JESwHIT(E w)
2
trollability of systems, and is satisfied by many mechanical systems, the work of Reference 47 is such an example. As

J(&5, u) can be derived from the dynamics explicitly, given the equation of the dynamics, we can verify if Assumption 5 is
satisfied. And Assumption 6 is a common assumption for system dynamics.

Remark 3. Assumption 5 actually requires ( ) is positive definite. This is a sufficient condition for the con-
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We then define an intermediate tracking error &, := & — &,. From (19) and Lemma 2, there are ¢y, 3, ..., ¢y € Ls(u, uy)
such that the velocity tracking error dynamics is subject to,

& =HE W - HE W+ HE W - HE u) +d°

afZ k(ér ’ Ck)
Uj

= f(&,u) - (&, w) + ZZlm(k)lm(nT u—u)+d* (24)

k=1j=1

where the definition of f, is given after Lemma 2.
Defining ¢; = %(.ff, &%), from Assumptions 5 and 6, we arrive at,

P = <f§ j)
S LUIES NP + (&5, J(E, c)(u — up)) + (&5, d°)
<L IES)? - ke ” THT 512 + (25, d5)

< —(keJmin — L1)|I§e 1%+ Ellfe 117 + pe(b7)? (25)
g

where p; is a positive constant. Then it is concluded that ¢, < 0 if Nes| > #bf . If we let ||& || = O at the initial
Emin~1T

4/Jg

instant, and suppose the control gains satisfy kgJyin — L1 — ﬁ > 0, then the velocity tracking error & is bounded by
&

Pg

171 < b by (26)
eJmin — L1 — @
which implies
el < by 27
where b, = —bs IS~1]| is calculated from b5 based on the map S(-) defined in (18).

k.f]min_Ll
L.
Then we have the following proposition.

Proposition 1. Consider system (3). Suppose the nominal state and input trajectory are generated by solving (16), the
control law (17) and (21) are used to track the nominal state, the control gains are appropriately selected such that

keJmin — L1 — ﬁ > 0 and 2k, — i > 0. Then the tracking error E and &, converge to the positively invariant set Qr 1=
8 g

- T~ =~ 292b, ~
B EE+ED) < 222 b0 = (& IS < by).

Proof. We define the candidate Lyapunov function as,

pr=llgg  ~IIP=(gg  —-Lgg -1 (28)

Then, taking the time derivative of ¢, yields,

@, =2AE.8¢- 58 )
=2AE,g¢ &8 ) + 2B, 8 -8 )
= 2(E.gg ' Adgte) + 2(E.g8 ' Adg(&, — ©)
= 2(E,(E + DAdge,) + 2(E, (E + DAdg(&: - &))
= AE"E+E", Adge.) + 2(E"E+ E', Adg(&, - ©))
= 2(E"E+EN Adge,) + 2(E'E + EDI, Adg(&, — 8)). (29)
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= WILEY—22
Substituting (17) into (29) and applying Young’s inequality we have,

. “T= = 1, +2Ts =
#2 < <2(E'E + BV + ZIIE B+ BV + 20 b,
¢

< —<2kg - i) IE"E + B +2pb2

. If we also let E = 0 at the initial instant,

. o . L PO \/20zb
where p; is a positive constant. It is seen that ¢, < 0if ||(ETE + ET)” || > L“l
2%k,—

8 2p:

it is then concluded that Qg := {E NEE+EH < Lb"l } is a positively invariant set for the closed-loop system

¢ 2
under the control law (17) and (21). n
Remark 4. From the proof procedure we can also conclude that E converges to the set {E NE'E+E"| < Vb }
ZkE—i
And from the definition of E we can write ||[E'E + E' || as,
IE"E+E"| = \E"E+Dll = 1E"gg "Il = \/ tr(E'gg (g8 HTE). (30)
Asgg ' € G, from Assumption 1 the following equation holds,
—1, —1.T
ﬂgminI < 88 (gg ) < ﬁgmax- (31)
Then we have,
Bomintr(B' B) < tr(E' g8 ' (g8 )'E) < Pgmartr(E" B). (32)
Hence [|E"E + " || < “222 implies ||| < ——C22
Zkg_% ﬂgmin Zkg_i>
3.3 | Constraints revision from tube

The MPC synthesis should consider the revision of the admissible sets of state and control. As we have shown, the feedback
control law is designed such that the tracking error and the input fall into the invariant tube, the state and input constraints
for the nominal system can be revised accordingly. In this way, the constraints of the actual system are guaranteed in the
presence of tracking error induced by the uncertainties.

