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Lagrangian and Hamiltonian dynamics

In this course note we provide a brief introduction to Lagrangian and Hamiltonian dynamics, and show
some applications. To this end, we consider a system with configuration described by n generalized coor-
dinates

q(t) = (QI(t)vch(t)v"'in(t))v (1)

and corresponding generalized velocities

q(t) = (1 (8),d2(t), - dn(2)) @)

The generalized coordinates q(t) can be any set of independent variables, e.g., angles and displacements,
that uniquely identify the configuration of the system. The state system is 2n-dimensional and defined by

the pair (g, q)

Kinetic energy, potential energy, and total energy. We consider dynamical systems in which the
kinetic energy can be written as

n

: 1 R .
T(q.4,t) =5 D aij(a.)id; + Y _bi(a,1)di + c(q 1), (3)
Q=1 i—1

where a;;(g,t) is a symmetric, positive-definite matrix! for all ¢ and ¢. We will see examples of systems
with kinetic in the form (3) later in this note. Furthermore we assume that the potential energy V(q,t)
depends only on the configuration variables g and eventually time. The total energy of the system can be
written as

E(q,q,t) =T (q,q,t) +V (q,t). (4)

Note that due to the time dependence, the total energy E (g, q,t) may not be conserved in time, i.e., the
system may not be conservative. On the other hand, if F'(q,q,t) does not depend on time then E is a
conserved quantity.

Lagrangian function and the principle of stationary action. Define the Lagrangian function

L(q,q,t) =T (q,q,t) —V(q,t), (5)

and the action functional
to

A(lg)) = [ L£(q(t),4(t),t)dt. (6)

t1
The Lagrangian function contains all physical information concerning the system and the forces acting on
it. Remarkably, the differential equations governing the dynamics of the system can be derived based on
the knowledge of the Lagrangian (5) and the following principle.

e Principle of stationary action (Hamilton’s principle): The dynamics of a nonlinear dynamical
system with Lagrangian function (5) makes the action (6) stationary relative to all possible paths
q(t) connecting two given admissible configurations q(¢1) to g(t2).

The basic idea of Hamilton’s principle is sketched in Figure 1, and it can be expressed mathematically
as

3A([q)) = A(lg +en]) — A(lg]) =0, (7)
for arbitrary perturbations n(t) satisfying

n(t1) = n(t2) = 0. (8)
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Figure 1: Sketch of the configuration space I and two paths connecting two admissible configurations g(to)
and g(t1). The path taken by the system makes the action (6) stationary (i.e., 0.4 ([g]) = 0) relative to
arbitrary small perturbations en(t) satisfying n(t1) = n(t2) = 0.

The quantity d.A is the called first variation of the functional A ([q]) at g(¢).

Euler-Lagrange equations. Using elementary calculus of variations applied to the action functional (6),
it is possible to derive the equations of motion of a nonlinear system just based on the specification of the
Lagrangian function (5). This makes the process of deriving such equations very straightforward, and it
allows us to proceed in those cases where physical intuition may be difficult to apply. To this end, consider
perturbed trajectory

q(t) = q(t) + en(t) (9)
where n(t) is an arbitrary function satisfying the conditions ( 1) = n(t2) = 0, so that each path q(¢) has
the same endpoints. By evaluating the action functional (6) at g(t) + en(t) we obtain

to

Allg+en)) = [ L(q(t) +en(t),q(t) +en(t), t)dt. (10)
t1

The Hamilton’s principle can be formulated mathematically as?

to
el o[ ot + et + i) <o (12)
de e=0 de ty e=0
Developing the derivatives and evaluating everything at e = 0 yields
o [0L(a(t),4(t), 1) 0L(q(t),4(t), 1)
et LD () | dt = 0. 13
[y [P PO ) (13)

=1 -

By using integration by parts and recalling that the boundary conditions for n(t1) = n(t1) = 0 are zero
we can write

/t 12 aﬁ(q(g(’;(t)’t)m(t)dt = [M(Q(gc’f(t) ’t)m(t)]: - /t 2 iaﬁ(q(géf(t)’t)m(t)dt. (14)

~~

=0

1

'Recall that positive-definite matrices have strictly positive eigenvalues and therefore they are necessarily invertible.
2Note that to first order in e we have
dAlq + en)

sA(q) =« L

(11)

Hence (12) is equivalent to (7).
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Figure 2: Dynamics of a point mass in 3D under the action of a conservative vector field F'(x).

