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The constraint distribution in nonholonomic mechanics has a double role. On the
one hand, it is a kinematic constraint, that is, it is a restriction on the motion itself.
On the other hand, it is also a restriction on the allowed variations when using
D’Alembert’s principle to derive the equations of motion. We will show that many
systems of physical interest where D’Alembert’s principle does not apply can be
conveniently modeled within the general idea of the principle of virtual work by the
introduction of both kinematic constraints and variational constraints as being in-
dependent entities. This includes, for example, elastic rolling bodies and pneumatic
tires. Also, D’Alembert’s principle and Chetaev’s principle fall into this scheme.
We emphasize the geometric point of view, avoiding the use of local coordinates,
which is the appropriate setting for dealing with questions of global nature, like
reduction. © 2004 American Institute of Physic§DOI: 10.1063/1.1763245

[. INTRODUCTION

Nonholonomic mechanic$he universal formalism created by Lagrange is not appropriate to
derive the equations of motion for systems with rolling constraints, that is, this motion is not
described by classical variational principles. Several systems with rolling constraints, like the
idealized rigid ball rolling on a plane with only one point of contact and many others, are
successfully described geometrically by distributions on configuration space and the correspond-
ing equations of motion are derived by D’Alembert’s principle, which has been the purpose of
extensive researcft1+1"182234or more than a centurgsee also, for instance, Refs. 24, 2, 7, and
8 for a list of references and historical remarkdowever, as we will see in the examples studied
in the present work the dynamics of elastic rolling bodies is not generally described by
D’Alembert’s principle, even in those cases where the restriction on the motion is given by linear
constraints. On the other hansecond order constraintghat is, subsets of the second order
tangent bundle rather than the tangent bundle of the configuration space, naturally appear in
several examples. The purpose of the present work is to establish the basic geometric definitions
and procedures within the general idea of the principle of virtual work, generalizing D’Alembert’s
principle to deal with nonlinear and higher order constraints. One of our main examples will be
elastic rolling bodies, like pneumatic tires, where some second order constraints appear naturally.

In D’Alembert’s principle the constraint distribution has a double role. On one hand, it is a
kinematic constraintthat is, it is a restriction on the motion itself. On the other hand, itnis,
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addition avariational constraint This perspective was already adopted in Ref. 13 where a general
approach to nonholonomic constrained systems considered as implicit differential equations was
considered. There it was discussed that the kinematical constraints defining a submanifold on the
tangent space of the configuration space of the system and the reaction or control forces described
by a subbundle of the cotangent bundle of the configuration space, where independent entities and
a condition for the compatibility of both ingredients was obtained. In this paper we will push
forward this point of view by considering nonlinear higher order nonholonomic constraints, not
only constraints on the velocities but on higher order derivatives.

We will show that many systems of physical interest where D’Alembert’s principle does not
apply, can be conveniently modeled by a principle based in the introduction of both higher order
kinematic constraintand higher ordevariational constraintsas being independent entities. This
includes, for example, elastic rolling bodies and pneumatic tires. Also, D’Alembert’s principle and
Chetaev’s principle fall into this scheme.

Our point of view is geometric, avoiding the use of local coordinates, which is appropriate for
dealing global problems, like reduction. We also write equations of motion for systems with higher
order constraints in an intrinsic fashion, using the natural structures of the tangent bundle and
higher order bundles.

Basic notationAs usual we will consider that the configuration space of a Lagrangian system
is a smooth manifol® of dimensionn with local coordinates]'. We shall introduce higher order
tangent bundles in order to deal with higher order constraints. Thus, by definition, two given
curves inQ, say,q4(t) andg,(t), te(—a,a), have a contact of ordérat qo=q4,(0)=q,(0) if
there is a local chartg,U) such thaty;(0) e U, fori=1,2, andD{(¢°q,)(0)=D{(¢°q,)(0), for
s=0,... k. This is a well-defined equivalence relation, and the equivalence class of a given curve
q(t) is denoted q]™. For eachyye Q, let ngQ be the set of allq]® such tha(0)=q,, and
let TMQ be the collection of alrl'fq‘;)Q, for goe Q. It is well known (see, for instance, Refs. 19
and 9 and references thergthat 7: TMQ— Q, where7*([q]™¥)=q(0), is afiber bundle, called
the tangent bundle of ordek of Q. There are natural maps!¥:TWQ-TNQ, for k,I
=1,2,..., given by 7"W([q]®)=[q]". Itis easy to see tha&t)Q=TQ. Also, we can identify
TOQ=Q, via[q]©@=q(0).

In local coordinates, we have=(q ...,q"), and, fors=1,2,..., we denote q®
=(g*®,...,g"®), where
o dq
i(s) =
q dtS (O)!
wherei=1,... n. Then we have[q]®=(q©, ... q®).

Denote by j :TWQ—-T(T®YQ) the canonical immersion defined by, ([q]®)
=[q*" D1 where g« is the lift to TkVQ of the curveq, that is, the curveg®~1:
(—a,a)— Tk DQ is defined azi* Y(t)=[q,]* ) whereq,(s)=q(t+s).