From the configuration tracking error invariant set Qg, the invariant set of g = gg_l can be obtained as fzg =Qp @ {I}.
Then the admissible set of g can be derived as X=X (%) Qg, and the admissible set of E is expressed as Ee =X0 g e

. . . . . vl ..
{I}, from which we can further derive the admissible set of the nominal parallel tracking error X’,. And combining the
results of the previous subsections, the admissible sets used to express the constraints in the nominal MPC can therefore
be revised as,

Ve = Ve © (Q: ® kgQp), Ve = U, © ke (33)
where U, and V, are given by

Ve=U 0 u(t),Ve ="V O &(1). (34)

l_%emark 5. As stated after (15), in order to synthesize the tube-based MPC, the initial nominal state ig set to g = g and
& = &.In this case, solving the nominal MPC (16) on Euclidean space, the nominal tracking error E and & will converge to
origin, while fulfilling the nominal constraints. This means that the nominal state and the nominal input will converge
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to the reference trajectory while fulfilling the nominal constraints. And as seen from Proposition 1, the error E and &
is bounded in a small region containing origin. Then applying (33), the actual constraints can be ensured to fulfill. The
detailed algorithm to synthesize the tube-based MPC will be presented via an application example in next section.

3.4 | Terminal controller for nominal system

Definition 1. Consider the nominal system (15) on Euclidean space and the finite time optimal control problem (16).
The terminal controller 5, and the terminal set Q, are defined such that under the controller §,,

1. Q, is a positively invariant set,

2- gsr + 1&(4” 5u) S_O’
3. €U, foralll € Q,.

In order to derive the recursive feasibility and stability of the controlled system, we consider the following control law
for the nominal system (15),

_ FNT (- _— of -
5u=<£> {[5,§o]+Y—£(§o,uo)5} (35)

where Y = g;! < W+ kpEl + ka(go=g;" + W))go with W = —a(V2V(I) - El)(gogg)‘l)”, k, and kg are positive constants

0 1
kpI kgl
is Hurtwitz.

Define B, = go=g;! — a((V2V(I) - E4)(gogh)™) ! Then substituting (35) into the nominal EOM (15) yields,

= -
-l )
E, kol kal| |E,

We define A = [kO I ki I] , since the matrix A is Hurwitz, by solving the Riccati equation AP + PA = —I we can obtain
P

such that the matrix

a positive symmetric matrix P.
From (15) it is seen that W can be derived from the state of E*, El and Z. From the boundedness of V2V (I) and gogg ,
the following inequality holds by appropriately selecting the constant «,
IWIl < nllE* 37

where y; is a positive constant.
Similarly the following inequality holds by appropriately selecting the constant «,

IWIl < rall B (38)

where y, is a positive constant.
Besides, we have the following inequality because of the boundedness of the reference trajectory,

[E, &l < p3lIE|l (39)

where y; is a positive constant.
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From the control law (35), we have,

= = Bv
loull < s lIEI + W] + kpllEM| + kallZz 1) + 22| (40)
amin ﬂamln
From the definition of =, it is seen that
I < B+ W < N1Z2l + B (41)
Combining (40) and (41) we have,
1 I = Bomin Y1 Bomin 1
16ull < 1Bl + rn LB+ W] +IplEM + kallE2 1) + R I + S B |
ﬂamm ﬂamm ﬁamln
L L Il = Bomin Y1Bbmin \\ £1
< 31BNl + 7371 IE N + n2ll B+ KpllEM| + KallZ2]D) + 2 1Bl + = |E |
ﬁamm Pamin Pamin
V3 Pomin = Y31 V2 71Bbmin =1 k I
< + IE211 + < + + ) IE-] + ——IIE"]I. (42)
( ﬂamin ﬁamin > ﬁamin ﬁamin ﬁamin ﬁamm
Then we can further obtain,
16ull? < c1llZ2lI? + 2l B4 + cs ]| EV|? (43)
where
73 Bomin V8! 9 71Pomin k
— — — u— e— ﬂ min
N2 (ﬂm * ﬂamm> <ﬂamm o Do > <7—3 + b—) -
y3 ﬂbmll’l ﬂamm ﬂamm ﬂamm
¢ = + + _ + =
ﬁamin ﬁamin 4P1 4/’2
5 B, Y2 VB \ Ko
Pomin — V3 Bomin Y371 V2 Y1 Bbomin Bamin Bamin Bamin ) Bamin
o= (L8 2 0 +7 + + + + -
ﬁamin ﬁamin ﬂamin ﬂamin ﬁamin ﬂamin ﬁamin ﬂamin 4P3

