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O calculo de ordem n3o inteira, mais conhecido por calculo fracionario,
consiste numa generalizacdo do calculo integral e diferencial de or-
dem inteira. Esta tese é dedicada ao estudo de operadores fra-
cionarios com ordem variavel e problemas variacionais especificos, en-
volvendo também operadores de ordem varidvel. Apresentamos uma
nova ferramenta numérica para resolver equacdes diferenciais envol-
vendo derivadas de Caputo de ordem fracionaria variavel. Consideram-
-se trés operadores fracionarios do tipo Caputo, e para cada um deles
é apresentada uma aproximac3o dependendo apenas de derivadas de
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order. In particular, we establish necessary optimality conditions of
Euler—Lagrange. As the terminal point in the cost integral, as well the
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Introduction

This thesis intends to deepen the study of the fractional calculus, giving special em-
phasis to variable order operators.

Fractional calculus is a recent field of mathematical analysis and it is a generalization
of integer differential calculus, involving derivatives and integrals of real or complex or-
der [48,76]. The first note about this ideia of differentiation for non-integer numbers, dates
back to 1695, with a famous correspondence between Leibniz and L’Hopital. In a letter,
L’Hopital asked Leibniz about the possibility of the order n in the notation %, for the
nth derivative of the function y, to be a non-integer, n = 1/2. Since then, several mathe-
maticians investigated this approach, like Lacroix, Fourier, Liouville, Riemann, Letnikov,
Griinwald, Caputo, and contributed to the grown development of this field. Currently, this
is one of the most intensively developing areas of mathematical analysis as a result of its
numerous applications. The first book devoted to the fractional calculus was published
by Oldham and Spanier in 1974, where the authors systematized the main ideas, methods
and applications about this field [58].

In the recent years, fractional calculus has attracted the attention of many mathemati-
cians, but also some researchers in other areas like physics, chemistry and engineering.
As it is well known, several physical phenomena are often better described by fractional
derivatives [44,67,[116]. This is mainly due to the fact that fractional operators take into
consideration the evolution of the system, by taking the global correlation, and not only lo-
cal characteristics. Moreover, integer-order calculus sometimes contradict the experimental
results and therefore derivatives of fractional order may be more suitable [45].

In 1993, Samko and Ross devoted to investigate operators when the order « is not a
constant during the process, but variable on time «(t) [89]. With this work, an interesting
recent generalization of the theory of fractional calculus is developed to allow the fractional

order of the derivative to be non-constant, depending on time [25,69,(70]. With this
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Introduction

approach of variable order fractional calculus, the non-local properties are more evident and
numerous applications have been found in physics, mechanics, control and signal processing
[28,146L(71}74],82,83,110].

Although there are many variants of fractional derivative definitions, the most com-
monly used are the Riemann—Liouville, the Caputo, and the Griinwald-Letnikov deriva-
tives. For more about the development of fractional calculus, we suggest Samko, Kilbas
and Marichev [88], Samko and Ross [89], Podlubny [76], Kilbas, Srivastava and Trujillo [4§]
or Mainardi [5§].

One difficult issue that usually arises when dealing with such fractional operators, is
the extreme difficulty in solving analytically such problems |16],/117]. Thus, in most cases,
we do not know the exact solution for the problem and one needs to seek a numerical ap-
proximation. Several numerical methods can be found in the literature, typically applying
some discretization over time or replacing the fractional operators by a proper decomposi-
tion |16],/117).

Recently, new approximation formulas were given for fractional constant order opera-
tors, with the advantage that higher-order derivatives are not required to obtain a good
accuracy of the method [13,77,[78]. These decompositions only depend on integer-order
derivatives, and by replacing the fractional operators that appear in the problem by them,
one leaves the fractional context ending up in the presence of a standard problem, where
numerous tools are available to solve them [9].

The first goal of this thesis is to extend such decompositions to Caputo fractional
problems of variable order. For three types of Caputo derivatives with variable order, we
obtain approximation formulas for this fractional operators and respectively upper bound
formulas for the errors.

Then, we focus our attention in a special operator, introduced by Malinowska and
Torres, the combined Caputo fractional derivative, that is an extension of the left and
the right fractional Caputo derivatives [60]. Considering «, 8 € (0,1) and v € [0, 1], the
combined Caputo fractional derivative operator Cny"ﬁ is a convex combination of the left

and the right Caputo fractional derivatives, defined by
Dy =y IDf + (1= (D}

Therefore, we consider this fractional operator with variable fractional order, i.e., the



combined Caputo fractional derivative of variable order. This operator is defined by
CD2CAB 2 (t) = 7y E DRI (t) + 72 € DI ()

where v = (71,72) € [0, 1]?, with ~; and 7, not both zero.

With this fractional operator, we study different types of fractional calculus of variations
problems, where the Lagrangian depends on the referred derivative.

The calculus of variations is a mathematical subject that appeared formally in the XVII
century with the solution to the bachistochrone problem, that deals with the extremization
(minimization or maximization) of functionals [112|. Usually, functionals are given by
an integral that involves one or more functions or/and its derivatives. This branch of
mathematics has proved to be relevant because of the numerous applications existing in
real situations.

The fractional variational calculus is a recent mathematical field that consists in min-
imizing or maximizing functionals that depend on fractional operators (integrals or/and
derivatives). This subject was introduced by Riewe in 1996, where the author generalizes
the classical calculus of variations, using fractional derivatives and allows to obtain conser-
vations laws with nonconservative forces such as friction [84}85]. Later appeared several
works on various aspects of the fractional calculus of variations and involving different
fractional operators, like the Riemann—Liouville, the Caputo, the Gruiiwald—Letnikov, the
Weyl, the Marchaud or the Hadamard fractional derivatives [2,6,(12}|14}18}37},39,47].

For the state of the art of the fractional calculus of variations, we refer the readers to
the books [9,/59./62].

Specifically, here we study some problems of the calculus of variations with integrands
depending on the independent variable ¢, an arbitrary function x and a fractional derivative
CD?,‘("')’B )2 The endpoint of the cost integral, as well the terminal state are considered
to be free. The fractional problem of the calculus of variations consists in finding the

maximizers or minimizers to the functional
T
T@.1) = [ L{ta(0),“D5 (1) de + 9T 2(7))

where CDﬁ("')’ﬁ ("')x(t) stands for the combined Caputo fractional derivative of variable
fractional order, subject to the boundary condition z(a) = x,. For all variational prob-
lems presented here, we establish necessary optimality conditions and the transversality

optimality conditions.



Introduction

The work is organized in two parts as follows. In the first part, called Synthesis, we
review the basic concepts of fractional calculus (Chapter (1)) and of the fractional calculus
of variations (Chapter [2). In Chapter [I, we start with a brief overview about fractional
calculus and an introduction to the theory of some special functions in fractional calculus.
Then, we recall several fractional operators (integrals and derivatives) definitions and some
properties of the considered fractional derivatives and integrals are introduced. In the end
of this chapter, we review integration by parts formulas for different operators. Chapter
presents a short introduction to the classical calculus of variations and review different
variational problems, like the isoperimetric problems or problems with variable endpoints.
In the end of this chapter, we introduce the theory of the fractional calculus of variations
and some fractional variational problems with variable order.

In the second part, called Original Work and divided in two chapters, we systematize
the new results that were published during my PhD project in peer reviewed international
journals [103-107].

In Chapter [3] considering three types of fractional Caputo derivatives of variable order,
we present new approximation formulas for those fractional derivatives and prove upper
bound formulas for the errors.

In Chapter ] we introduce the combined Caputo fractional derivative of variable order
and corresponding higher-order operators. Some properties are also given. Then, we prove
fractional Euler-Lagrange equations for several types of fractional variational problems of

the calculus of variations, with or without constraints.



Part 1

Synthesis






Chapter 1
Fractional calculus

In this chapter, a brief introduction to the theory of fractional calculus is presented.
We start with a historical perspective of the theory, with a strong connection with the
development of classical calculus (Section . Then, in Section |[1.2) we review some
definitions and properties about a few special functions that will be needed. We end with
a review on fractional integrals and fractional derivatives of noninteger order and with
some formulas of integration by parts, involving fractional operators (Section .

The content of this chapter can be found in some classical books on fractional calculus,
for example [9,48,62,|76,88].

1.1 Historical perspective

Fractional Calculus (FC) is considered as a branch of mathematical analysis which deals
with the investigation and applications of integrals and derivatives of arbitrary order.
Therefore, FC is an extension of the integer-order calculus that considers integrals and
derivatives of any real or complex order [48]88], i.e., unify and generalize the notions of
integer-order differentiation and n-fold integration.