In this paper, it will be useful to introduce, geometrically, the concept of implicit differential
equations. This concept has often received less attention than the notion of an explicit differential
equation in the differential geometry literatuisee Refs. 21, 23, and L135eometrically, a system
of implicit kth-order differential equations is a submaniféfidof T¥'Q and a curvey:1 —Q is a
solution to the differential equatioM, if its k-lift y(s)eM for all sel. The implicit differ-
ential equation will be said to be integrable at a point if there exists a solytsorch that itk-lift
passes through it. The integrable parivfis the subset of all integrable points idf. The system
is said to be integrable if its integrable part coincides with A notorious algorithm has been
developed to extract the integrable part of an arbitrary implicit differential equétibut it will
not be the objective of this paper to discuss this issue for systems with higher order nonholonomic
constraints and we will restrict ourselves to the description of the corresponding implicit differ-
ential equation, leaving the questions of the existence and uniqueness of its solutions for future
discussion.
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In Sec. Il we describe a first example of the elastic rolling ball, where some of the features of
the general procedure already appear. In Secs. lll and IV we show how to study Rocard’s theory
and also Greidanus’s theory of a pneumatic (gee Refs. 11, 26, and 27 and also Ref. 24 a
nonholonomic system with higher order constraints and, motivated by the previous examples, in
Sec. IV we establish a general principle for dealing with systems involving higher order con-
straints. The distinction between kinematic constraints and variational constraints as being inde-
pendent entities is a key point to this discussion. In Sec. V intrinsic equations of motion for
systems with higher order constraints are derived. In Sec. VI further examples are provided and
some basic results about reduction and the equations for Lagrangian systems with symmetries with
higher-order nonholonomic constraints are discussed.

Il. A SIMPLE EXAMPLE: THE ELASTIC HOMOGENEOUS ROLLING BALL

The main purpose of this section is to show an example that can be treated using
D’Alembert’s principle and also using some other procedures involving different types of con-
straints, including second order nonlinear constraints. All those procedures are equivalent in the
sense that they give equivalent systems of equations.

Let us consider an elastic ball subjected to gravity and rolling on a plane. Without loss
of generality we will assume that the radius of the ball is 1, for simplicity. For a static ball the
contact between the ball and the plane is a circle, whose diameter was calculated by siegtz,
also Ref. 16, p. 27. The effect of internal viscosity, adhesion and other dissipative forces is
important in some casédjowever, in the present section we shall assume that heat dissipation is
small, in other words, we will consider only the idealized model of a perfect elastic ball. Also, we
shall consider only the important case where the circle of contact is small and the motion is
quasistatic, which, in particular, implies that the zone of contact is approximately a circle of the
same size as the contact circle in the static ¢ase Ref. 1§ This also implies that the size and
inertia of the flattened part of the sphere is negligible. Now we shall defineahsliding condi-
tion. It is given by the condition that the points of the sphere belonging to the circle of contact
cannot slide against the plane. It is clear that this has to be understood in an approximate sense
since the exact solution of elasticity equations is not known in general, not even under the
quasistatic assumption. More precisely, we accept the following approximate model. We assume
that for all kinematic and dynamical purposes the ball is rigid, it has only one point of c@ntact
with the plane, representing the center of the circle of contact, which does not slides, and the
spatial angular velocity and the translation velocity combine in such a way that the velocity of
points z of the surface of the ball nea have a velocity which is of ordda—z|2. This is a
rigorous way of defining the constraint given by the nonsliding condition, in the case where there
is a circle rather than a point of contact. It is easy to prove that, in fact, the nonsliding condition
is satisfied if and only if the vertical component of the spatial angular velocity is 0, thatis,
=0. We emphasize that this model is realistic only for slow motion and small deformation. In
agreement with all these physical assumptions we have the following geometric model.

Kinematics of the elastic rolling ballThe manifoldQ = SO(3)x R? is the configuration space
for the model. A position of the system is given by a poiAtg) e Q, wherea is the point of
contact of the sphere with the plane representing in the approximation described above the center
of the circle of contact. Le¥=a be the translation velocity of the ball and let=AA~! be the
spatial angular velocityn=(w;,w,,w3), after the identification ofo(3) with R3. We haveV

=aandw=AA"1—AA *AA~L. The following two equations describe the nonsliding constraint:
V=(wy,— wy), 1)

The first equation represents the usual nonsliding condition for a rigid rolling ball while the second
expresses the fact that there is really a circle of contact rather than a point, and that the points of
that circle belonging to the sphere have zero velocity with respect to the plane, at least to first
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order approximation. The previous equations define a distribution, which ikitleenatic con-
straint for the system of the elastic rolling ball. We will show that, provided that we accept higher
order constraints, there are other equivalent ways of choosing the constraints all of them giving
equivalent equations of motion. For instance, let the cait¢ in the plane have curvature radius
r(t). Then we define the constraint

rwi=wi+ w3, 3

whose physical meaning is that the instantaneous motion of the sphere is a superposition of a
rotation about some vertical axis, with angular veloeity, and the motion of rolling on the plane
with speed

IV[=Voi+ w), 4)

and the point of contact is located at a distandeom the vertical axis. This is an example of a
second order constraintt is a kinematic constrainin the terminology introduced in Sec. IV and

it is equivalent to the constraif2), in the sense that it gives equivalent equations of motion, as we
will explain later. However, as we have said before the nonsliding condition is satisfied only if
r =o, which of course impliess;=0. Equation(1) has the following consequence:

V:(é’z,_ w1).
Lett andn be the tangent and normal vectors to the cua¢g. We have
VIn==(01,0,),
and also

dv| v
V= —n

Ta Ty
Then we can deduce
(IVIn,V) = = (@107— wp01) ®)
:E' (6)
"
from which we obtain the constrai8) in the form
0107~ W01 = 03( 0]+ 03), ()

where the choice of the sigh is the only one consistent with the standard choice for the direction
of the normakn and the sign ofu4 for the given physical description. We have a suletT(?)Q,

given by (1) and (7), rewritten in terms ofa, A, A, andA. This is asecond order kinematic
constraint Observe that, in this example, the project'rf@’z):T(z)QeTQ defines a distribution
DCTQ, by D=175?X(C), which is given by(1), and that rewritten in terms d&, A, a, anda,
gives an expression linear i anda.