Substituting this back into (13) yields

I T0L(g(t), q(t),t)  d IL(q(t),q(t),t
/tlz[ (a(t).q(t),t) doL(q(t),q(t),t)

im1 8(]1' dt 6q2

i (t)dt = 0. (15)

Finally, recalling that n;(t) is arbitrary we obtain the Euler-Lagrange equations

d (oL oL .
dt<aqi>_aqi_o 1=1,...,n. (16)

This is a system of n second-order nonlinear ODEs. The system is not necessarily in a normal form?.

Dynamics of a point mass in three-dimensional space. Consider the dynamics of a point mass m
subject to conservative vector field F(x) = —VV (x). Let

x(t) = (z1(t), 22(t), 3(1)), (18)

be the coordinates of the particle relative to a Cartesian coordinate system (see Figure 2). Such coordinates
identify the configuration of the system, i.e., they are the variables g(¢) of this problem. The Lagrangian

for this system is

L(x, &) = %m (% + 23 + i3) —V(x) (19)

kinetic energy

Differentiating the Lagrangian with respect to x; and &;

oL ) oL ov .
95, mi;, 0z, ~ om, 1=1,2,3 (20)
and substituting these expressions into the Euler-Lagrange equations (16) yields
d (0L oL d*x; ov
el - — = _Z_ = Fi(x). 21

Hence, the Hamilton’s principle and the corresponding Euler-Lagrange equations for the Lagrangian (19)
are completely equivalent to the Netwton’s equations of motion in this case.

3A system of second-order differential equations is said to be in a normal form if the second derivatives can be expressed
explicitly as
& =g(x,x,t). (17)
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Figure 3: Sketch of a simple pendulum. The pendulum is assumed to have no friction, i.e., the only external
force acting on the point mass m is gravity.

Nonlinear pendulum. Consider the pendulum sketched in Figure 3. The configuration variable is
q(t) = 0(t), while the state of the system is specified by (q,q) = (0, 0) The kinetic energy of the pendulum
is 1 1

T(9) = imUQ = §mL292 (22)

while the potential energy relative to the vertical position is

V(0) =mgL (1 — cos(f)) = —mgLcos(0) + C, (23)

where C' is a constant. Hence, the Lagrangian for the pendulum is
. 1 )
L£(0,0) = imL292 —mgL (1 — cos(h)). (24)

Differentiating the Lagrangian with respect to 6 and 6

a—ﬁ. = mL>0, oL

% 50 = —mgL sin(0) (25)

and substituting the derivatives into the Euler-Lagrange equations (16) yields

d (oL oC . g

i.e., we obtain the differential equation of motion governing the dynamics of the pendulum.

Double pendulum. Consider the double pendulum sketched in Figure 4 We choose the configuration
variables to be (0;(t),02(t)). We have seen in the course note 6 that the potential energy and the kinetic
potential energy for this system can be written as

V(61,02) = —(m1 + ma) cos(61) — magLa cos(62). (27)

On the other hand, the kinetic energy is

.. 1 o1 ) .
T(gl, 92, 01, 92) :Q (m1 + mg) L%H% + 57712[1%9% + moLq1L960102 COS(91 — (92) (28)
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Figure 4: Sketch of a double pendulum. Gravity acts on both masses. There is also an interaction between
m1 and my through the rod of length L.