FC was born in 1695 with a letter that L’Hopital wrote to Leibniz, where the derivative
of order 1/2 is suggested |73|. After Leibniz had introduced in his publications the notation
for the nth derivative of the function y:

d"y
dx

Y

L’Hopital wrote a letter to Leibniz to ask him about the possibility of a derivative of integer

7



Chapter 1. Fractional calculus

order to be extended in order to have a meaning when the order is a fraction: "What if n
be 1/27" |[86]. In his answer, dated on 30 September 1695, Leibniz replied that "This is
an apparent paradox from which, one day, useful consequences will be drawn" and, today,
we know it is truth. Then, Leibniz still wrote about derivatives of general order and in
1730, Euler investigated the result of the derivative when the order n is a fraction. But,
only in 1819, with Lacroix, appeared the first definition of fractional derivative based on
the expression for the nth derivative of the power function. Considering y = z™, with m
a positive integer, Lacroix developed the nth derivative

dy — ml

dz™  (m —n)!

and using the definition of Gamma function, for the generalized factorial, he got

d'y ['(m+1)

dzn T'(m—n+1)

m—n

Lacroix also studied the following example, for n = % and m = 1:

d'?z T(2) L2
dz' 2~ T(3/2) " T Ui

Since then, many mathematicians, like Fourier, Abel, Riemann, Liouville, among others,

(1.1)

contributed to the development of this subject. One of the first applications of fractional
calculus appear in 1823 by Niels Abel, through the solution of an integral equation of the

form .
/ (t —7)"%x(r)dr =k,
0

used in the formulation of the Tautochrone problem [1,86].

Years later, different forms of fractional operators have been introduced along time,
like the Riemann—Liouville, the Griinwald-Letnikov, the Weyl, the Caputo, the Marchaud
or the Hadamard fractional derivatives |32,4873,[76]. The first approach is the Riemann-
Liouville, which is based on iterating the classical integral operator n times and then
considering the Cauchy’s formula where n! is replaced by the Gamma function and hence
the fractional integral of noninteger order is defined. Then, using this operator, some of
the fractional derivatives mentioned above are defined.

During three centuries, FC was developed but as a pure theoretical subject of math-

ematics. In recent times, FC had an increasing of importance due to its applications in



1.1. Historical perspective

various fields, not only in mathematics, but also in physics, mechanics, engineering, chem-
istry, biology, finance, and others areas of science [44}45,53,58},72,|75,/95,(98]. In some of
these applications, many real world phenomena are better described by noninteger order
derivatives, if we compare with the usual integer-order calculus. In fact, fractional order
derivatives have unique characteristics that may model certain dynamics more efficiently:
first we can consider any real order for the derivatives, and thus we are not restricted to in-
teger order derivatives only; secondly, they are nonlocal operators, in opposite to the usual
derivatives, containing memory. With the memory property, one can take into account the
past of the processes. Signal processing, modeling and control are some areas that have

been the object of more intensive publishing in the last decades.

In most applications of the FC, the order of the derivative is assumed to be fixed along
the process, that is, when determining what is the order a« > 0 such that the solution of
the fractional differential equation D®y(t) = f(¢,y(t)) better approaches the experimental
data, we consider the order o to be a fixed constant. Of course, this may not be the
best option, since trajectories are a dynamic process, and the order may vary. More
interesting possibilities arise when one considers the order « of the fractional integrals and
derivatives not constant during the process but to be a function «(t), depending on time.
Then, we may seek what is the best function «(-) such that the variable order fractional
differential equation D*®y(t) = f(t,y(t)) better describes the model. This approach
is very recent. One such fractional calculus of variable order was introduced in 1993
by Samko and Ross [89]. Afterwards, several mathematicians obtained important results
about variable order fractional calculus, and some applications appeared, like in mechanics,
in the modeling of linear and nonlinear viscoelasticity oscillators and in other phenomena
where the order of the derivative varies with time. See, for instance, [11,[15]27,70|,82,87,94].

The most common fractional operators considered in the literature take into account
the past of the process: they are usually called left fractional operators. But in some cases
we may be also interested in the future of the process, and the computation of «(t) to be
influenced by it. In that case, right fractional derivatives are then considered. Recently,
in some works, the main goal is to develop a theory where both fractional operators are
taken into account. For that, some combined fractional operators are introduced, like the
symmetric fractional derivative, the Riesz fractional integral and derivative, the Riesz—
Caputo fractional derivative and the combined Caputo fractional derivative that consists

in a linear combination of the left and right fractional operators. For studies with fixed



Chapter 1. Fractional calculus

fractional order, see [49}/61-63|.

Due to the growing number of applications of fractional calculus in science and engineer-
ing, numerical approaches are being developed to provide tools for solving such classical
problems. At present, there are already vast studies on numerical approximate formulas
for such fractional calculus, [50,52|. For example, for numerical modeling of time fractional

diffusion equations, we refer the reader to [38].

1.2 Special functions

Before introducing the basic facts on fractional operators, we recall four types of func-
tions that are important in Fractional Calculus: the Gamma, Psi, Beta and Mittag-Leffler

functions. Some properties of these functions are also recalled.

Definition 1 (Gamma function). The Euler Gamma function is an extension of the fac-

torial function to real numbers, and it is defined by
I'(t) = / ™ lexp(—7)dr, t>0.
0

For example, I'(1) = 1, I'(2) = 1 and ['(3/2) = \/7; For positive integers n, we get
I'(n) = (n — 1)!. We mention that other definitions for the Gamma function exist, and it
is possible to define it for complex numbers, except for the non-positive integers.

The Gamma function is considered the most important Eulerian function used in frac-
tional calculus, because it appears in almost every fractional integral and derivative defi-
nitions. A basic but fundamental property of I', that we will use later, is obtained using
integration by parts:

D(t+1) = tT(2).

Definition 2 (Psi function). The Psi function is the derivative of the logarithm of the

Gamma function:
d I’
W(t) = S (T(1) = )

The follow function is used sometimes for convenience to replace a combination of
Gamma functions. It is important in FC because it shares a form that is similar to the

fractional derivative or integral of many functions, particularly power functions.

10



1.2. Special functions

Definition 3 (Beta function). The Beta function B is defined by
1

B(t,u) = / s —s)“tds, t,u > 0.
0

This function satisfies an important property:

L(£)L (u)
B(t,u) = =———.
(tw) = Taru)
With this property, it is obvious that the Beta function is symmetric, i.e.,
B(t,u) = B(u,t).

The next function is a direct generalization of the exponential series and it was defined by
the mathematician Mittag-Leffler in 1903 [76].

Definition 4 (Mittag-Leffler function). Let o > 0. The function E, defined by

E.t)=) ——— R

is called the one parameter Mittag-Leffler function.

For a = 1, this function coincides with the series expansion of ¢, i.e.,
tk = ¢k
E t = _— = -— = et.
1) Egr@+1) s

0
k—
While linear ordinary differential equations present in general the exponential function as
a solution, the Mitttag-Leffler function occurs naturally in the solution of fractional order
differential equations [48]. For this reason, in recent times, the Mittag-Leffler function has
become an important function in the theory of the fractional calculus and its applications.

It is also common to represent the Mittag-Leffler function in two arguments. This

generalization of Mittag-Leffler function was studied by Wiman (1905) [5§].

Definition 5 (Generalized Mittag-Leffler function). The two-parameter function of the
Mittag-Leffler type with parameters o, 3 > 0 s defined by

Bas)=S — " {eR
(1) — ['(ak + 5) <

If B = 1, this function coincides with the classical Mittag-LefHer function, i.e., E,;(t) =
E,(t).

11



Chapter 1. Fractional calculus

1.3 Fractional integrals and derivatives

In this section, we recall some definitions of fractional integral and fractional differential
operators, that includes all we use throughout this thesis. In the end, we present some
integration by parts formulas because they have a crucial role in deriving Euler-Lagrange

equations.

1.3.1 Classical operators

As it was seen in Section [I.1] there are more than one way to generalize integer-order
operations to the non-integer case. Here, we present several definitions and properties
about fractional operators, omitting some details about the conditions that ensure the
existence of such fractional operators.

In general, the fractional derivatives are defined using fractional integrals. We present
only two fractional integrals operators, but there are several known forms of the fractional
integrals.

Let x : [a,b] — R be an integrable function and o > 0 a real number.

Starting with Cauchy’s formula for a n-fold iterated integral, given by

t T1 Tn—1
Ji(t) = / dTl/ dry - - / x(7,)dTy
a 1 a . a

- =T / (t— 7)o (r)dr,

(n—=1)"J,

(1.2)

where n € N, Liouville and Riemann defined fractional integration, generalizing equa-
tion (1.2)) to noninteger values of n and using the definition of Gamma function I". With
this, we introduce two important concepts: the left and the right Riemann-Liouville frac-

tional integrals.

Definition 6 (Left and right Riemann—Liouville fractional integrals). We define the left

and right Riemann—Liouville fractional integrals of order a, respectively, by

Jx(t) = ﬁ/ (t—7)* tw(r)dr, t>a
and )
Ja(t) = ﬁ /t (r — 19 u(r)dr, ¢ <b.

12



1.3. Fractional integrals and derivatives

The constants a and b determine, respectively, the lower and upper boundary of the
integral domain. Additionally, if x is a continuous function, as « — 0, [;“ = [,* = I,
with I the identity operator, i.e., ,[;%z(t) = [,%x(t) = z(t).

We present the second fractional integral operator, introduced by J. Hadamard in 1892
[48].

Definition 7 (Left and right Hadamard fractional integrals). We define the left and right

Hadamard fractional integrals of order o, respectively, by

T (t) = %&)/t (m ;)al @dﬂ t>a

Jea(t) = ﬁ/tb (m %)al @d@ t<b.