Dynamics of the elastic rolling ballThe Lagrangian is given by the kinetic energy

L(A,a,A,a)=21(AA"H2+1M(a)?

wherel is the moment of inertia of the ball with respect to any of its symmetry axisMarnsithe
mass of the ball. The dynamics of the elastic rolling ball is given by the following variational
description, as we will see later,
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5ft:(%|(AA—1)2+%M(a)2 dt=0, ®
(8A(t),6a(t;))=0 for i=0,1, 9
(8A(t),5a(t)) eDiaawy for all t, (10)
(A(t),a(t)) eDagyaqy Tor all t, (11)
w3=0. (12

We will show that we can replace the last equation by E&g.and we will obtain an equivalent
system. We note that in this formulation thenstraints on the variationare the same as in the
case of the rigid rolling balsee, for instance, Refs. 24 and Blowever, the&kinematic constraints

are not, in other words, the motion is effectively constrained by our choice of the last equation,
namely, either Eq(2) or Eq. (7). For any of those choices, we derive from the previous principle
adifferential-algebraic systerof equations and we will have existence and uniqueness of solution
for those initial conditions compatible with the constraints.

By applying the usual integration by parts argument, we obtain the equations of motion.
However, as it already happens in the case of the rigid body, this is not completely trivial unless
one is willing to use reduction argumen(see, for instance, Refs. 6 angl We will postpone the
details of the computation until Sec. VI. We obtain,

(1+M)w;=0, (13
(I+M)w,=0, (14
(I+M)w;=0, (15)
(w2, —w1)=V, (16)

w3=0. (17)

Of course this system is over determined, but it is correct. The fifth equation, which coincides with
Eqg. (2), may be replaced by E@7) and we obtain a system which is clearly equivalent. The first
four equations are exactly the equations for the rigid rolling ball and they implydhad and

also that the translation velociyy is constant. We can show that there is solution provided that the
initial condition (wq,Vq) satisfies the constraints given by the last two equations and that this
solution is unique.

We must remark at this point that the only guiding idea to establish the previous procedure is
the principle of virtual work, and one should check that the final equations are consistent with the
basic laws of mechanics, essentially Newton’s law, so the force should be equal to the rate of
change of linear momentum and the torque should be equal to the rate of change of angular
momentum. In the case of the elastic rolling ball the forces of the constraint must satisfy the
following conditions: the resultant force exerted by the plane on the ball has a positive component
in the vertical upwards direction while the torque has a zero horizontal component. All this is
obviously compatible with the previous system of equations. Moreover, the same equations can be
derived by an elementary exercise in rational mechanics. We observe that preservation of energy
is satisfied in this example. As a final remark to this example we observe that even if the con-
straints(1), (2) are linear, we have not applied D’Alembert’s principle. However, it will become
clear at the end in Sec. VI that D’Alembert’s principle gives correct equations of motion in this
example, and it is perhaps the best procedure in this case since it produces a nonoverdetermined
system. Showing that it is not always the case that D’Alembert’s principle can be applied is part
of the purpose of the present work. It is also clear from what we have explained so far that, for a
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given system, there is in principle the possibility of introducing several classes of higher order
constraints which are equivalent in the sense that they lead to equivalent equations of motion.

The case of the nonhomogeneous elastic ball and also the case of the nonhomogeneous
viscoelastic ball could be interesting, for instance because of possible applications to spherical
robots, and can be treated with the methods of the present work. In particular, the nonsliding
condition (2) will be part of the kinematic constraints. The case of the symmetric elastic or
viscoelastic rolling ball, in which two of the three moments of inertia of the ball are equal,
presents an extra symmetry and we can expect that some kind of reduction by this symmetry will
help to understand the behavior of the reduced variables such as the angular momentum. The case
of the rigid symmetric rolling ball has been studied in Ref. 6.

Ill. AN EXAMPLE OF NONLINEAR HIGHER ORDER NONHOLONOMIC CONSTRAINTS

In the example of the elastic rolling ball described in the preceding section the second order
constraint gives rise to a distributidh defined by(1) which provides a restriction for the varia-
tions to obtain some of the equations of motion. The rest of the equations of motion are the ones
given by the same distribution, plus an extra equation provided by the nonlinear second order
constraint(7) or, equivalently, by the linear constrai(®). This gives a procedure whose correct-
ness in the example under consideration is established by the fundamental principles of mechanics.

Rocard’s theory of a pneumatic tirBefore we try to establish any general procedure we will
describe another example where the restrictions, both kinematic restrictions and restrictions on the
variations, are of an entirely different nature. This is the simplified model of a pneumatic tire
rolling on a plane according to Rocard’s theory, as described, for instance, in Refs. 27, 26, 24. For
simplicity we shall study the case of a single elastic pneumatic tire whose plane is constrained to
remain vertical while it rolls without sliding. The zone of contact of the pneumatic tire with the
plane is a small surface with a central point of contaet(x,,x,), which for simplicity we will
assume that it coincides with the projection of the center of the wheel on the plane. The nonsliding
condition means that the velocity of the points of the tire belonging to the zone of contact with
respect to the plane is zero. In an approximate sense this nonsliding condition implies that the
vertical component of the angular velocity of the small piece of surface of the pneumatic in
contact with the floor is zero. However, contrary to what we have assumed for the homogeneous
elastic rolling ball, the fact that the vertical component of the angular velocity of the zone of
contact is zero does not mean that the vertical component of the angular velocity of the plane of
the tire is zero. This is because according to Rocard’s theory the elasticity of the material allows
for a small angles between the axis of the zone of contéan oblong-like symmetric zonewhich
is assumed to have the directionigfand the plane of the wheel. We will c#lthe corresponding
constant of elasticity. It turns out that the nonsliding condition for the small zone of contact is not
the relevant constraint. Instead, there will appear another second order constraint of a different
nature. Finally, we must remark that the previous description of Rocard’s theory gives only an
approximation, and for more accurate results one must have into account some other observed
effects. For instance, the projectianof the center of the wheel onto the plane is not exactly the
center of the zone of contact, which produce a small torque not taken into account in the simplified
model described above. Part, but only part, of this problem is taken into account in the simplified
version of Greidanu’s theory described later in the present work.