Hence, the Lagrangian function for this system is
. 1 . 1 ) ..
£(91, 92, 91, (92) 25 (m1 + THQ) L%Q% + §m2L§9§ + m2L1L20192 COS(91 — 92)+
(my + mg) cos(0y) + magLs cos(62), (29)

while the Euler Lagrange equations (16) take the form

a4 (oey _oc
dt @91 _8917

(30)
dfocy _oc
A rather lengthy calculation of all derivatives in (30) yields the system
01 + a1 (01, 02)02 =b (91792,91,92> ; (31)
é? + a2(61a 92)é1 :b2 (61) 927 éla 02) 3 (32)
where
_LQ mo
ai(61,62) I (ml n m2> cos(f1 — 62), (33)
L
as (61, 65) :fl cos(fy — 63), (34)
2
and
oo\ Lo mo 12 _oy 9
bl (91, 92, 91,92) = fl (T?’L]_-f-’ﬂlg) 91 Slﬂ(@l 92) Ll 5111(91), (35)
b2 (91, 92, 91, «92) —L2 91 sm(91 92) L2 Sln(gz). (36)

Note that the system (31)-(32) can be written in a matrix-vector form as

{ 1 a1(91,02)} [91] _ [b1(91,92,9:179:2)] (37)
az(01,02) 1 2 ba(01,02,61,62)]
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Note that the system (37) is not in a normal form, but it can be transformed to a normal form by inverting
the matrix multiplying (01, 62) at left hand side of (37), i.e.,

1 CL1(91, 92)
|:CL2(01, (92) 1 :| ) (38)

Such matrix is invertible since

1 a1(01,92) 1 1 m2 2 .
det <|:a2(91’ 92) 1 =1—-m (01, 92)&2(91, 92) =1 7m1 . Ccos (91 92) > 0. (39)

Hamiltonian dynamics. Consider the Lagrangian function (5) and define the canonical momenta

o

_37@- 1=1,...,n. (40)

Dpi

A substitution of the Lagrangian (5) into (40) yields
n
pi= aij(q,t)g; + bi(q, ). (41)
j=1

The matrix a;;(q,t) is, by hypothesis, symmetric and positive definite. Therefore it is always invertible.
This implies that the linear system

aii(q,t) -+ an(q,t)| @ p1—bi(q,t)
: . : L= : (42)
anl (‘L t) te ann(‘]a t) dn Pn — bn(Qv t)
~N— @ —
A(gq,t) q p—b(q,t)

can be uniquely solved for ¢. In other words, we can uniquely express the generalized velocities g(t)
as a function of the canonical momenta p(t), and vice versa. This transformation is called Legendre
transformation and it is written explicitly as

g=A"q,t)[p—b(q,1)]. (43)

Next we define the Hamilton’s function (or Hamiltonian)

n

, dL(q,q,t) . ,
MH(g,4,t) = (gq-(” G — L(q,4q,1). (44)
i=1 !
pi(qqut)

Clearly, by using the Legendre transformation (43) it is possible to write the Hamilton’s function as a
function of p, q, and t. Hereafter we provide two fundamental theorems of Hamiltonian dynamics.

Theorem 1 (Hamilton’s equations). Consider a nonlinear system with Lagrangian (5) and Hamiltonian
(44). The dynamics of the system is governed by the following system of 2n first-order ordinary differential
equations in a normal form

. _ OH(p,q,t)
qi = Tpia
(45)
. O0H(p,q.1)
Di o
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Figure 5: Sketch of an elastic pendulum. The spring can be compressed or extended and it generates a
force F(x) = —kx, where k is the elastic constant of the spring.

Theorem 2 (Conservative systems). If the Lagrangian (5) does not explicitly depend on time ¢, then the
Hamiltonian (44) is conserved along trajectories of the system. In other words, every system described
by a time-independent Lagrangian is conservative?, and its trajectories are level sets of the Hamiltonian
H(p, q). Note that the Hamiltonian coincides with the total energy of the system.

The proofs of Theorem 1 and Theorem 2 are given in Appendix A. Note that Hamilton’s equations are
always in a normal form. This means that they are always in a form that can be easily integrated numeri-
cally.

Symplectic geometry. The geometric properties of vector fields associated with Hamiltonian dynamical
systems are extremely interesting from a mathematical viewpoint. Indeed, they ended up generating a
new research field in mathematics called symplectic geometry. Symplectic geometry has its origins in the
Hamiltonian formulation of classical mechanics where the phase space of classical systems takes on the
structure of a symplectic manifold. It can be shown that Hamiltonian dynamics (both conservative and
non-conservative) is always volume-preserving in the phase space. This implies that Hamiltonian systems,
whether they are conservative or not, cannot have attractors or repellors.