k, \? n\ K kK
C3=< D ) +E3<7’37/1 + V2 +71ﬂbmm> D +52< V3 +ﬁbmm> p

ﬂamin ﬁamin ﬁamin ﬂamin ﬁamin ﬂamin ﬂamin ﬂamin

with positive constants p,, p, and p;.
Proposition 2. Consider the nominal tracking error system (15), define a set Q,={ : ¢, = (V2V(I)-E* E*) +
h, <E||

- I
aug,PEL'ug) < &}, where Ellllug = [gz] , hy is a positive constant, and e, is a positive constant. Define the positive definite

function N, = q1||EL1? + g2IlEV|12 + g3|IE||% + r1]|At||% where the positive constants g1, g2, g3, 11, hy are subject to

@ Anax(V2V (D)

7 —q1—1c2>0,h —qy—ric3 >0,h —q3 —ric; > 0.
'gmax

If E(tk + I') € Q,, the control law gu(s), S € (tx + I', tygy1 + )] is designed by (35), where the parameters are appropriately
selected, then the following propositions hold for all s € (ty + I, ty+1 + I')],

1. Q, is a positively invariant set,
2. ¢+ N (£, 60) 0,

3. 6y € Sforall{ € Q,, whereS = { 118411 < e min <Am(VZV<’”, fudalB), Wm““) }

&) G C3
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Proof. From the Definition of ¢,, it is trivial to conclude that ¢, is positive definite.
Taking the time derivative of ¢, yields,

by = —a(VAV(D) - B*, (VAV(D) - EY@og!) ™) ") + by (Bug, PELg) + ha (Bl PEig)

PAE},.)

= —a <v2V(I) -EL ((VAVD) - EYY(gog? )—1)l> + hy(AED ¢ PEL) + hi(El,.

= —a (V2V() - B4, ((VPV(D) - E)(gog) ™) ) + hi(Elg. (ATP + PA)E],)

a ol
<- Eaug

(V*V()-EY ((V*V(D)-EY))) - h1|

'gmax
_ @Anax(V2V (D)

ﬂgmax

< 4] - by ||EY, (44)

Therefore, it is shown that ¢, < 0, indicating that Q, is a positively invariant set.
Secondly, substituting the definition of N, and (43) into the equation ¢, + N, we have

aﬂmax(vzv(l))

ﬁgmax

¢+ N, <— ( —-q1— 7102> NELI? = (hy = g2 = e |EN? = (hy — g5 — e[| B2l (45)

It is seen that g}, + N; < 0if the parameters are selected appropriately.
Thirdly, if { € Q,, from (43) and the definition of Q, it is obvious that §,, € S.
This completes the proof. m

Assumption 7. The reference trajectory (go, &, Uo), the admissible state set X X V, the admissible input set U/, the
parameters in actual controller (21), and the parameters in control law (35) are designed such that Q, ¢ X, x V,, and
Scl..

Under Assumption 7 and from Proposition 2, it is seen that the terminal controller for the nominal system (15) can
be constructed by the control law (35).

3.5 | Main results

By constructing the terminal controller of the nominal system, it is possible to conclude the feasibility and stability of
the nominal system, and then extend the results to the entire controlled system. We have the following theorem which
summarizes the recursive feasibility and ISS of the overall closed loop disturbed system.