Taking into account all the physical considerations explained above we will describe Rocard’s
theory by the following geometric model. For all kinematic and dynamical purposes the wheel is
simply an undeformable disk kept vertical and rolling on a plane, where the point of contact is
X=(X1,X2). We choose once for all a normal vectdr (— sin 6,cosd) rigidly fixed to the wheel.

Then the angle between the plane of the wheel and {laxis is 6. The angle between the velocity
vectorx and the plane of the wheel is calledwith the physical meaning that we have explained
before. Therefore, the angle between the axisndX is #— e, and the vecton, normal to the
trajectory of the pointx and pointing in the direction of the concavity of the curve,nis
=(—sin(#—e¢),cos@—e)). The angle of rotation of the wheel about its own axis is calledn

order to obtain precise formulas one should be careful about the sign conventions. Positive angles
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in the x,X, plane satisfy the usual convention. Thus the angle betweex, thgis and thex, axis
is, by definition,(1/2)7 while the angle between the axis and thex; axis is— (1/2)w. The sign
for the angley is established by the convention that the vector angular velocity is of thegdtm
The configuration space of the system ©@=T°xR? and a generic point isq
=(01,92,43,94,95) = (¢, 0,€,X1,X,). The Lagrangian is given by

L(q,§)=3142+ 3367+ sMX*— 3K €2,

wherel is the moment of inertia of the wheel with respect to its adigs the moment of inertia
of the wheel with respect to any one of its diametdfsjs the mass of the wheel, ard is the
constant of elasticity introduced before, which by definition satisfies—Ke, whereT is the
vertical torque. The kinetic energy due to the velocity of rotatasf the small flattened piece of
material about the zone of contact is small and we will assume that it is O for simplicity, which is
also in agreement with general standard assumptions for this kind of approximate Atodels.

Next we shall describe the kinematic constraints and the variational constraints. The kinematic
constraintCy , is given by the equations

X,= i cog 6—€), (18
X,= i sin(0—e), (19

. o . a
—tge+ zp(a—'e)=(signzp)mtge. (20

The first two equations represent the nonsliding condition for the center of the zone of contact, and
they are the same as the ones that appear in the case of a rigid rolling disk, or wheel, except for
the small angle. We should emphasize that here we are working to first order approximation only,
which means that powers ef greater than 1 may be neglected. The last equation comes from
Rocard’s condition,

|F|=asin €|,

wherea is a positive physical constant akds the force normal to the wheel exerted by the floor,
while the wheel is rolling with nonzero velocity. More precisefy,is the N component of the
centripetal force, that is we hawe=(M%, N). The sign conventions are encoded in the following
more precise version of Rocard’s formula

F =(signy)asine,

where e must be interpreted as being the angle between the narnalthe curve andN if F

>0 while it must be interpreted as being the angle betweemnd —N if F<0. Recall that
Rocards’s formula is valid foe close to 0 only. A couple of remarks are in order for future use.
First, as we have said before, Rocard’s theory is valid modulo infinitesimals of orde#)3sin
Second, with the previous sign conventions and according to Rocard’s formula it is not difficult to
show thate(6#— €)=0. It also follows from the expression of Rocard's formula given(®9) that

for e=0 the curvex(t) must have a point of inflection, that &- e=0.

It is clear that(20) involves the first and second derivatives of some of the variables with
respect to time, moreover, the dependence on the first derivatives is nonlinear, therefore it is far
from the typical constraints of D’Alembert type. To obtain equatid® we may assume, without
loss of generality, thaty>0. We simply differentiatg18) and (19) with respect to time, and

replace in the equation (sigﬁ)asinez(Mx,N>. Now let us consider the following variational
constraintsCy,, to be imposed on variationsq:
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Sypcosh— 6x,=0, (22
S sinf— Sx,=0, (22
56— Se=0. (23

Consider the curveg(t) satisfying

t
5f "L(q.g)dt=0,

to

for variationsdq satisfyingq(t;) =0, fori=1,2, and also the variational constrai@s. Those
curves are the ones satisfying the followidgnamic equations

| i+ MX; cosf+ MX,sind=0, (24)

JO+Ke=0, (25)

obtained by the usual integration by parts arguments. These dynamic equations give balance
between forces of the constraint and rate of change of momentum. The resultant of the forces
exerted by the plane of contact on the wheel has positive upwards vertical component which is
compensated by gravity, while the horizontal component, which is givevi kyis decomposed in

the directions (co8,sin6) and (- sin 6,cosé). The first one is compensated by the rate of change

of the angular momenturhy and the second is compensated by the nonsliding constraint force.
The vertical component of the torque of the forces exerted by the plane on the wKeelisich

is compensated by#. The other components of the torque are automatically compensated be-
cause we are assuming that the wheel is forced to remain vertical. The system of dynamic
equations together with the kinematic constraints equatiynsompletely describe the motion of

the wheel.