Hamiltonian formulation of the elastic pendulum. Consider the elastic pendulum sketched in Figure
5. The configuration space is two-dimensional and defined by the variables x(¢) and 6(¢). Hence the phase
space is four-dimensional. The kinetic and the potential energy for for this system are, respectively,

1 .
T=sm (532 (L + x)292> , (46)
1
V =—mg(L + z) cos() + 5/431'2, (47)
where & is the spring elasticity constant. Hence the Lagrangian £ =T — V is

L(x,0,,0) = %m (4 + (L +2)%0) + mg(L + ) cos(6) - %m? (48)

The canonical momenta (40) are

oL .
Do :% =m(L+ 1‘)29. (50)

“We proved this result using Noether’s theorem (Eq. 94), as well as a direct calculation (Appendix A).
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Figure 6: Numerical simulation of the elastic pendulum shown in Figure 5 with mass m; = 3.5 kg, length at
rest L = 0.5 m, and spring constant k = 50 N/m. The solution is computed by integrating the Hamilton’s
equations (53) numerically with RK4.

In this case the Legendre transformation (43) is trivial. The Hamiltonian (44) can be written as

oc. oL, . A
H = e + %9 — L(z,0,2,0). (51)

This can be written in terms of the canonical variables p;, pg, * and 6 as

2 2 2 2
Py Py 1 Pz 2 Dy 1
ey P S (P pqge Po ) o 0)-
H m+m(L+x)2 2(m2+( +x) m2(L+:n)4> mg(L + x) cos( )2mc
2 2
D Py 1 2
=+ —— - L 0 — . 52
o T om(L £ 2)2 mg(L + x) cos(#) + 5 (52)

This yields the following system Hamilton’s equation

'i_ OH _ pa

- Opr, m’

T Opg m(L+ )2

o ( 2) (53)

. OH Dy
Py = o 7m(L+x)3 + mgcos(0) — Kz,

) OH .
Po=—"7 = —mg(L + z)sin(6).

The spring-mass pendulum can exhibit chaotic behavior. The nonlinear system of equations (53) is solved
numerically in Figure 6. .

Hamiltonian formulation of the double pendulum. Consider the double pendulum sketched in
Figure 4. The Lagrangian is given in (29) and it is hereafter rewritten for convenience

P 1 . 1 . ..
5(91, 92, 91, (92) 25 (m1 + mg) L%&f + imngﬁg + MQL1L201(92 COS(91 — 92)+

(m1 + mg) COS((91) + mogLs COS(GQ). (54)
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Figure 7: Numerical simulation of a double pendulum with masses m; = 4 kg, ms = 2 kg and lengths
L; = 1m, Ly = 0.5 m. The solution is computed by integrating the Hamilton’s equations (62)-(?7)
numerically with RK4.

The canonical momenta (40) are

oL . .
Do, = (m1 + ma) L7101 + maLy Lafs cos(61 — 62), (55)
1
oL o .
Do, :£ = mgL50y + maLj L6y cos(61 — 62). (56)
2
This linear system can be written as
(mi+ma)L}  maLiLycos(fz - 01>] m _ [ml] (57)
molq Lo COS(QQ — (91) mng B2 Po, .
A(61,02)

The matrix A(6;,03) is symmetric and positive definite. Therefore it can be inverted to obtain (see Eq.

(43))
__ Lapg, — L1py, cos(61 — b2)
LQL% (m1 + ma sin2(91 — 92)) ’
b = —maLapg, cos(61 — 62) + (m1 + ma)L1pe,
2 mQL]_L% (m1 “+ mo Sin2(91 — (92)) .