Theorem 1. Consider the system dynamics (3). The nominal state { and input 8, is solved from the nominal finite time
optimal control problem (16). The feedback control law u is designed by (21). Suppose that at initial time instant the finite time
optimal control problem is feasible. Then the closed loop system is input-to-state stable (ISS) with respect to the disturbances.

Proof. The proof will be finished in two steps: the feasibility proof and the convergence proof.

First, let us prove the feasibility of the MPC problem recursively.

Assume at a sampling instant ¢, the solution for the optimal control problem (16) exists, denoted by 5;:,0(3), S € [ty, ty +
I']. According to the state constraints definition, the state E(s) stays in the admissible set Ee X Ee for all s € [ty, tx + I'],
and ¢(t + I') € Q, under the control of EZ,O(tk).

Then for the time interval [f41, tx+1 + I'] We can construct the following solution for the optimal control problem (16),

gl

_ { 80(5). 5 € [fier. b+ T'] 6

u,0f = -
éu,O,ter(S)s NI (tk + F7 tk+1 + F]

where Eu,o,m is designed by (35).
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As gu,o,m defined by (35) is a terminal controller, according to Proposition 2, we can conclude that,
Suo01er(s) € S,V € (tx + I, by + I, (47)
Similarly, according to Proposition 2 it is seen that under the control guvom we have,
() €Q Vs € (t+ Ity + TN (48)
Combining (47) and Assumption 7 yields,
8u0er(8) € U'p, Vs € (t + Iy tiyr + T (49)
And Combining (48) and Assumption 7 we can conclude that under the control gu,o,m,
C(5) € Xe X Ve, Vs € (te + Tty + I, and C(tir + T € Q. (50)

From (49) to (50) it is indicated that gu,O s is a feasible solution for (16) in the time interval [fy1, tq1 + T'].
Moreover, as the actual feedback controller is given by (21), by applying Proposition 1, it is concluded that,

$(S) € Xe X Ve, Vs € [tiy1s b1 + T'] (51)
and
0u0(S) € Ve, Vs € [lrg1, tieg1 + I']. (52)

Therefore, we can conclude that u(s) = uy(s) + 6.05(5), S € [tx41, tis1 + I'] is a feasible control of (3) to satisfy the state and
input constraints.

The above derivation shows that the feasibility of a solution of (16) at time ¢, implies the feasibility of that at time
instant t;. The feasibility of the solution of (16) at all time ¢ > ¢ can thus be guaranteed recursively in this way.

Next, we consider the convergence of the closed loop overall system.

We define the following Lyapunov candidate of the closed loop nominal system,

=J(C, 6u). (53)

Then the difference of V, from the time instant ¢, to the time instant fi,1 is given by,

AV = V,(ti1) — Vit

e+l (AT o
- / [N (250, 59)) ] ds - / [N, (2005, as

k+1

+ ¢r (E(tk+1+F)> ( tk+F))
= /t::” [ <C(S) ou(s) ]ds— /Ik+1 [N Z(s), 5u(s)>] ds
+¢r (E(tk+1 +T )) ( C(te + 1“)) 54)

From Proposition 2, integrating ¢, + N, over [t + I, t1 + I'] yields,

+I

/ttkmr [N, (Z(S)>] ds + ¢r (Z(tk+1 + D) ~ & (E(tk * F)) <0 2
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Substituting (55) into (54) yields,
AV <0 (56)
Therefore, it is concluded that under the nominal MPC, the linearized nominal system (15) is asymptotically stable at
origin. From Lemma 1 it is seen that the nominal system (14) is also asymptotically stable under the nominal MPC.
From the stability of the closed loop nominal system, there exists class XL functions fi;; () and fi;(+) such that,
IEIl < fin (IEO)]I, £), ¥t > 0 (57)
and

IE]l < fiz(IEO)]], 1), Vt > 0. (58)

Then we consider the actual system (3).
First consider the velocity error which satisfies,

E=E+2 (59)
From Proposition 1 the bound of = is obtained as,
IZI = 116 = &1l = e + & = &Il < N&ell + 116 — &Il < kg—‘/ﬁébl + b (60)
It is seen that there exists a class K function fi;(-) such that,
IZN < fia (b)), VE > 0 (61)
which implies that there exists a class K function fi,(-) such that,
IZll < fia(br), ¥t > 0 (62)

where fia(b1) = fia(b1||S]]) is trivially a class K function. Finally, combining the result of (58), (59), and (62), it is seen
that vVt > 0,