In the previous example, we should emphasize, again, the distinction bekireematic
constraintsand variational constraints They are conceptually different, and this difference is
implicit in the usual statement of the principle of virtual work. However, in the literature this
distinction is usually not emphasized, and for good reason, since in those cases where
D’Alembert’s principle can be applied the variational constraints and the kinematic constraints
coincide. Nonholonomic systems that cannot be treated using D’Alembert method have been
considered for instance by Chetd®where a procedure to deal with general first order nonlinear
constraints is devise@ee also Refs. 1 and 23n Marleé?? it is clearly stated that constraint forces
cannot be derived in general from the kinematic constraints and have to be added as part of the
physical description of the system. Furthermore in Ref. 13 it was explicitly stated a formulation
for first order Lagrangian and Poisson nonholonomic systems where kinematic constraints and
constraint forces are given as independent entities.

In the case of the elastic rolling ball the forces of the constraint are normal to the direction of
the motion of the ball and there is no dissipation of energy. However, for a viscoelastic rolling ball
there is certainly dissipation of energy and the component of the force of the constraint in the
direction of the motion can be calculated using results from Ref. 4. This kind of system can also
be approached using the kind of generalization of D’Alembert’s principle described in Sec. IV.
The rate of dissipation of energy for a pneumatic tire rolling according to Rocard’s theory can be
easily calculated. Since the energy is given by (1/2)l 4+ (1/2)J 6%+ (1/12)M x>+ (1/2)K €2,
using the kinematic constrain¢&8), (19) and the dynamic equations derived before we can show
after some easy calculations tHat — (M ¢2+K)e(#— €), modulo infinitesimals of ordee?.
Sincee(6—€)=0 as we have explained before we hays 0, which means that in general there

is dissipation of energy. The limit cage=0 givesE=0, which reveals that Rocard's theory does
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not take into account the relatively small dissipation of energy that occurs when the tire rolls in a
straight line. To prove the previous formula we proceed as follows. We can easily se€é that
=1 ¢+ I06+MX- X+ Kee. By differentiating(18) and(19) we can easily see that x= i and

from this and the dynamic equatié@5) we obtain (+M) ¢ —Ke(6— &) =0. Using(18), (19),

and (24) we obtain, modulo higher order infinitesimals, that-(M) = —M (6 — &) therefore

(1+ M) grp=—MyPe(6—€), from which we finally obtainE=— (M §?+K)e(6—€). From a
general point of view we may say that the distinction between variational and kinematic con-
straints implies that the infinitesimal work of the constraint forces in general does not vanish for
some admissible infinitesimal displacements, which is the reason why the forces of the constraint
may produce work.

In the next section we define a class of nonholonomic systems with higher order nonlinear
constraints based on the introduction of both kinematic and variational constraints. We will also
show that procedures like D’Alembert’s principle or Chetaev’s procedure fall into this scheme. We
propose that questions of a general nature on nonholonomic systems, like reduction by the sym-
metry, Legendre transformation, and many others should be approached for the general case of
higher order constraints using the scheme based on the introduction of both kinematic and varia-
tional constraints.

IV. A PRINCIPLE OF VIRTUAL WORK FOR LAGRANGIAN SYSTEMS WITH NONLINEAR
HIGHER ORDER NONHOLONOMIC CONSTRAINTS

Let Q be a configuration space of dimensioand letL: TQ— R be a given Lagrangian. Then
we have the Euler—Lagrange operafdt: T Q— T* Q which is given in coordinates by

o[ daL aL ‘

ELi([q]®)éq' = aaq.([q](z))—%([q]‘z)) q'.
A kinematic constraint of order kis, by definition, a subseC,CT™Q, for some k
=0,1,2,... . The subse€y is often defined by equationBc([q]™)=0, where R, :TMQ
—R", for somer=1,2,... . For example, ik=0 andRy is a submersion the@ is a nonsin-
gular holonomic constraint. Ik=1 andRy(q,&)=R;(q)§' defines a distribution of constant
rank, we have the typical situation of D’Alembert’s principleR£(q,q) is a general function we
have the situation considered by Chetdln the case of the elastic rolling ball we have, if we
choose the constraint given by E@) as we have explained befome=5, k=1, r=3, and

Re(A,a,A,8)=(w,—8;,— 01— 85,03).

Alternatively, as we have explained before, if we choose the constraint given lfy)Ege have,
n=5,k=2,r=3,

Re(Aa,A,8,A,8)= (w81, — 01— 8y, 0105~ wy01 — w3( 0]+ 03)). (26)
In the case of the Rocard’s theory of a pneumatic tire, we mav8, k=2, r=3, and

RK(l//, 0,6,)(1,)(2,1:&, .0,.6,5(1,5(2):()-(1_ l;//COS 60— 6),5(2_ lr/fsln( 0— E),_ l!/tg e+ 1//(0— 6)

— (signy) %tg e). (27)

A constraint on the variations of orderit a subseCVgT(')QxQTQ defined by equations
Rv([q]",89)=0 where R, is linear in the variabledq, so we shall write as usual
Ru([q]?,89)=Ru([q]") &q or, in coordinatesRy([q]",59)=Ry;([q]")5q'. For each{q]®
eTOQ, we letCy([q]")={6qe TQ:([a]",50) € C\}.
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Statement of the principlé’he main object defined in this paper is the class of Lagrangian
nonholonomic systems defined by data Cx ,C,) whosedynamical equationgre derived by
using the variational principle

t
5f "L(q.q)dt=0,

to

where variationssq are restricted bysge Cy([q]"), or, equivalentlyR,([q]")- 5g=0. Then
the equations of motiomre given by thelynamical equations

€Li([9]®) e Ru([a]™)°

and thekinematic constrainequationg q]") e C or, equivalently,

RK([Q](k)):O-

Equations of motion will be derived in the next section.