The three most frequently used definitions for fractional derivatives are: the Griinwald-

Letnikov, the Riemann-Liouville and the Caputo fractional derivatives [73}[76]. Other def-

and

initions were introduced by others mathematicians, as for instance Weyl, Fourier, Cauchy,
Abel.

Let z € AC([a,b],R), be an absolutely continuous functions on the interval [a, b], and
« a positive real number. Using Definition [6] of Riemann—Liouville fractional integrals, we

define the left and the right Riemann-Liouville and Caputo derivatives as follows.

Definition 8 (Left and right Riemann—Liouville fractional derivatives). We define the left

and right Riemann—Liouville fractional derivatives of order a > 0, respectively, by

JDSx(t) = (%)n oIy (t)

:ﬁ (%)n / (= i), £ a

and

Dga(t) = (—%)n iy~ (t)

Z% <%)n /t (7 — ey, 1<

where n = [o] + 1.

13



Chapter 1. Fractional calculus

The following definition was introduced by Caputo in 1967 [22]|. The Caputo frac-
tional derivatives, in general, are more applicable and interesting in fields like physics and

engineering.

Definition 9 (Left and right Caputo fractional derivatives). We define the left and right

Caputo fractional derivatives of order a, respectively, by

o n—o d "
gt =t () o)

1

and

« n—o«x d "
EDgat) = i () «0)

= —(_1)n ’ 7 — )" M () dr
_F(n—oz)/t( t) (T)dr, t<b,

wheren =[a]+1ifa ¢ N andn =« ifa € N.

Obviously, the above defined operators are linear. From these definitions, it is clear
that the Caputo fractional derivative of a constant C' is zero, which it is false when we

consider the Riemann-Liouville fractional derivative: if z(t) = C, with C' a constant, then

we get
o Dia(t) = Dja(t) =0
and
Do (t)_C(t—a)_O‘ Do (t)_C(b—t)_o‘
St Y TRy B R =y

For this reason, in some applications, Caputo fractional derivatives seem to be more natural

than the Riemann—Liouville fractional derivatives.

Remark 1. [62] If a goes to n~, with n € N, then the fractional operators introduced

above coincide with the standard derivatives:

o (7 d "
aDt :th = (%)

« « d "

14
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1.3. Fractional integrals and derivatives

The Riemann-Liouville fractional integral and differential operators of order a > 0 of

power functions return power functions, as we can see below.

Lemma 2 (c.f. Property 2.1 |48|). Let x be the power function x(t) = (t — a)?. Then, we

have ( )
I'v+1
JYr(t) = ——L—(t —a)", > —1
and ( )
'(v+1
JDie(t) = —————(t —a)"™ %, —1.
tx() F(’}/—O[—f-]_)( CL) 7>

In particular, if we consider v = 1, a = 0 and a = 1/2, then the left Riemann-Liouville
fractional derivative of z(t) =t is %i’ the same result (1.1]) as Lacroix obtained in 1819.
Griinwald (1867) and Letnikov (1868) return to the original sources and started the

formulation by the fundamental definition of a derivative as a limit:

W 1 z(t+h) — x(t)
v(t) = Jim h

and considering the iteration at the nth order derivative formulas:

n

(1) = Jim % 3 (-1 (Z)x(t —kh), neN, (1.3)

where (}) = "("*1)(”*Z?~‘.(nfk+1)

cients. The Griinwald-Letnikov definition of fractional derivative consists in a generaliza-
tion of (|1.3) to derivatives of arbitrary order « [76].

, with n, &k € N, the usual notation for the binomial coeffi-

Definition 10 (Griinwald-Letnikov fractional derivative). The ath order Grinwald-Let-

nikov fractional derivative of function x is given by
SLpog(t) = lim A~y (—1)F (O‘>x(t —k+1),
h—0 =0 k

a) I'(a+1)

k :mandnh:t_a'

where (

Lemma 3. [76] Let x be the power function x(t) = (t — a)?, where v is a real number.

Then, for 0 < a <1 and v > 0, we have

L(y+1)

GL na
Dox(t) = ———
« Di(t) Ly —a+1)

(t—a) ™.

15



Chapter 1. Fractional calculus

Definition 11 (Left and right Hadamard fractional derivatives). We define the left and

right Hadamard fractional derivatives of order «, respectively, by

Do(t) = (t%)n ﬁ / t (m ;)M_l @df

DYa(t) = <—t%)n ﬁ /tb (1n %)"_a_l @dn

for allt € (a,b), where n = [a] + 1.

and

Observe that, for all types of derivatives operators, if variable ¢ is the time-variable,
the left fractional derivative of x(t) is interpreted as a past state of the process, while the

right fractional derivative of x(t) is interpreted as a future state of the process.

1.3.2 Some properties of the Caputo derivative

For @« > 0 and x € AC([a,b];R), the Riemann-Liouville and Caputo derivatives are
related by the following formulas (see [48|):

< z®(a)(t — a)t
CDp(t) = oD [x(t) Sy et ] (1)

k=0

and ,
w— B (b)(b—t)k
CDe(t) = D [x(t) -y 0wt (15)
k=0 )
where n =[a]+1ifa¢ Nand n =« if a € N.
In particular, when « € (0, 1), the relations (1.4 and (1.5) take the form:

e Dfa(t) = oD (a(t) — x(a))

1.6
= aD,?SL’(t) — %(f _ a)—a ( )

and
CDga(t) = ,Dg(x(t) — z(b)) .

= 1 Dp(t) — ms (b — )7

It follows from and that the left Riemann—Liouville equals to the left Caputo

fractional derivative in the case x(a) = 0 and the analogue holds for the right derivatives
under the assumption z(b) = 0.

In Theorem [, we see that the Caputo fractional derivatives provides a left inverse

operator to the Riemann—Liouville fractional integration.

16



1.3. Fractional integrals and derivatives

Theorem 4 (c.f. Lemma 2.21 [48]). Let o > 0 and let x € C (|a,b];R™). For Caputo

fractional operators, the next rules hold
C Nna « _
o D} oIix(t) = (1)

and

CDb tly(t) = (t).

The next statement characterizes the compositon of the Riemann—Liouville fractional

integration operators with the Caputo fractional differentiation operators.

Theorem 5 (c.f. Lemma 2.22 [48|). Let a > 0. If x € AC™ ([a,b];R), then

ol )
A2 EDpa() = 2() - 3 T —a)t
k=0 )
and
n—1 ill'(k b)

A EDe(t) (b— 1),

=0
withn =[a]+1ifa ¢ Nandn =« if « € N.
In particular, when « € (0,1), then

J0ODMx(t) = x(t) —x(a) and I EDx(t) = x(t) — z(b).

As the Riemann-Liouville fractional derivative, the Caputo fractional derivative of

power funtions yield power functions of the same form.

Lemma 6 (c.f. Property 2.16 [48|). Let o > 0. Then, the following relations hold:

L(y+1) _
C Nna a
Dt —a)) = ————(t —a)” -1
a t( ) F(’)/—Oé+1>( CL) I 7>n
and
C(y+1) B
CpYp —t) = — T T (e -1
t b(b t) F(’}/—a—l—l)(b t) ) ")/>TL )

withn=|a]+1ifa¢ Nandn=aifa € N.
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Chapter 1. Fractional calculus

1.3.3 Combined Caputo derivative

In this section, we introduce a special operator for our work, the combined Caputo
fractional derivative. We extend the notion of the Caputo fractional derivative to the
fractional derivative © D®#, that involves the left and the right Caputo fractional derivative,
i.e., it combines the past and the future of the process into one single operator.

This operator was introduced by Malinowska and Torres in 2010 [60], motivated by the

ideia of the symmetric fractional derivative introduced in 2001, by Klimek [49]:

Definition 12 (Symmetric fractional derivative). Considering the left and right Riemann—
Liouwille derivatives, the symmetric fractional derivative is given by

Da(t) = £ [.DYa(t) + Dia(r)]. (1.8)

Other combined operators were studied. For example, we have the Riesz and the Riesz—

Caputo operators [62].

Definition 13 (Riesz fractional operators). Let = : [a,b] — R be a function of class C*

and a € (0,1). Fort € [a,b], the Riesz fractional integral of order «, is defined by

- % oL (t) + I (t)]

and the Riesz fractional derivative of order «, is defined by

Rpe(t) = — i/b\t—f\%mm
b STl —a)dt ),

_ % WD2x(t) — D (t)] .

Definition 14 (Riesz—Caputo fractional derivative). Considering the left and right Caputo

derivatives, Riesz—Caputo fractional derivative is given by

1 ’ d
RC N _ ) Rt
SO Dpx(t) = Tl —a) /a [t — 7] de(T)dT

— S [0Dp(t)  {Dg(r)]

Remark 7. [62] If « goes to 1, then the fractional derivatives introduced above coincide

(1.9)

with the standard derivative:

d
R na RC na
Dy =""D = —.
a b a b dt

18



1.3. Fractional integrals and derivatives

Similarly to the last operator (1.9), the combined Caputo derivative is a convex com-
bination of the left and the right Caputo fractional derivatives. But in this operator, we
consider also other coefficients besides 1/2 for the convex combination and the orders of
two sides of Caputo fractional derivatives can be different (« and ). Therefore, the com-
bined Caputo derivative is a convex combination of the left Caputo fractional derivative

of order v and the right Caputo fractional derivative of order .