2]l < IE®) + EOI < IO + IED] < fiaby) + fua(IEO)]I, ). (63)

Then we consider the configuration error. Similarly from Proposition 1 and Remark 4 it is seen that there exists a class
K function fis(-) such that,

IE|l < fia(b)), Ve > 0. (64)
Then we have,

IE|| < fia(br),Vt > 0 (65)

where fi4(b1) := fi3(b1]|S]]) is also trivially a class K function.
From the definition of the configuration error we have,

E=gg' - I=(E+I(E+D)-I1=EE+E+E. (66)
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Taking the norm of the both sides of (66) we have,
I - - - 1 - - N
IEN < IENNEN + IEN + IEN < prllEII” + EIIEII2 + IEI + [IE]| (67)

where pg is a positive constant.
We define fis(IE1) := pellEII® + Il and fi(I1EN) := 7= IIE|1> + | EIl. Both of fis() and fis(-) are class K functions,

then from (67) it is seen E satisfies,

IEI < fis(E@ID + fis IEOI) < fier(by) + fiaz(IEO)]], £), Ve > 0. (68)

It is seen that fi; = fis(fra(+)) is a class K function, and fi3 = fis(fir(+)) is a class KL function.
Finally, from the definition of ¢, as well as (63) and (68), we have the following equation which implies the ISS of the
entire system with respect to disturbances,

IEON < fiee (1) + fiac(IE O], £),¥E > 0 (69)

where fi (- is a class K function, and f;(-) is a class KL function. [

Remark 6. Theorem 1 shows the ISS of the system under the sampled nominal MPC and the continuous feedback con-
troller. However, the stability of time-varying sampled data system under the MPC law is still an open problem, and will
not be discussed in this paper.

4 | APPLICATION EXAMPLE

In this section, we will take the rotational motion of the rigid body as an application example to illustrate the theoretical
results of this paper.

41 | Rotational dynamics of rigid body

The attitude control of the rigid body is started from the rotational motion of the rigid body, which is given by,

R=Rad
® =Mz - dMw) + d, (70)

where R € SO(3) is the rotation matrix of the rigid body, @ € R? is the angular velocity, M € R> is the inertia tensor,
7 € R3 is the torque, and d, € R3 is the disturbance bounded by ||d,|| < b, with positive constant b,, and the hat map %
is an isomorphism from IR to the Lie algebra so(3) of Lie group SO(3).*® For a vector a = (a1, a3, az) € R3, the hat map is
given by

The inverse map of the hat map is called the vee map and denoted by Vv such that (X) = x for all x € R3. Consider-
ing a function W xR3 3 (X,Q) —~ V(X,Q) := }1||XTX —I||? € R, where W = {X € R¥3|detX > 0}, then EOM (70) is
extended to R3*3 as,

X=Xo-aXX'X-1)

& =M"(r - d®Mw) + d, (71)

where (X, w) € R¥>3 x R3.
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Given a reference trajectory,
R 2t (Ro(t), wo(1)) € SO(3) x R? (72)
and the corresponding reference input torque by
Rote () e R? (73)
it is natural to define the error trajectory as,

Rt (E(b),e()) := (X(t)Ra1 — I, w(t) — wo(t))
e R¥>3 x R3. (74)

By embedding the manifold into the Euclidean space, and splitting the tracking error E into parallel error E! and
transversal error E*, we have the following linearized tracking error dynamics,

E*t = —2qaF*
E = RyéR;!
e =M (Mex wy+Mwy X e) + M8, +d, (75)

where §, = 7 — 7y. It has been proved that the first error dynamics of (75) is stable, while the second and third components
can be stabilized to zeros. Therefore, we can design the MPC from (75).
We suppose that the constraints on the attitude, angular velocity, and input are expressed as,

RRl e X,weV,7€U. (76)
Then the admissible sets expressed with respect the error are given by

eeVOwy(t) :=V,,6, € UB 19(t) := U,. 77

4.2 | Feedback control and invariant set of tracking error

For the system constraints (77), we can design the nominal error trajectory using MPC. Suppose the nominal error trajec-
tory is given by R > ¢ + (E, &), and the nominal input error trajectory is denoted by R 3 ¢ (8;). Then the nominal state
and input trajectory is obtained as R=(E+DRy,w=wo+27 =19+ 6.