The previous principle, which is contained in the general idea of the principle of virtual work,
imposes, through the dynamical equations, restrictions on the forces of the constraints. But, con-
trary to what happens with D’Alembert’s principle, the forces of the constraints derived from the
principle stated above will in general produce work.

The class of higher order nonholonomic systems just defined contains several important
classes of nonholonomic systems. For example, for the class of nonholonomic systems that are
tractable using D’Alembert’s principle we have, by definitits 1, | =0 andCy is the distribu-
tion where for eachge Q the space of the distribution i€,(q)CTQ. Thus, the kinematic
constraint and the constraint on the variations essentially coincide in this case. In the case of
nonlinear kinematic constraints considered by Chetaev giveRd{y,q) =0 we havel=1 and
the variational constraints are defined, according to Chetaev, by

IR(d, ¢
«(9.9) sq.

Ru(a,)-60=

Remark 4.1 In the mathematical literature one finds some examples of higher order con-
straints in nonholonomic probleni$or instance, see Refs. 28, 25, 15, and. 48 the previous
references an extension of the Chetaev principle for kinematic second order constraints is applied,
namely,

(Re)i(a, 9, §=0, 1sism
and variational constrainf, are derived from the kinematic constraints by

IR«

70 6q=0.

Rv(9,9,8)- 6q=

In the case of the elastic rolling ball the variational constraints are gived®y In the case
of the pneumatic tire according to Rocard’s theory the kinematic constraints are give®)by
(19), (20) and the variational constraints are given(@y), (22), (23).

We emphasize once again that the notions of kinematic constraints and variational constraints
are independent and one should not attempt, for instance, to derive variational constraints from
kinematic constraints by a universal procedure. In order to illustrate further the necessity of such
a point of view we will describe next the example of Greidanus’s theory of a pneumatic tire, where
the kinematic constraint defines a distribution like in D’Alembert’s principle but the variational
constraints are not given by the same distribution, therefore they are not the ones prescribed by
D’Alembert’s principle.
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Pneumatic tires according to GreidanuSeveral approaches to the dynamics of a pneumatic
tire like those of Rocard, Greidanus, Keldys, and others can be found in Refs. 11, 27, 26, 24. To
describe Greidanu’s approach we shall consider the simpler setting of Rocard’s approach described
before, but this time we allow, in addition, for a lateral deformatioifhe absolute value of the
quantity ¢ is the distance between the projection of the center of the wheel on the plame)(
and the center of the zone of contact. In the Rocard’s approach described above the ¥akie of
0. We must remark that we are considering in this paper only the case of Greidanus’s theory in
which the wheel is kept vertical. The physical reason for the appearance of the displagement
of course the lateral deformation due to the centrifugal force given the elasticity of the material.

The kinematic constraints are

X,= i cog 6—¢€), (28
X,= i sin(6—€), (29
60— e= Y(aé+ Be). (30)

The first two equations are the same as in Rocard’s approach. The last one expresses the fact that
the curvature of the trajectory of the center of the contact zone is, for a given speed of rotation of
the wheel, proportional to a linear combination of the deformation paramgeend e, where «

>0 andB>0. This replaces Rocard’s constraint. We see that the kinematic constraints define a
distribution. The variational constraints are

8X,= 81 cOSH, (3D
SXy=OirSin g, (32
60— 6e=0. (33

These variational constraints are different from the kinematic constraints, therefore we are not
using here D’Alembert’s principle. The projection of the center of the wheel on the plane is the

point (y1,y2) given by
y1=X;+£sing, (34
Yo=X,— £ COSH. (35

It is more convenient to calculate the kinematic constraints and the variational constraints in terms
of y; andy, instead ofx; andx,. The kinematic constraints are

Y11= cog 60— €)+ £ sin 6+ £(cosh) 6, (36)
Vo= i Sin( 60— €) — & cosH+ £(sind) 6, (37
60— e=p(al+ Be). (39)
The variational constraints are
SYy1= Sy coshH+ S¢ sin 6+ £(cosh) 50, (39
O6Y,= O sinf— 5& cosh+ &(sin6) 66, (40
50— 5e=0. (41

The Lagrangian is
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L(,0,€,Y1.,Y2,&8,0,€Y1,Y2,E) =312+ 3307+ FM((V1)2+ (V2)?) — 3 €’ — 3 B€>.

Then, equations of motion are given by kinematic constraig (37), (38) and dynamic equa-

tions
I+ My, cosf+ My, sing=0, (42
JO+MEY, cosf+M £y, sinf+ Be=0, (43
—My;sinf+My,cosf— aé=0. (44)

We can easily check that the previous equations represent the balance between rate of change of
momentum and forces of the constraints.

For high values ofr the deformatiort remains small. Moreover, far— o we haveé— 0 and
the dynamic equation@?2), (43) of Greidanu's theory become the equati¢®4), (25) of Rocard’s
theory, provided thaK = 8. Using this and the fact that the two first kinematic constraih8,
(19 of Rocard’s theory coincide with the first two kinematic constrai@®), (29) of Greidanu's
theory and also the fact that far— o the mechanical enerdy for both theories tend to the same
value, one can prove, proceeding as in the case of Rocard’s theory, that at least for high values of
a a pneumatic tire moving according to Greidanus theory is a dissipative system. This shows that
D’Alembert’s principle does not provides a good model for this kind of system, even though the
kinematic constraints are linear.