Definition 15 (Combined Caputo fractional derivative). [60] Let o, € (0,1) and
v € [0,1]. The combined Caputo fractional derivative operator CD;“’B 15 defined by

‘DY =4 {Di +(1-7){ D}, (1.10)
which acts on x € AC ([a,b];R) in the following way:
Dy Pa(t) = v {DFe(t) + (1= 1) D).
The operator is obviously linear. Observe still that
Dy’ =¢D] and “DM =Dy

The symmetric fractional derivative and the Riesz fractional derivative are useful tools
to describe some nonconservative models. But those types of differentiation do not seem
suitable for all kinds of variational problems because they are based on the Riemann-—
Liouville fractional derivatives and therefore the possibility that admissible trajectories x
have continuous fractional derivatives imply that x(a) = x(b) = 0 [89]. For more details

about the combined Caputo fractional derivative, see [61}63],64,68|.

1.3.4 Variable order operators

Very useful physical applications have given birth to the variable order fractional cal-
culus, for example in modeling mechanical behaviors [38,/100]|. Nowadays, variable order
fractional calculus is particularly recognized as a useful and promising approach in the
modelling of diffusion processes, in order to characterize time-dependent or concentration-
dependent anomalous diffusion, or diffusion processes in inhomogeneous porous media [99).

Now, we present the fundamental notions of the fractional calculus of variable order [59].

We consider the fractional order of the derivative and of the integral to be a continuous
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Chapter 1. Fractional calculus

function of two variables, a(-,-) with domain [a, b]?, taking values on the open interval

(0,1). Let x : [a,b] — R be a function.

First, we recall the generalization of fractional integrals for a variable order a(-,-).

Definition 16 (Riemann-Liouville fractional integrals of variable order). The left and

right Riemann—Liouville fractional integrals of order a(-,-) are defined by

t
a(':') 1 a(t,T)—l
A t) = / dr, t
L (t) /a F(Oz(t,T))( T) x(T)dT > a

and

respectively.

We remark that, in contrast to the fixed fractional order case, variable order fractional

integrals are not the inverse operation of the variable order fractional derivatives.

For fractional derivatives, we consider two types: the Riemann—Liouville and the Ca-

puto fractional derivatives.

Definition 17 (Riemann-Liouville fractional derivatives of variable order). The left and

right Riemann—Liouville fractional derivatives of order a(-,-) are defined by

WDFa(t) = 17 a(t)
d [* 1

= [ —————(t— 1)U (r)dr, ¢
it |, TA —ar )~ 7 e t>a

and
al d o
Dy () = = 2l ()
d [° —1
= | — = (7 —¢t)" d t<b
it |, TA—a(royT 0T /
respectively.

(1.11)

(1.12)

Lemma [§| gives a Riemann-Liouville variable order fractional integral and fractional

derivative for the power function (¢t — a)?, where we assume that the fractional order

depends only on the first variable: «(t,7) := @(t), where @ : [a,b] — (0,1) is a given

function.
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1.3. Fractional integrals and derivatives

Lemma 8. [89] Let x be the power function z(t) = (t — a)?. Then, for v > —1, we have

a(t) . D(y+1) _ gt
ol () = F(7+a(t)+1)(t e

and
a(t r 1 —a
oDy ( )I(t) = r(y_(va—&)l_l) (t - a)'y ®)

— T 1 -a
—a(t) gy Sty ( — @) O

X [In(t—a) = V(y—a(t)+2) + V(1 —-at))).

Definition 18 (Caputo fractional derivatives of variable order). The left and right Caputo

fractional derivatives of order a(-,-) are defined by

t
1
CDy Ity = / e (t — 1) W (7)d 1.13
a "t .I'( ) ; F(l . Oé(t,T))( T) Zz (T) T ( )
and
tCDZ‘("')x(t) = /b —_1 (1 — t)_o‘(T’t)x(l)(T)dT, (1.14)
¢ Tl —a(rt))
respectively.

Of course, the fractional derivatives just defined are linear operators.

1.3.5 Generalized fractional operators

In this section, we present three definitions of one-dimensional generalized fractional
operators that depend on a general kernel, studied by Odzijewicz, Malinowska and Torres
(see e.g. [59,67,/72], although Agrawal already, in 2010, had introduced this generalized
fractional operators [9]).

Let A :={(t,7) e R*:a <7 <t <b}.

Definition 19 (Generalized fractional integrals of Riemann—Liouville type). Let k be a
function defined almost everywhere on A with values in R. For all z : [a,b] — R, the

generalized fractional integral operator Kp is defined by

t b
Kplz](t) = )\/ k‘(t,T)x(T)dT—l-,u/t k(r,t)x(T)dr, (1.15)

with P = {(a,t,b, \, u), where X\ and j are real numbers.

In particular, if we choose special cases for the kernel, we can obtain standard fractional

operators or variable order fractional operators.
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Chapter 1. Fractional calculus

Remark 9. For special chosen kernels k and parameters P, the operator Kp can be reduced

to the classical or variable order Riemann—Liouville fractional integrals:

o Let K*(t,7) = ﬁ(t —7)band 0 <a < 1. If P={a,t,b,1,0), then

Kplz](t) = ﬁ / (t — 7)o a(r)dr = P[] (8)

is the left Riemann—Liouville fractional integral of order «; if P = (a,t,b,0,1), then
1 b
Kplz](t) = =— — ) a(r)dr = (] (¢
Plal(0) = oy [ (7= 0 ar)ar = I lal()
is the right Riemann—Liouville fractional integral of order c.

o IfK(t,T)= F(a(lm))(t —7)*E=1 gnd P = (a,t,b,1,0), then

t
1
K t) = Y a(t,7)—1 dr —: ]a(-,~) "
() = [ gyt = T e =Ll
is the left Riemann—Liouville fractional integral of variable order «f-,-); if P =
(a,t,b,0,1), then

Kplz|(t) = / m< — eIy () dr = 1] (1)

is the right Riemann—Liouville fractional integral of variable order a(-,-).

Some other fractional operators can be obtained with the generalized fractional inte-
grals, for example, Hadamard, Riesz, Katugampola fractional operators [5,/59].

The following two news operators, the generalized fractional Riemann-Liouville and
Caputo derivatives, are defined as a composition of classical derivatives and generalized

fractional integrals.

Definition 20 (Generalized fractional derivative of Riemann-Liouville type). The gene-

ralized fractional derivative of Riemann—Liouville type, denoted by Ap, is defined by
d
Ap = % o Kp.

Definition 21 (Generalized fractional derivative of Caputo type). The generalized frac-
tional derivative of Caputo type, denoted by Bp, is defined by

d
Bp=Kpo—.
P PO i
Considering K*(t,7) = ﬁ(t—T)_“ with 0 < o < 1 and appropriate sets P, this two

general kernel operators Ap and Bp can be reduced to the standard Riemann—Liouville

and Caputo fractional derivatives, respectively [59).
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1.3. Fractional integrals and derivatives

1.3.6 Integration by parts

In this section, we summarize formulas of integration by parts because they are impor-
tants results to find necessary optimality conditions when dealing with variational prob-
lems.

First, we present the rule of fractional integration by parts for Riemann—Liouville frac-

tional integral.

Theorem 10 (Integration by parts for fractional integrals). Let 0 < a <1, p>1,¢>1
and 1/p+1/q < 1+4a. Ify € L, ([a,b];R) and x € L, ([a,b];R), then the following formula
for integration by parts hold:

b b
/ y(t) oI0z(t)dt = / (1) Iy (t)dt.

For Caputo fractional derivatives, the integration by parts formulas are presented below

7.

Theorem 11 (Integration by parts for Caputo fractional derivatives). Let 0 < o < 1. The

following relations hold:

b b
[ w0¢Dzstn = [ a0 D0t + [a(0) 1 y0] 2, (1.16)
and ) )
o' « -« t=b
[ w0 = [ o0.0py0d~ o)1) (L)
When o — 1, we get D = , D¢ = %, ODg =D = —%, oJy = I = I, and formulas

(1.16) and (1.17) give the classical formulas of integration by parts.
Then, we introduce the integration by parts formulas for variable order fractional inte-

grals.

Theorem 12 (Integration by parts for variable order fractional integrals |71]). Let + <
a(t,7) < 1 for all t,7 € [a,b] and a certain n € N greater or equal than two, and z,y €
C([a,b];R). Then the following formula for integration by parts hold:

b b
[ w01 s = [ a0yt

In the following theorem, we present the formula involving the Caputo fractional deriva-
tive of variable order. It was proved in [71] and is a generalization of the standard fractional

formula of integration by parts for a constant a.
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Chapter 1. Fractional calculus

Theorem 13 (Integration by parts for variable order Caputo fractional derivatives |71]).
Let 0 < a(t,7) < 1-— % for allt,T € [a,b] and a certain n € N greater or equal than two.
If 2,y € C*([a,b];R), then the fractional integration by parts formulas

/ Y DIty - / alt) D yle)de + [o(0) Ly )]

and

b b -
[ w0 aar = [ oty y(ende — [ate) ot~ ut0)]

hold.