01 (58)

(59)

The Hamilton’s function (44) for this system is

oL . AL . o
H =20+ L0y — L£(04,09,01,07). 60
891 1 8922 (1 2, U1 1) ( )

A substitution of (54)-(56) and (58)-(59) into (60) yields

mgL%pgl + (m1+ m2)L%pg2 — 2mo L1 Lopg, po, cos(61 — 02)

H(po,,po,,01,62) = . -
( 1 0271 2) 2m2L%L% (m1+m251n2(01—92))

(my + ma)gLy cos(01) — magLa cos(6s). (61)
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Hence, the Hamilton’s equations of motion are

. OH _ Lopg, — Lipe, cos(01 — 02)
01 - - P) ) ’
Ope,  LoL7f (m1 + mg sin® (6 — 92))
6-2 _ OH _ —mngpgl COS(01 — 92) + (m1 + MQ)L1p92
8])92 mQLlL% (m1 + mo sin2(€1 — 02)) ’ (62)
. OH .
Po, = _8791 = _(ml + m2)ng Sln(gl) - a(p017p92791702)7
. OH .
Do, = ~5p = —mag L sin(601) + a(pe, , pe,, 01,62),
where
p91p92 Sin(91 - 92)
) ) 9 ) 9 = . -
Poy, Poy 1, 0o = o a2 (0r — 03)
maoL3p2 + (my +mo)Lip2 —2myLL cos(f; — 6
Sn(2(6, — 62) ™ 5Dy, + (m1 +m2)Lipy, 1L1Lapg, pg, cos(01 — 62) (63)

QL%L%(ml —+ mo sin2(91 — 92))

The pendulum system can exhibit chaotic behavior. A numerical solution of Hamilton’s equations (62) is
shown in Figure 6.

Two-dimensional Hamiltonian systems. A two-dimensional Hamiltonian system can be written in

the form
dl‘l o aH(xl,xg)

W (91'2
(64)
dry  OH(z1,29)
at ory
Hence, given a vector field f(z1,x2), if we can find a function H(x1,z2) such that
37‘[(1‘1,1’2) 67—[(1:1,:62)
_ _ _9nld, r2) 65
fi(w1, 22) s fa(z1, 22) e (65)
then we can immediately conclude that the system is conservative. In fact,
dH(z1(t), z2(t)) OH . oH .
dt T By
_OHOH _OHOH
C Oz 0o Oxo Oy
=0. (66)

Note also that the vector field f(x1,z2) in (65) is divergence-free, i.e.,

_Oh 0 _ OW _ O
v f(xl’xg) N 8%1 + 8%2 - 8$18:C2 83:18@' <67)

Therefore the flow gerated by (64) preserves volume in phase space. We emphasize that two-dimensional
divergence-free vector fields are necessarily Hamiltonian and therefore conservative.

However, conservative systems are not necessarily Hamiltonian, nor volume preserving. It is rather straight-
forward indeed to manufacture systems that conserve specific quantities but are not Hamiltonian. As an
example, consider the function

E(21,29) = 239 + 2. (68)
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A two-dimensional dynamical systems conserves E(x1,2z2) along a trajectory if an only if

OFE . oOF
Substituting equation (68) into (69) yields
2112901 + (23 4 1)d9 = 0. (70)
At this point it is clear that the system
L2
l‘l — —332
. 27173 (71)
To = 2
7 +1

conserves (68) along any trajectory (and therefore it is a conservative system), but it is not divergence-free
nor Hamiltonian. Moreover, it is clear that there exits an infinite number of dynamical systems conserving
(68). Another one is

il = — Sin(xz)

2x129 sin(xg) (72)
Tr=—"5.7
7 +1

which clearly satisfies condition (70).
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Appendix A: Derivation of the Hamilton’s equations

The differential of the Hamilton’s function H(p, q,t) can be written as

OoH OH OH
d t dp; + -—dqg —dt. 73
H(p,q,t) = ;(ap, pit 5 >+ o (73)
On the other hand, by using the definition (44) we obtain

- oL oL oL
d t) = dpi¢i + pidd; — =~ d¢; — =—dg; ) — —dt. 74
H(p,q.t) z;(pq +piddi — 5o ddi — 5 q) 5 (74)

1= N ,

pi

Using the Euler-Lagrange equations (16) and the definition of canonical momenta (40) we have

oc d (oL )
o0 = it (50,) =7 o
Setting the equality between (73) and (74), and taking into account (75) yields
= oH . oH . oH 0L B
Z [(8]% — qu) dp; + <6qZ —i—pl) dQ1:| + <8t + at) dt = 0. (76)

i=1
Assuming that dp;, dg; and dt are arbitrary, we obtain
OH OH OH oL
li = ) )i = —%, d - =~ 7
" op P dq; o ot ot (77)

Which coincide with the Hamilton’s equations of motion (45).