V. EQUATIONS OF MOTION

Let us recall some basic facts of the geometry of the tangent bundlevéltieal endomor-
phism Sis defined in local natural coordinateg’,g*) on TQ by

d
_ A
S &qA®dq .

The Liouville vector fieldA on TQ is locally defined by

9
AZQAW .

A second order differential equation is a vector fi€ln TQ such thatS(I")=A. We have the
following local expression fof™:

Jd J
=g — +FA q) —x .
F=0"5a TFHa.9) 5an
An integral curve ofl" is always the tangent prolongation of its projectigft) on Q, called a

solutionof I'. It satisfies the following explicit system of second order differential equations:

ZqA
FZFA(Q,Q)

We also note that the kernel and imageSofonsist of vertical vector fields. Moreoves,acts by
duality on forms and the kernel and imageSJf consists of horizontal one-forms.

Given a Lagrangian functioh:TQ—R, we construct the two-formw, =—d(S*(dL)) on
TQ, and the energy functioB, = AL —L (see Ref. 20 A remarkable property o6 andw,_is the
following isw, =0, or, in other words,

S*O&)L=—&)|_°S, (45)
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wherew, denotes the map(TQ)—T*(TQ) defined by contraction witl, .
Observe that it is regular, thenw, is a symplectic form, and there is a unique vector fig|d
satisfying

iFL a)L:dEL,

or, in other words[I'| is the Hamiltonian vector field with Hamiltonian ener@y . It is well
known thatl"| is a second order differential equation @, namely, the Euler—Lagrange equa-
tions forL.

Without the regularity condition, the Euler—Lagrange equations form a system of second order
differential equations ifQ, in implicit form, that is, a submanifol®, of T®)Q, determined by

D,={weTQ | ijz(w)wL(T(l’z)(W)):dEL(T(l’Z)(W))} (46)
or, in other words,
D,={weT®Q | ££(w)=0} .

The class of higher order nonholonomic systems studied in this paper, are determined by data
(L,Ck,Cy). Next we will show that the equations of motion of this kind of systems is a system
of implicit kth-order differential equations. In what follows, and without loss of generality, we will
always suppose th&t=1 andk=2.

In our case the constraint on the variations are determined by a sOseT"Qx oTQ.
Therefore for each poiriig]) we obtain the annihilato€y([q]") C T Q of Cy([q]"). Denote
by Fy([q]") the subspace of* (TQ) determined by:\,([q](')) (TQ) (C%([q1")). Now, we
shall define the subset @¥¥Q:

My={[aI¥eTHQ | ij,qqeyol(al®)—dE [al®) e Fu(lal)} .

Therefore, the nonholonomic system associatedLt@ ,Cy), determines &th-order implicit
system given by the submanifoM ,,=CxNM,,. The solutions of the probleni(Cy,Cy) are
the curvesy : 1—Q such thaty®C My, .

VI. FURTHER RESULTS AND EXAMPLES

The scheme generalizing D’Alembert principle, for the case of higher order constraints de-
scribed in Sec. IV is not of course the most general case. It is not the purpose of the present work
to expose the most general possible formalism, but on the contrary, to provide a scheme which is
useful in a variety of problems in mechanics. This scheme is also useful to deal with important
questions of a general character in mechanics, like reduction, Legendre transformation and others.
Some of these questions will be the purpose of future work and in this section we will consider
some partial results only.

Reduction of invariant systems with higher order constraints on a grisughis paragraph we
explain how to reduce invariant Lagrangian systems with higher order nonholonomic constraints
on a group. The more general case of systems on a principal bundle will be the purpose of a future
work. However, in the present section we will show how to proceed in an example where the
bundle is trivial, which illustrates some of the features of the general theory. Assume that the
configuration space is a growp and that the Lagrangialn, the kinematic constrainty and the
constraint on the variationS,, are left invariant. For right invariant systems we can proceed in a
similar way. For eacli=1,2,... we have an identification

a,:TNG/G—ryg,
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whererg=g®---®g, is the direct sum of copies ofg. This identification is uniquely defined by
the mapg g]"—[v]"), wherev =g~ 1§, and[v ] =@, o™, ... v, where, by definition,
we have

o d
v(')=d—t;v,

forr=0,1,...,r—1. Under the identificatiom, , the quotient of the kinematic constrai@ /G,
becomes a subset, calleztluced kinematic constraint, Ckg. Similarly, for eachr=1,2,... we
have an identification

B (TOGXTG)/G—rgag.

This identification is uniquely defined by the magg{"”,s9)—([v]",n) with [v]"
=®,0® .. v as before, andy=g *5g. Under the identificatiors,, the quotient of
the constraint on the variatiors, /G, becomes a subset, calleeluced variational constraints
¢pClg®g. Since the equationBy([g]®)=0 andRy([g]",59)=0 are invariant, we have re-
duced equation$ic([v]®)=0 and Ry([v]",7)=0. SinceRy([g]",89)=Ry([g]")-dg is
linear in g, we have thati,([g]")- » is also linear in». The Lagrangiarl gives rise to a
reduced Lagrangiahig—R. We have the following theorem.

Theorem 6.1: The following conditions are equivalent

(i) The curve ¢t) satisfies

5 f Lg.g)dt=0,
to

for all &g such that 6g(t)eCy([g]"(t)), for all te[ty,t;] [equivalently
Ry([g]"(1),89(t))=0 for all te[ty,t;]] and &g(t;)=0 for i=0,1; [g]®(t) e Ck
[equivalently R([g]®(t))=0 for all t e[tg,t;]].