This last theorem have an important role in this work to the proof of the generalized
Euler-Lagrange equations.
In the end of this chapter, we present integration by parts formulas for generalized

fractional operators [59]. For that, we need the following definition:

Definition 22 (Dual parameter set). Let P = (a,t,b, \, ). We denote by P* the parameter
set P* = (a,t,b, i, \y. The parameter P* is called the dual of P.

Let 1 < p < 0o and ¢ be the adjoint of p, that is % + % =1

Theorem 14 (c.f. Theorem 4.6 of [59]). Let k € L,(A;R). Then the operator Kp-
is a linear bounded operator from L,([a,b];R) to L,([a,b];R). Moreover, the following

integration by parts formula holds:

[ att) Kol = [ y(o)- Kp a0y

for all z,y € Ly([a,b];R).
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Chapter 2
The calculus of variations

As part of this thesis is devoted to the fractional calculus of variations, in this chapter
we introduce the basic concepts about the classical calculus of variations and the fractional
calculus of variations. The study of fractional problems of the calculus of variations and
respective Euler—-Lagrange type equations is a subject of current strong research.

In Section [2.1] we introduce some concepts and important results from the classical
theory. Afterwards, in Section we start with a brief historical introduction to the non-
integer calculus of variations and then we present recent results on the fractional calculus
of variations.

For more information about this subject, we refer the reader to the books [9,59,62./112].

2.1 The classical calculus of variations

The calculus of variations is a field of mathematical analysis that concerns with finding
extrema (maxima or minima) for functionals, i.e., concerns with the problem of finding
a function for which the value of a certain integral is either the largest or the smallest
possible.

In this context, a functional is a mapping from a set of functions to the real numbers, i.e.,
it receives a function and produces a real number. Let D C C?([a, b]; R) be a linear space

endowed with a norm || - ||. The cost functional 7 : D — R is generally of the form

b
J(z) = / Lt (t), (1)) dt, (2.1)
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Chapter 2. The calculus of variations

where ¢ € [a, b] is the independent variable, usually called time, and z(t) € R is a function.
The integrand L : [a,b] x R — R, that depends on the function z, its derivative 2’ and the
independent variable ¢, is a real-valued function, called the Lagrangian.

The roots of the calculus of variations appear in works of Greek thinkers, such as Queen
Dido or Aristotle in the late of the 1st century BC. During the 17th century, some physicists
and mathematicians (Galileo, Fermat, Newton, .. .) investigated some variational problems,
but in general they did not use variational methods to solve them. The development of
the calculus of variations began with a problem posed by Johann Bernoulli in 1696, called
the brachistochrone problem: given two points A and B in a vertical plane, what is the
curve traced out by a point acted on only by gravity, which starts at A and reaches
B in minimal time. The curve that solves the problem is called the brachistochrone.
This problem caught the attention of some mathematicians including Jakob Bernoulli,
Leibniz, L’Hopital and Newton, which presented also a solution for the brachistochrone
problem. Integer variational calculus is still, nowadays, a revelant area of research. It plays
a significant role in many areas of science, physics, engineering, economics, and applied
mathematics.

The classical variational problem, considered by Leonhard Euler, is stated as follows.
Among all functions z € C?([a,b];R) with a,b € R, find the ones that minimize (or

maximize) the functional J : D — R, with

b
@) = [ Lt.alt). o) e (2:2)
subject to the boundary conditions
z(a) = g4, z(b) = my, (2.3)

with x,, z; fixed reals and the Lagrangian L satisfying some smoothness properties. Usu-
ally, we say that a function is "sufficiently smooth" for a particular development if all

required actions (integration, differentiation, ...) are possible.

Definition 23 (Admissible trajectory). A trajectory x € C*([a,b];R) is said to be an
admissible trajectory if it satisfies all the constraints of the problem along the interval

la,b]. The set of admissible trajectories is denoted by D.

To discuss maxima and minima of functionals, we need to introduce the following

definition.
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2.1. The classical calculus of variations

Definition 24 (Local extremizer of a functional). We say that z* € D is a local extremizer

to the functional J : D — R if there exists some real € > 0, such that
VeeD: |o¥—z||<e = J@)—-J@) <0V J@)—T(x)>0.

In this context, as we are dealing with functionals defined on functions, we need to
clarify the term of directional derivatives, here called variations. The concept of variation

of a functional is central to obtain the solution of variational problems.

Definition 25 (First variation). Let J be defined on D. The first variation of a functional
J at x € D in the direction h € D 1is defined by

57 () =i TEED =T _ 4 g )

e—0 € =0

where x and h are functions and € is a scalar, whenever the limit exists.

Definition 26 (Admissible variation). A direction h € D, h # 0, is said to be an admissible
variation for J aty € D if

1. 0J(z, h) exists;
2. x+eh € D for all sufficiently small €.

With the condition that J(z) be a local extremum and the definition of variation,
we have the following result that offers a necessary optimality condition for problems of

calculus of variations [112).

Theorem 15. Let J be a functional defined on D. If x* minimizes (or maximizes) the
functional J over all functions z : [a,b] — R satisfying boundary conditions (2.3), then

0T (z*,h) =0

for all admissible variations h at x*.

2.1.1 FEuler-Lagrange equations

Although the calculus of variations was born with Johann’s problem, it was with the
work of Euler (1742) and Lagrange (1755) that the systematic theory was developed. The

common procedure to address such variational problems consists in solving a differential
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Chapter 2. The calculus of variations

equation, called the Euler-Lagrange equation, which every minimizer/maximizer of the
functional must satisfy.
In Lemma [I6] we review an important result to transform the necessary condition of

extremum in a differential equation, free of integration with an arbitrary function.

Lemma 16 (Fundamental lemma of the calculus of variations). Let x be continuous in [a, b]

an let h be an arbitrary function on [a,b] such that it is continuous and h(a) = h(b) = 0.
If
b
/ s(Oh()dt = 0
for all such h, then x(t) =0 for all t € [a,].

For the sequel, we denote by 0;z,i € {1,2,..., M}, with M € N, the partial derivative
of a function z : RM — R with respect to its ith argument. Now we can formulate the

necessary optimality condition for the classical variational problem.

Theorem 17 (The Euler-Lagrange equation for the classical variational problem). If x is
an extremizing of the functional (2.2) on D, subject to (2.3)), then = satisfies

0oL (t, z(t), 2'(t)) — %&;L (t,x(t),2'(t)) =0 (2.4)
for all t € [a,b].

To solve this second order differential equation, the two given boundary conditions ([2.3))

provide sufficient information to determine the two arbitrary constants.

Definition 27 (Extremal). A curve x that is a solution of the Fuler—Lagrange differential

equation will be called an extremal of J .

2.1.2 Problems with variable endpoints

In the basic variational problem considered previously, the functional 7 to minimize

(or maximize) is subject to given boundary conditions of the form
z(a) = z,, z(b) = xy,

where z,,x, € R are fixed. It means that the solution of the problem, z, needs to pass
through the prescribed points. This variational problem is called a fixed endpoints varia-

tional problem. The Euler-Lagrange equation (2.4]) is normally a second-order differential
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2.1. The classical calculus of variations

equation containing two arbitrary constants, so with two given boundary conditions pro-
vided, they are sufficient to determine the two constants.

However, in some areas, like physics and geometry, the variational problems do not
impose the appropriate number of boundary conditions. In these cases, when one or both
boundary conditions are missing, that is, when the set of admissible functions may take
any value at one or both of the boundaries, then one or two auxiliary conditions, known as
the natural boundary conditions or transversality conditions, need to be obtained in order

to solve the equation [112]:

[8L(t,xa(t),,x’(t))1 ~0 and/or {8L(t,xa(t)/,:r’(t))} _0

There are different types of variational problems with variable endpoints:

(2.5)

e Free terminal point-one boundary condition at the initial point (z(a) = z,). The

terminal point is free;

e Free initial point-one boundary condition at the terminal point (z(b) = x;). The

initial point is free;
e Free endpoints—both endpoints are free;

e Variable endpoints—the initial point a or/and the endpoint b is variable on a certain

set, for example, on a prescribed curve.

In the last situation, one generalization of the variational problem is finding an optimal
curve z and the endpoint of the variational integral T, with 7" € [a,b]. This problem is
known in the literature as a free-time problem [26]. An example is the following variable
terminal point. Let D denote the subset C?([a, b]; R) X [a, b] endowed with a norm ||(-,)]|.
Find the local minimizers of the functional 7 : D — R, with

J(x,T) = / L(t, z(t), 2'(t))dt, (2.6)

over all (z,T) € D satisfying the boundary condition z(a) = z,, with z, € R fixed. The

terminal time 7" and the terminal state x(7T') are free.

Definition 28 (Local extremizer of the functional (2.6))). We say that (z*,7*) € D is a
local extremizer (minimizer or maximizer) to the functional J : D — R if there exists

some € > 0 such that

V@, T)eD: (@1 — (@,1)| <e= J@* T < J(&,T) V J@*,T%) > J(z,T).
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Chapter 2. The calculus of variations

To developed the necessary optimality condition to problem (2.6) for an extremal

(x*,T*), we need to consider an admissible variation of the form:
(7 +eh, T*+eAT),

where h € C'([a,b];R) is a perturbing curve that satisfies the condition h(a) = 0, €
represents a small real number, and AT represents an arbitrarily chosen small change in
T. Considering the functional J(x,7T) in this admissible variation, we get a function of e,

where the upper limit of integration will also vary with e:
T*+eAT
J(@*+eh, T"+eAT)= / L(t, (x* + €h)(t), (z* + €h)'(t))dt. (2.7)

To find the first-order necessary condition, we need to determine the derivative of ([2.7)
in order to € and setting it equal to zero. With this, we obtain three terms on the equation,
where emerges from the first term, the Euler-Lagrange equation and the other two terms,

which depend only on the terminal time 7', giving transversality conditions.