As shown in the previous section, we need to design a feedback control law to force the actual trajectory to track the
nominal trajectory (R, @, 7), and the tracking error should be bounded in a robust invariant set, which is called the tube
of the tracking error. A cascaded structure feedback controller will also be considered for this purpose.

First, we design the following reference angular velocity for the feedback attitude control. As the system dynamics
always evolves on SO(3), we design the angular velocity w, such that,

Ad(, — @) = —ky B! (78)
where B = (RET -Dl = (RI_QT — RRT)/2is the parallel error between R and R, k; is a positive constant. Note that R always
evolves on SO(3) for system (70).

Then design the body torque as,

T =1, — kse, (79)

where e, = w — wy, 7, = Mo, + ®-Mw,, and k;, is a positive constant.
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Let us consider the tracking error of the angular velocity of the rigid body. Substituting (78) into (70) yields,

=Mt —M'éMw - M7, + M '&,Mow, + d,
=Mt - 1) + M'é&:Mw, - M'&Mw + d,. (80)

Define a function () : {® € R? : ||o|| £ ©pn} D @ » M~'&@Mo € R? with positive constant ®,,, then we have,

[l (@) = m(wn)ll < Lales|l (81)

where L, is the Lipchitz constant of the function #;(-).
In order to derive the results, we further define 7,(w) : {0 € R? : ||| £ wn} D @ » ®Mw € R3, hence we have

n2(@r) — @)\ < Lalloy — @Il < Lsky ||E"|| (82)

where Lj is the Lipchitz constant of #;(:).
Proposition 3. Consider the system dynamics (70). The nominal state and input trajectory are represented by R(t), @(t), 7(1).
Suppose the control torque is determined by the feedback control law (79). If the positive constants k, and k, satisfy

kl—i>0
4p

o AM)™ = pi— = — L, >0
4p;

then the state tracking error and the input of the closed-loop system fall into the following sets,

e Qp = (B" : |E")| < Lg}
@ € G ={® : ||®|| £ (ky + 1)Ly}
F€Q, = {7 : |7l < (IMllky(ky + 1) + Lsky + ky)Lg) (83)

ks P \/5 -1 1 . ‘s .
=2, Lg=/—2— =k -2 ph=kiM) ' —p - —-L M
where ks o Lr min(ﬂl,ﬂ2)br’ =k i’ Pr = ky A(M) 1 v » With positive constants py, p2, A(M) is the
minimum eigenvalue of M.

Proof. We define the following Lyapunov candidate as,
1oz 1 2
= —||E||” + =llew 84
3 IE]| > lleoll (84)
which is positive definite. From (78), (79) and (80), we can obtain the time derivative of ®,

=(E,E) + (eq, &)
(E Adg(d — a))) + (€w, n)
= (E, Adgé,) + (E, Adg(d, — ®))
— ka(ew, M~ es,) + (€, m(wy) — m(@)) + (€q, dy)
< V20E"lewll = ki IE"I1? = kz A lewll? + Lallea I

+ llewlllldy ]
V2 =112
- -—||E
<k1 4p1>” I
_ 1
- <k2/1(M> ' —— —L2> llewll* + p2b7. (85)
4p,
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Taking f; = ki — g and f, = ko AM)™ — p; — ﬁ — L,, if the parameters are selected such that f; > 0 and , > 0,
then 1 ’

d < —min(By, B)IIE", eI + p2b2. (86)

It is seen that ® < 0if ||(E", e,)|| > \ /ﬁbr. The bound of B and e,, can be expressed as,
1°F2

B < 11E", e)Il < L,
lewll < IIE", el < Lg. (87)

Recalling the definition of e, we arrive at,
@l < K lE'|l + llewll < (k1 + DLg (88)

where ® = w — w.
Then we consider the boundedness of © = r; — 7. From the control law, we have,