Next, we prove that if the Lagrangian function does not depend explicitly on time then the Hamiltonian
is conserved along trajectories. To this end, we first notice that if £ does not explicitly depend on time
then H does not explicitly dependent on time (by the last equation in (77)). Evaluating #(q, q) along a
trajectory of the system yields

Hia(0.4(0) = - A 4.0) - £q(0).400) (78)
i=1 v
Differentiating with respect to time yields
d o~ d (9L(q(t).q(t) . d ,
gt = 4 (P 0a0 ) e, d0), (79)
Note that
icta.a) =3 (PRI 0 + AN )
=3 (PG 0 4 PG )
- (DL(a).d0)
_; = < o ql(t)) , (80)

where in the second equality we used the Euler-Lagrange equations (16). Substituting (80) into (79)
yields

d
SH(a(t). 4() =0, (51)

which proves that the Hamiltonian is conserved along trajectories.

Page 12



AM 114/214 Prof. Daniele Venturi

Noether’s theorem and conservation laws.

Any symmetry of the action functional (6), i.e., an invariance under a transformation group, is associated
with a conservation law for the system. This remarkable result was proved by Emmy N&ether in 1918.
To formalize Noether’s theorem, let us consider one-parameter group of transformations generated by the
dynamical system

dQ(e, q)
—— =G (Q(eq))
de ) (82)
Q(0.9) =q
where € parameterizes the transformation. The vector field G generates the flow Q(e, q). For small € we
have the infinitesimal transformation

Q(e,q) = g +¢G(q). (83)

Setting up the condition for the action functional (6) to be invariant under the transformation group
(83)-(91) yields
A(lQ(e, 9)]) = A(lg)) - (84)

The first order condition that follows from (84) is

& Alla+ Q@) =0 (%)

This can be written as

dt =0, (36)

ie.,

0:/: (M-G(q)Jrgg-W)dt

t2

_ / (% 6o~ 4% i)+ |2 Glaw)]

-/ : (5 - 96 ) G+ |52 Glaw) ’
\9a_dtoq)

t1

t1

=0 by Eq. (16)
oL b2
5q G| (57)
This implies that the quantity
oL
A=Z=.G
94 (q) (88)

is a constant of motion for the system?®, i.e., it is a conserved quantity. Such conserved quantities are also
called first integrals of the system.

"Note that (87) implies that

0L (q(t2),4(t2),t2)
aq

e e ) (39)

for arbitrary ¢; and t2.
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More generally, it is possible to consider a transformation group that involves both the configuration
variables g, i.e., (83) as well as the time variable ¢ via®

T(e,t) =t + €T'(). (91)

The perturbed action functional in this case is

to +€T(t2)

dG(q(t))

Alla+6Gla) - | 4

L <q +€eG(q),q+e
t1+€T(t1)

et eT(t)) dt. (92)

By following the same steps that lead us to (87), i.e., by developing equation (85), it can be shown
that invariace of (92) under the transformation (83)-(91) is equivalent to conservation of the following

quantity
oL oL
A=|——-q- — .
(aq q £> T(t) + 94 G(q) (93)

Energy conservation. If £ does not depend explicitly on time, then of course £ is invariant under the
time translation ¢ — ¢ + €. Such a time translation is easily generated by setting 7'(¢) = 1 in (91) and (93)
(together with G(q) = 0). Hence, if £ does not depend explicitly on time then

= 8E 9 ] . .
=Y 20D g ) (54)
el 4k

is a constant of motion, i.e., it is conserved along trajectories of the system. The function H is called
Hamiltonian of the system.

5The infinitesimal time-warping transformation (91) is defined by the dynamical system

D _ 1 (r(e,n)

7(0,t) =t
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