2.1.3 Constrained variational problems

Variational problems are often subject to one or more constraints (holonomic con-
straints, integral constraints, dynamic constraints, ...). Isoperimetric problems are a spe-
cial class of constrained variational problems for which the admissible functions are needed
to satisfy an integral constraint.

Here we review the classical isoperimetric variational problem. The classical variational
problem, defined above, may be modified by demanding that the class of potential extrem-

izing functions also satisfy a new condition, called an isoperimetric constraint, of the form

/ g(t,z(t), 2 (t))dt = C, (2.8)

where ¢ is a given function of ¢, z and 2/, and C' is a given real number.

The new problem is called an isoperimetric problem and encompasses an important
family of variational problems. In this case, the variational problems are often subject
to one or more constraints involving an integral of a given function [37]. Some classical
examples of isoperimetric problems appear in geometry. The most famous example consists

in finding the curve of a given perimeter that bounds the greatest area and the answer is
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2.2. Fractional calculus of variations

the circle. Isoperimetric problems are an important type of variational problems, with
applications in different areas, like geometry, astronomy, physics, algebra or analysis.
In the next theorem, we present a necessary condition for a function to be an extremal

to a classical isoperimetric problem, obtained via the concept of Lagrange multiplier [112].

Theorem 18 (Euler-Lagrange equation for isoperimetric problems). Consider the problem
of minimizing (or maximizing) the functional J, defined by (2.2)), on D given by those
z € C?([a,b];R) satisfying the boundary conditions (2.3) and an integral constraint of the

form
g = / g(t,z(t),2'(t))dt = C,

where g : [a,b] x R? — R is a twice continuously differentiable function. Suppose that x
gives a local minimum (or mazimum) to this problem. Assume that 0G(x, h) does not vanish
for all h € D. Then, there exists a constant A\ such that x satisfies the Euler—Lagrange
equation

d
OoF (t,z(t), 2'(t),\) — E@gF (t,z(t),z'(t),\) =0, (2.9)
where F (t,z, 2’ \) = L(t,z,2') — Ag(t, z, 2).
Remark 19. The constant X\ is called a Lagrange multiplier.

Observe that 0G(z, h) does not vanishes for all h € D if  does not satisfies the Euler—
Lagrange equation with respect to the isoperimetric constraint, that is, x is not an extremal
for G.

2.2 Fractional calculus of variations

The first connection between fractional calculus and the calculus of variations appeared
in XIX century, with Niels Abel [1]. In 1823, Abel applied fractional calculus in the solution
of an integral equation involved in a generalization of the tautochrone problem. But, only
in the XX century, both areas were joined in an unique research field: the fractional calculus
of variations.

The fractional calculus of variations deals with problems in which the functional, the
constraint conditions, or both, depend on some fractional operator [9,[59,62] and the main

goal is to find functions that extremize such a fractional functional. By inserting fractional
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Chapter 2. The calculus of variations

operators that are non-local in variational problems, they are suitable for developing some
models possessing memory effects.

This is a fast growing subject, and different approaches have been developed by con-
sidering different types of Lagrangians, e.g., depending on Riemann-Liouville or Caputo
fractional derivatives, fractional integrals, and mixed integer-fractional order operators
(see, for example, [10,|12}/14}/18,|19,129,80,/102]). In recent years, there has been a growing
interest in the area of fractional variational calculus and its applications, which include
classical and quantum mechanics, field theory and optimal control.

Although the origin of fractional calculus goes back more than three centuries, the
calculus of variations with fractional derivatives has born with the works of F. Riewe only
in 1996-1997. In his works, he obtained a version of the Euler-Lagrange equations for
problems of the calculus of variations with fractional derivatives, when investigated non-
conservative Lagrangian and Hamiltonian mechanics [84,85]. Agrawal continued the study
of the fractional Euler-Lagrange equations |2-4], for some kinds of fractional variational
problems, for example, problems with only one dependent variable, for functionals with
different orders of fractional derivatives, for several functions, involving both Riemann-—
Liouville and Caputo derivatives, etc. The most common fractional operators considered
in the literature take into account the past of the process: they are usually called left
fractional operators. But, in some cases, we may be also interested in the future of the
process, and the computation of «(-) to be influenced by it. In that case, right fractional

derivatives are then considered.

2.2.1 Fractional Euler-Lagrange equations

Similarly to the classical variational calculus, the common procedure to address such
fractional variational problems consists in solving a fractional differential equation, called
the fractional Euler-Lagrange equation, which every minimizer /maximizer of the functional
must satisfy. With the help of the boundary conditions imposed on the problem at the
initial time ¢ = a and at the terminal time ¢ = b, one solves, often with the help of some
numerical procedure, the fractional differential equation and obtain a possible solution to
the problem [21}56),79,097,{114].

Referring again to Riewe’s works [84,85|, friction forces are described with Lagrangians

that contain fractional derivatives. Precisely, for , N and N’ natural numbers and assum-
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2.2. Fractional calculus of variations

ing z : [a,b] - R", a;,5; € [0,1] with ¢ = 1,...,N,j = 1,..., N’ the functional defined
by Riewe is

J(x) = / L (oD a)(8), - aDE 2] (8), DY a)(8), - DY [2) (1), a(t), ) dt. (2.10)

He proved that any solution x of the variational problem of extremizing the functional

(2.10|) satisfies the following necessary condition:

Theorem 20 (Fractional Euler-Lagrange equation for Riewe’s problem). Considering the
variational problem of minimizing (or mazximizing) the functional (2.10)), the fractional

FEuler—Lagrange equation is
Nl

N
D DFOL) + Y oD [0 L] + Onr v L = 0.
=1

i=1
Riewe also illustrated his results considering the classical problem of linear friction [84].
In what follows, we are concerned with problems of the fractional calculus of variations

where the functional depends on a combined fractional Caputo derivative with constant
orders o and f ( |61, Definition15]).

Let D denote the set of all functions z : [a,b] — RY, endowed with a norm || - || in RY.

Consider the following problem: find a function x € D for which the functional

b
J(z) = / L(t, z(t),“ D3P x(t))dt (2.11)
subject to given boundary conditions
z(a) = x,, z(b) = xy

archives a minimum, where ¢ € [a, b], z,, 7, € RY, v € [0, 1] and the Lagrangian L satisfies

some smoothness properties.

Theorem 21 (c.f. Theorem 6 of |60]). Let x = (x1,...,xn) be a local minimizer to the
above problem with the functional (2.11)) subject to two boundary conditions, as defined

before. Then, x satisfies the system of N fractional Euler—Lagrange equations
OLL(t, 2(8), C DB (1)) + DI O s Lt (), C DEPa(1)) = 0, (2.12)
i=2,...,N+1, forallt € [a,b].
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Chapter 2. The calculus of variations

Observe that, if the orders o and 8 go to 1, and if v = 0 or v = 1, we obtain a corre-
sponding result in the classical context of the calculus of variations. In fact, considering
a and f going to 1, the fractional derivatives ¢ D and ,D¢ coincide with the classical
derivative %; and similarly, ¢ Df and th coincide with the classical derivative —%.

Variational problems with free endpoints and transversality conditions are also relevant
subjects in the fractional calculus of variations. The subject of free boundary points in
fractional variational problems was first considered by Agrawal in [3]. In this work, he
studied the Euler-Lagrange equation and transversality conditions for the case when both
endpoints are given and the optimal function is specified at the lower endpoint but is
unspecified at the upper endpoint. After that, some other free-time variational problems
involving fractional derivatives or/and fractional integrals are studied [7,/68].

Sometimes, the analytic solution of the fractional Euler-Lagrange equation is very
difficult to obtain and, in this case, some numerical methods have been developed to solve

the variational problem [9).

2.2.2 Fractional variational problems of variable order

In recent years, motivated by the works of Samko and Ross in 1993, where they in-
vestigated integrals and derivatives not of a constant but of variable order [87,89], some
problems of the calculus of variations involving derivatives of variable fractional order have
appeared [15,/69].

Considering Definition of the generalized fractional integral of operator Kp, Odz-
ijjewicz et al. [59] presented a new variational problem, where the functional was defined
by a given kernel. For appropriate choices of the kernel k£ and the set P, we can obtain a
variable order fractional variational problem (see Remark [9)).

Let P = {(a,t,b,\, p). Consider the functional J in A(z,,x;) defined by:

b
Tle) = [ L (alt), Kelal(0).'(0). Belel(0). 01, (2.13)
where
Az, 23) = {z € C([a,b];R) : x(a) = z,,2(b) = 2, Kp|x], Bp[r] € C([a,b];R)},

and Kp is the generalized fractional integral operator with kernel belonging to L,(A;R)

and Bp the generalized fractional derivative of Caputo type.
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2.2. Fractional calculus of variations

The optimality condition for the problem that consists to determine a function that

minimize (or maximize) the functional (2.13)) is given in the following theorem.