7, — 7|l = [IMdy — M@ + ny(wr) — ma(@)||

2l -
< IM|Iky||E || + Laky ||

< IMlky @Il + LakalI B, (89)
From (79) it follows that t4 — 7, = —kze,, S0 combining (87) and (88) we have

121l = llza — 7 + 77 — 7|
< llea = zoll + Il = 7l
< IMlikyll@ ]| + Lski 1B + Kalle, |
< (IM]lky(ky + 1) + Lsky + ky)Lg. (90)

This completes the proof. [

Remark 7. Proposition 3 gives the robust invariant set of the feedback controlled system in this application example.
Similar to Theorem 1, From Proposition 3 we can also prove the ISS of the overall closed loop system w.r.t. the
disturbances.

4.3 | Tube-based MPC for rotational motion of rigid bodies

~ ~ —T ~ ~ p_pT\wWv
From the invariant set Q, , we can define the invariant set of R = RR as Qg = {R : || & f ) || < Lg}. Because RRg eX

and RI_QT S QR implies ERg eXQ QR, we can derive the admissible set of I_QRg as X @ Qp in the nominal MPC.

It is noted that Ell is not ERg itself. As in the nominal MPC, the constraints on the configuration will be expressed
with Ell, we need to further derive the admissible set of E!l from the admissible set of I_QRg .

Suppose (E)Y = (a1, a,, a3)7, the relationship between ﬁRg and E is expressed by,

rin(EY  rEN  rsE
RRy = fo(E") = | ru(Bl) rn(El)  ry(El) (91)
V31(E”) V32(E”) V33(E”)
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where

(@ +a) V1= ENV|? +af

IENV]12

r =

ar a <\/W—l>

eETG ZNE

a; as (\/W—l)

= dT N

a o (VIZIEIE-1)

T IEDV?

(@ +a)V1-[IENV|? +a;

IEV]I2

=

a; as (Wq)

mE T IEDV2

ara; (VIZIE)I2-1)

mETe IEDV]?

0y (VIZTEDT -1)

=l N

(@ +a)V1-IENV]? +a;

IEDV]1?

I3z =

WILEY—2%

From (91) the admissible set of E!l in the nominal MPC can then be obtained. For example, if the constraint on R
is expressed by a function C(-) : SO(3) 3 R~ C(R) € R as C(RR}) < 0, then we can write the admissible set of Ell as

¥ = {El : C(fr(E") < 0}, which is used to define the configuration constraint in the nominal MPC.

Combining the previous results, we are now in the position to express the nominal MPC for the rotational motion of
the rigid body as,

6.(5)

s.t. E”(s) = RoeR; 1,

& =M (MexXwy+Mwyxe)+M's,

EloeX xV..5. e,

_ _ b+ I _ _
mi @3 =@ I+ [ (NEO.F0)) ds
b

(92)

where E = (El, @) is the nominal state, X=X @ Qg and ?e =Y,6 Q, are the admissible configuration and velocity set,

and U, = U, © Q, is the admissible input set.

We then synthesize the tube-based MPC as shown in Algorithm 1. As indicated by Proposition 3, Algorithm 1 com-
bines the nominal MPC which is used to generate the nominal state/input trajectory, and the feedback controller which let
the tracking error fall in the tube. The constraints on the state/input for rotational motion of rigid bodies in the presence
of uncertainties can therefore be guaranteed to be fulfilled.
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Algorithm 1. Synthesis of the proposed tube-based MPC for the constrained attitude control

Initialization: At time instant t,, let £(0) = £(0).

1: At time instant f;, solve the nominal MPC problem (92), obtain the nominal state and input Ell(s), &(s), 6.(s), s €
[t, tx + T).
Calculate R(s), @, T, s € [tx, tx + I).
for s € [t, tyy1) do

Apply the actual control input z(s) to the rigid body, according to (79).

end for
(¢, Etr) < (S(tan)s Etrnn) ) tk < tisr-
Go to step 1.