(i)  The curve ¢t) satisfies the equation

. doL

T T @) ([g1®(1))- 59=0,

for all &g such that 8g(t)eCy([g]"(t)), for all te[ty,t;] [equivalently
Ry([g]1®(t),89(t))=0 for all te[ty,t;]] and 8g(t)=0 for i=0,1; [g]™(t) e Cx
[equivalently R([g]®(t))=0 for all t e[tg,t;]].

(i) The curvev(t)=g 1(t)g(t) satisfies

1
5J: l(v)dt=0

for all sv=7n+[v,7] where 5(t)e¢,([v]V(t)) for all te[ty,t;] [equivalently
Ry([v]1P(1), 7(t))=0 for all t e[to,t;]] and (t;)=0, for i=0,1; [v]®(t) e ¢« [equiva-
lently Ry ([v]™(t))=0 for all t e[tg,t;]].

(iv) The curvev(t)=g (t)g(t) satisfies the equation

d dl

S ad | ([] ).
dt ov v | Y K

for all #x such that 7(t)e¢,([v]"()) for all te[ty,t;] [equivalently
Ry([v]O(t), 7(t))=0 for all t e [to,t;]] and 7(t;)=0, for i=0,1; [v]®(t) e ¢« [equiva-
lently Ry ([v]™(t))=0 for all t e[tg,t;]].

The proof of this theorem can be performed proceeding as in Ref. 7. The idea of the proof is
simple. Given a curvgy(t) such thafg]®(t) e Cx for all te[ty,t;] we take variationsdg(t)
=g(t)»(t) for all te[ty,t;] such thatdg(t) e Cy([g]M(t)) for all te[ty,t;]. Since v(t)
=g~ (t)g(t) we can easily check thalv (t) = 7(t)+[v(t), 7(t)]. The rest of the proof follows
by keeping track of the reduction of both the kinematic constraints and the variational constraints.
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Symmetry of the elastic rolling ballAn interesting case occurs when, for eaah]",
Cv([9]™M) depends only o giving rise to a distributiod on G. This happens in the case of the
rolling ball studied in Sec. Il. Let us see how the previous theorem applies to this case. First of all
we observe that the configuration space is the direct product group S®@)Since we are
assuming an homogeneous ball the kinetic energy Lagrangian is not only left invariant but also
right invariant. This is important because the constraints are also right invariant. We can thus
reduce by the right action of the group on itself. B+ (a,w) and taking into account that the
Lie bracket inso(3) is minusthe standard one because we are reducinggdhy actions, we have

5ft;l(%lw2+%MV2)dt=0, (47)
Sw=a—|w,a], (48
a(ty))=0 for i=0,1, (49
SV=w, (50

w(tj))=0 for i=0,1, (51
w=(as,— ay), (52
V=(wz,~wy), (53
w3=0. (54)

Equations(48), (50), (51) represent the reduced variational constraints while B, (53), (54)
represent the reduced kinematic constrdiasswe have explained before, Ef4) can be replaced
by wyiq— w10,= w3(w?+ w3)]. We obtain the equations of motions written in Sec. Il, that is
Eqgs.(13), (14), (15), (16), (17). The reduced version of D’Alembert’s principle consists of all the
previous conditions plus the conditios;=0, which of course corresponds to the kinematic
constraintw;=0. The D’Alembert equations arf@3), (14), (16), (17).

Rigid ball rolling on a moving planeFor dealing with examples where the configuration
space is a principal bundle rather than a group and the constraints and also the Lagrangian are
invariant we need to generalize the previous theory, which we plan to do as part of future works.
However, some simple examples can be worked out directly as we will see next. Let us consider
a rigid ball rolling on a plane while this plane is being continuously deformed according to the law
@i :R2—R2. The Eulerian velocity i (x) = o @, 1(x) and we will assume that,(x) =v(X) is
independent of. For a rigid ball rolling on a fixed plane, that is wheiix) =0, the system is
governed by the D’Alembert principle which in this case is like the principle of virtual work
described in Sec. Il for an elastic ball except that one should eliminate the kinematic constraint
w3=0. Whenv (x) #0 there is an extra force since the paindf the ball which is in contact with
the plane, is moving with velocity(a), that is, the kinematic constraint becomes, (— w;)
=a—v/(a). By differentiating with respect tb we obtain (@,,— w,)=a—Dwv(a)a. Using this it
can be easily seen that the force exerted by the floor on the ball({v,,— ®;)+Dv(a)
(w,,—wq)+Dv(a)-v(a)). Equations of motion can be easily derived by direct application of
the basic rules of mechanics and we obtain

(I+M)(wp,—w1)=—MDv(a) [(wy,—w1)Tv(a)], (55
w3=0. (56)

Now we want to obtain the same equations using the formalism of the principle stated in Sec. IV.
As in the case of the elastic rolling ball this is not straightforward, which emphasizes the advan-
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tages of having a way of reducing by the symmetry as we will show next. The example under
consideration is invariant with respect to the right action of@@nly because in this case the
kinematic constraint is not necessarily invariant under translations. As we have said before in this
simple example a general theory of reduction for systems on a principal bundle is not needed.
Moreover, it is not difficult to prove directly that the following reduced principle of virtual work
gives the correct equations of motion,

t1/1 1
5f <—|w2+—Ma2 dt=0, (57)
02 2
Sw=a—[w,a], (59
a(ty))=0 for i=0,1, (59
5a=(a2,— al), (60)
(wp,—wy)=a—v(a). (61
Equationg58), (59), and(60) represent the variational constraints while EY) is the kinematic
constraint.
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