Theorem 22 (c.f. Theorem 4.10 of |59]). Let © € A(x,, ) be a minimizer of functional
(2.13). Then, x satisfies the following Euler—Lagrange equation:

d
— [OsL(x)(8)] + Ap- [T — 0L () (7)] (1) (2.14)

= O1L(xa)(t) + Kp- [T+ 02 L(x: ) (7)] (1),
where (x,)(t) = (x(t), Kplx|(t), 2'(t), Bpz](t),t), for t € (a,b), P* = (a,t,b,u, \) and Ap
1s the generalized fractional derivative of Riemann—Liouuville type.

Observe that, if functional does not depends on the generalized fractional oper-
ators Kp and Bp, this problem coincide with the classical variational problem and Theo-
rem [22] reduces to Theorem 171

Let A :={(t,7) e R?*:a <7 <t <b}andlet 1 <p < oo and ¢ be the adjoint of p. A
special case of this problem is obtained when we consider o : A — [0,1 — ¢] with § > 1/p
and the kernel is defined by

1

KT = S e )

(t - T)—a(t,T)
in L,(A;R).

Theorem 23 (c.f. Corollary 4.18 of [59]). Consider the problem of minimizing a functional

b
Ila] = / L (w(), ol ] (0), (1), E D] (1), 1) (2.15)
subject to boundary conditions
z(a) = x,, x(b) = xy, (2.16)

where @', o I} [2], S DX [2] € C(ja,b):R). Then, if € C'([a,b];R) minimizes (or
mazximizes) the functional (2.15)) subject to (2.16)), then it satisfies the following Fuler—
Lagrange equation:

oL (2(t), ol [a)(0),2'(8), £ D 2] (1), )

— S 0L (w(t), ol ] (1), 2'(0), CDF 1), 1)
By (Do ((r), Ll (7), ' (), € DI (7). 7)] (1)

+. DY (4L (a(r), o L2 [2](r), 2/ (), S D2 [2](7), )] (£) = 0.
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Chapter 2. The calculus of variations

In fact, the use of fractional derivatives of constant order in variational problems may
not be the best option, since trajectories are a dynamic process, and the order may vary.
Therefore, it is important to consider the order to be a function, «(-), depending on time.
Then we may seek what is the best function «(-) such that the variable order fractional
differential equation Dz (t) = f(t,z(t)) better describes the model.

This approach is very recent, and many work has to be done for a complete study of

the subject (see, e.g., [17],28,89,(94}|/111]).
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Chapter 3

Expansion formulas for fractional

derivatives

In this chapter, we present a new numerical tool to solve differential equations involving
three types of Caputo derivatives of fractional variable order. For each one of them, an
approximation formula is obtained and it is written in terms of standard (integer order)
derivatives only. Estimations for the error of the approximations are also provided. Then,
we compare the numerical approximation of some test function with its exact fractional
derivative. We present an exemplification of how the presented methods can be used to
solve partial fractional differential equations of variable order.

Let us briefly describe the main contents of the chapter. We begin this chapter by
formulating the needed definitions (Section . Namely, we present three types of Caputo
derivatives of variable fractional order. First, we consider one independent variable only;
then we generalize for several independent variables. The following Section is the
main core of the chapter, where we prove approximation formulas for the given fractional
operators of variable order and respectively upper bound formulas for the errors. To test the
efficiency of the proposed method, in Section [3.3| we compare the exact fractional derivative
of some test function with the numerical approximations obtained from the decomposition
formulas given in Section [3.2] To end, in Section we apply our method to approximate
two physical problems involving Caputo fractional operators of variable order (a time-
fractional diffusion equation and a fractional Burgers’ partial differential equation in fluid
mechanics) by classical problems that may be solved by well-known standard techniques.

The results of this chapter first appeared in [104].
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Chapter 3. Expansion formulas for fractional derivatives

3.1 Caputo-type fractional operators of variable order

In the literature of fractional calculus, several different definitions of derivatives are
found [88]. One of those, introduced by Caputo in 1967 [22] and studied independently
by other authors, like Dzrbasjan and Nersesjan in 1968 [36] and Rabotnov in 1969 [81],
has found many applications and seems to be more suitable to model physic phenomena
[31,341|57. 165,96, 101,|115].

3.1.1 Caputo derivatives for functions of one variable

Our goal is to consider fractional derivatives of variable order, with o depending on time.
In fact, some phenomena in physics are better described when the order of the fractional
operator is not constant, for example, in the diffusion process in an inhomogeneous or
heterogeneous medium, or processes where the changes in the environment modify the
dynamic of the particle [24,/90,98|. Motivated by the above considerations, we introduce
three types of Caputo fractional derivatives. The order of the derivative is considered as
a function a(t) taking values on the open interval (0,1). To start, we define two different

kinds of Riemann-—Liouville fractional derivatives.

Definition 29 (Riemann-Liouville fractional derivatives of order «(t)—types I and II).

Given a function z : [a,b] — R,

1. the type I left Riemann—Liouville fractional derivative of order a(t) is defined by

1 d

D7 a(t) = ma/@ (t =)W (r)dr;

2. the type I right Riemann—Liouville fractional derivative of order «(t) is defined by

—1 d [° ol .
Zma/t@'—t) ():C(T)dT,

3. the type II left Riemann—Liouville fractional derivative of order «(t) is defined by

D Va(t) = % <m /at(t - r)—“(%(T)dT) ;

4. the type II right Riemann—Liouville fractional derivative of order a(t) is defined by

Dy a(t) = % <F(1:—1a(t)) /tb(T - f)_a(t)x(T)dr) :
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3.1. Caputo-type fractional operators of variable order

The Caputo derivatives are given using the previous Riemann-Liouville fractional deri-

vatives.
Definition 30 (Caputo fractional derivatives of order a(t)—types I, IT and III). Given a
function x : [a,b] — R,

1. the type I left Caputo derivative of order a(t) is defined by

1 d

2D Va(t) = D Vat) — 2(0) = fr oy @ / (t = 1)~ a(r) - a(a)dr;

2. the type I right Caputo derivative of order a(t) is defined by

_ b
EDL(t) = D5 (a(t) = 2(0) = gy | (7= 07" le() — a(Bar

3. the type II left Caputo derivative of order a(t) is defined by

l1—«

d 1 !
CDa(t) = DF O ot0) — 2(0) = 5 (e [ (0= 7 lel) ~ atalar )
4. the type II right Caputo derivative of order a(t) is defined by

CD5 Y a(t) = D5 rlr) — 2(0)) = (F(‘—lw / (r =) Ofa(r) - x(b>]dT) ;

1 -«
5. the type I left Caputo derivative of order o(t) is defined by

_ t — )" O ()dT:
o L (= O

6. the type I right Caputo derivative of order a(t) is defined by

e Va(t) =

. b
D) = F gy J, (=0T e

In contrast with the case when « is a constant, definitions of different types do not

coincide.

Theorem 24. The following relations between the left fractional operators hold:

CDfVa(t) :gmf%(mm%% / (t—7)' =02/ (7) L_la g~ =) dr 31
and
CD;alt) = 2y V() - TETUZ SO [y latr) — atalar. (32)
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Proof. Integrating by parts, one gets

C palt) — 1 i — 7)o —
JDMx(t) = T = a() / (t—1) [x(7) — z(a)]dr
1 d

1—a 1—a

t - T)l_a(t).iE,(T)dT] )

Differentiating the integral, it follows that

alt _ 1 O/(t) ! 1—af(t) ../
S0 ) = Fr=am) [<1 S A L

: —1a(t) / (= )0 {—o/(t) In(t — 7) + 1;_0‘(’5)} dT}

o/(t)

= Op®y, S A t — )Wy (7 L —In(t —=7)| dr.
DFs(t) + gy s [ (0= 1) |~ e =) d

The second formula follows from direct calculations. O

_|_

Therefore, when the order a(t) = ¢ is a constant, or for constant functions z(t) = k,

we have
CDa(t) = CDpVa(t) = SOV (t).

Similarly, we obtain the next result.

Theorem 25. The following relations between the right fractional operators hold:

CpeWa(ty = DIV a(t) + %/}5 (r — )0 (1) [1 _1a(t) —In(r —t)| dr

and

UL —al) ('t g
e [ =070kt - 2o

Theorem 26. Let x € C' ([a,b],R). Att=a

e D Va(t) = D a(t) = TDVa(t) = 0

att=>
CDpa(t) = £y Va(t) = CDyVa(t) = 0.
Proof. We start proving the third equality at the initial time ¢ = a. We simply note that

£l

" 1 [ ety
D] < g7 €= gy
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3.1. Caputo-type fractional operators of variable order

which is zero at t = a. For the first equality at t = a, using equation (3.1)), and the two
next relations

[l

! _ )la®) z'(7) - _ )2
/a (t=7) 1-— a(t)d = (1—a(t)(2—at)) (t—a)
and

this latter inequality obtained from integration by parts, we prove that ¢ D} (t)$(t) =0
at t = a. Finally, we prove the second equality at t = a by considering equation (3.2)):
performing an integration by parts, we get

/ (t — 7)™ *Ox(r) — 2(a)]dr

[l
(1 —a(®)(2 - at))

and so D (t)x(t) = 0 at ¢t = a. The proof that the right fractional operators also vanish

S (t . a)Q—a(t)

at the end point ¢ = b follows by similar arguments. ]

With some computations, a relationship between the Riemann—Liouville and the Ca-

puto fractional derivatives is easily deduced:

D2a(t) = D1 a(t) + N s [ (e ar
. at) (a) —alt
=Dt + -

and

o a b -
DEO(t) = CpeO gy 4 — 20y oty

(1 — a(0)
_za) e [ 1
re—a@) Y T -1
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and

alt _ at l’(b)
Py (t) = PP
TOE) e (09— ) — (b
T2 a0~ P2 - at) ~ Inb—1)].