AN A R

© Tref

act

Time(s)

FIGURE 3 The nominal and actual attitude expressed in Euler angles. The dot-dashed line represents the reference value. The solid
line represents the actual value. While the virtual line represents the nominal value

4.4 | Simulation
During the simulation, the inertia tensor of the rigid body is M = diag(2.263,2.47,4.7235)kg - m2, the initial attitude of

T
a rigid body is set to R(0) = exp(¥;) with v; = 0.65 [% %0] , and the reference attitude is set to Ry = exp(V,) with

T
v, =-0.6 [% % 0] . The angular velocity of the rigid body is under the constraint ||w|| < 1rad/s. While the attitude

constraint of the rigid body is given by 0.65 < e3T RRg Roe; < 0.95. The disturbance acting on the rigid body is assumed to
uniform distribution d, ~ U(-1.75,1.75). The Lipchitz constants are calculated according to the EOM as L, = 1.39 and
L3 = 3.34. The open-source ACADO is adopted to solve the MPC problem.* In the simulation, the prediction horizon is
set to 0.7 s, and the sampling time is 0.1 s.

From Proposition 3, the tube along the nominal attitude trajectory is calculated as {e : ||ez|| < 0.1563}, from which
the constraint for ﬁRg is revised as 0.7608 < e ngRoeg < 0.8895. And the admissible set for Ell is further revised as
{Ell : 0.7608 < elfr(EN)Roes < 0.8895} in the nominal MPC.

The simulation results are shown in Figures 3-6. The attitude of the rigid body expressed in Euler angles is shown in
Figure 3. It is seen that the attitude of the system evolves from the initial attitude to the reference attitude. The attitude
constraint of the rigid body is expressed in Figure 5, from which it is seen that the attitude constraint is satisfied using the
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FIGURE 4 The reference and actual angular velocity
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FIGURE 5 The attitude constraints in one test trial

proposed control algorithm, in the presence of uncertainties. It is also noted that because of the attitude constraint, the
rotational trajectory from the initial attitude to the desired attitude does not follow the geodesics on SO(3). The angular
velocity of the rigid body is depicted in Figure 4. It is seen that the constraints on the angular velocity are also fulfilled.
While the input torque under the proposed control algorithm is presented in Figure 6. These two figures also show that
the velocity and the input torque all fall in the admissible sets. From the simulation results, the feasibility of the proposed
methodology on attitude control of the rigid body is verified.

As a comparison, the base-line normal MPC is tested in the application system also Reference 38. The results
under the normal MPC are shown in Figures 7-9. It is seen that the actual attitude and angular velocity can also be
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FIGURE 6 The actual and nominal input of the rigid body in one test trial
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FIGURE 7 The actual attitude evolution in normal MPC

stabilized to the desired attitude and angular velocity under the normal MPC. However, as seen from Figure 9, the atti-
tude constraints are violated due to the unmodeling disturbance in the actual system. As a comparison, our proposed
approach is able to fulfill the constraints by tightening the nominal constraints in the nominal MPC. This simulation
case demonstrates the advantage of the proposed algorithm over the normal MPC in the presence of the unmodeling
disturbances.
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FIGURE 8 The actual angular velocity of the rigid body in one test trial under normal MPC
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FIGURE 9 The actual attitude constraints of the rigid body in one test trial under normal MPC

5 | CONCLUSIONS

In this paper, we have developed a methodology to design a controller that deals with the state and input constraints for
systems on matrix Lie groups with uncertainties. The methodology is inspired by the tube-based MPC. By embedding the
manifold into Euclidean space, the nominal MPC has been designed on the Euclidean space. As the generated nominal
trajectory is restricted on the Lie group, the feedback controller used to track the nominal trajectory has been designed
on the manifold directly. We have shown that the tracking error in the feedback controller can be bounded into robust
invariant sets, which can be used to revise the constraints in the nominal MPC expressed in the Euclidean space. In this
way, the nominal MPC in the Euclidean space and the feedback controller on the Lie group can be combined together. The
proof for the ISS of the overall system evolving on the manifold considering the constraints has been obtained accordingly.
It has been proved that the proposed framework can ensure the constraints of systems on Lie groups to be fulfilled in the
presence of uncertainties. The application example of the proposed methodology on the rotational motion of the rigid
body has been presented. The proposed methodology does not rely on any local coordinates of the Lie group and can
apply the existing MPC techniques on the Euclidean space.
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