(b—t)=®

Thus, it is immediate to conclude that if z(a) = 0, then

Dty =DfVa(t) and DVa(t) = DMV (t)
and if 2(b) = 0, then

DOty =D 2(t) and DFVx(t) = CDIVa(t).

Next we obtain formulas for the Caputo fractional derivatives of a power function.

Lemma 27. Let x(t) = (t — a)” with v > 0. Then,

cpe®y gy - LD e
aDt (t) F(y—a(t)—i—l)(t )
. O/(t) F(/YF_(’Ya‘é’t)ll 2) (t B a)w—a(t)—&-l

X [In(t —a) —¥(y —a(t) +2) + V(1 — at))],
P40 = e
R erTore,
X [In(t —a) — ¥(y — a(t) +2)],
SDE50 = e D

(t _ a)v—a(t)

(t _ a)'y—a(t)—H

(t — a)vfa(t).

Proof. The formula for ¢ D' (t)x(t) follows immediately from [89]. For the second equality,
one has

D att) = 5 (e [ -0 O = aar)

d
t
- % (W /at(t —a)—® <1 - Z:Z>_a(t) (1 — a)7d7'> :
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3.1. Caputo-type fractional operators of variable order

With the change of variables 7 —a = s(t —a), and with the help of the Beta function B(-,-)
(see Definition , we prove that

—a —a(t) 1
Pty (t) = % (ﬁ/o (1—s)"Og1(t a)vﬂds)

d [(t —a)~o®+
== ( T —a() B(’y—i—l,l—a(t)))

_ d F(V"‘D y—a(t)+1
%(F<v—a<t>+2>“‘“> ; )

We obtain the desired formula by differentiating this latter expression. The last equality

follows in a similar way:. ]

Analogous relations to those of Lemma for the right Caputo fractional derivatives
of variable order, are easily obtained.

Lemma 28. Let x(t) = (b—t)” with v > 0. Then,

DV (t) = F(f_”a@)l )+ -0

RO rerors ol

x [In(b — 1) — U(y —a(t) +2) + U(1 — alt))],
Dy alt) = s b= 0

+ /() Ly +1) (b— )1+

Iy —a(t) +2)

X [In(b —t) — ¥(y — a(t) + 2)],
L(v+1)

v —aft)+1)

tC]D)Zt(t)x@> _ F( (b _ t)v—a(t)'

With Lemma [27] in mind, we immediately see that
CDa(t) t C'Da(t) t CD@(t) t
a7t x()#a t x()%a t l’()

Also, at least for the power function, it suggests that fID)?(t)x(t) may be a more suitable
inverse operation of the fractional integral when the order is variable. For example, consider
functions x(t) = ¢* and y(¢) = (1 — t)?, and the fractional order a(t) = %E, t € [0,1].
Then, 0.1 < «a(t) < 0.6 for all t. Next we compare the fractional derivatives of z and y
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of order a(t) with the fractional derivatives of constant order « = 0.1 and a@ = 0.6. By
Lemma [27] we know that the left Caputo fractional derivatives of order «(t) of x are given
by

3—a(t)

FD12(0) = g™ = Fr gy (0 — ¥ - ale) + ¥(1 = o),
3—a(t)

§Da(t) = ﬁg—a(ﬂ - m [In(t) — (4 — at))],

cpal) 2 a0

poa(t) = T3 —at) )

while by Lemma the right Caputo fractional derivatives of order «(t) of y are given by

_ 4£)\2—a(?) _ 4)\3—a(?)

EDI (0 = iy + Ty L~ )~ ¥~ a(0) + ¥~ a0,
2l _ py3—al)

D0 = e gy ) - W= a(o)],

gy - 200

I3 —at)
For a constant order «, we have

e} 2 —Q «
6 Dya(t) = th and {DYy(t) =

The results can be seen in Figure [3.1]

TG _a) (1—1t)*.

3.1.2 Caputo derivatives for functions of several variables

Partial fractional derivatives are a natural extension and are defined in a similar way.
m

Let m € N, k € {1,...,m}, and consider a function x : H[ai, b;] — R with m variables.
i=1
For simplicity, we define the vectors

[T]k: (tla'--;tk7177—7tk+1;'--7tm) cR™

and
(f) = (t1,...,tm) € R™

Definition 31 (Partial Caputo fractional derivatives of variable order—types I, 11 and
III). Given a function x : [[-,[a;,b;] — R and fractional orders oy, : [ax,by] — (0,1),
ke{l,...,m},
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Figure 3.1: Comparison between variable order and constant order fractional derivatives.
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Chapter 3. Expansion formulas for fractional derivatives

1. the type I partial left Caputo derivative of order ay(ty) is defined by

C pow(te) .7y 1 i/tk _ A\ —ak(ty) _ .
athk l‘(t) F(l — ak(tk)) atk (tk T) (x[T]k w[ak]k) dT?

ag

2. the type I partial right Caputo derivative of order ay(tx) is defined by

C pewlt) .7y -1 i/b’“ ) ek(t) _ :
tkak x(t> - F(l _ ak<tk)) Otx " (T tk) ('T[T]k x[bk]k> dr;

3. the type II partial left Caputo derivative of order ay(ty) is defined by
0 1 b
C ponlte) . (F) — / te — 7)) — dr | :
ap “ty .T}( ) atk F(l _ak(tk)) o ( k T) (x[T]k x[ak]k) T

4. the type II partial right Caputo derivative of order ay(ty) is defined by

ap(te) .7\ _ 9 —1 & —au (L _ .
05 e®) = o (o L (707 Gl = abudar )

5. the type I partial left Caputo derivative of order ay(ty) is defined by

1

C myexte) .7
D == —
otk I’( ) F(l - Ozk(tk))

b ox
t - —Oék(tk) d .
/ak(k 7) _8tkmk T

6. the type 111 partial right Caputo derivative of order ay(ty) is defined by

b
cmyartr) .7 1 —ap(t )a_x
D t) = t kit dr.

Similarly as done before, relations between these definitions can be proven.

Theorem 29. The following four formulas hold:

ag(t o =
aCk Dtkk( k)x(t) e} ]D)tkk(tk)l,(t)

:(lk

M " -7 l_ak(tw%T ;— n(t, — 7 T
['(2 — au(ty)) /ak (e =) 6tk[ Je {1 — ap(ty) In(ty, —7)| dr, (3.3)

o - a 0 (te)W(1 — oyt g a
aCthkk(tk)x(t) _ ngtkk(tk)x(t) o k( k) ( k:( k:)) / (tk . 7_) k(tk)[x[T]k . :L‘[ak]k]dT,

(1 — ax(t)) ar )
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3.2. Numerical approximations

aj () /bk e 97 1 e
+ t (T —tx) atk[T]k Ty In(t — ty)| dr

and

v (t) V(1 — oy (t))

C ak(tk) C ag(ty)
D, T D +
(7) = off) + SHOEE = 0l

by
/ (1 — tk)_ak(tk)[z[ﬂk — x[by]x)dT.

3.2 Numerical approximations

Let p € N. We define

1 Ozk tk —n+l)
= 1+
PUT(p+1— ap(ty)) z T;;H D(ag(ty) —p)(l —n+p)!

[(ag(tr) —n+p)

e = T~ (i) e (t)) (p — )1
V,(0) = / (r— am-"g—timkdn
0= o, | Grlrh |

Theorem 30. Let x € C"™ (T2, [a;, b;], R) withn € N. Then, for allk € {1,...,m} and
for all N € N such that N > n, we have

c o (te) . a(t)a _ n—p—a(ty)
Dty ZA te —ax)’” MatptkrmLZB tr — ar)" P VL(E) + E(1).

p=1 —

The approzimation error E(t) is bounded by

_ _ exp((n — ag(ty))? +n — ag(ty))
E(t) < Lp (t)F(n 1 — ap(te)) N s (0 — o (t5))

(tk; _ ak)n-i-l—ak(tk) )

Proof. By definition,

ox

ty
C ak(tk) n — 1 _ —ak(tk)
D3 a(®) = s / (b)) S e

and, integrating by parts with u/(7) = (tx — 7)~*®) and v(7) = 2% 5t [Tk, we deduce that

te — ag)t 7okt 9g 1 b O*x
C Dak(tk) _ ( k k / _ 1—ak.(tk)_ .
agtg SE(t) F(2 _ ak(tk)) 8tk[ ] + F(2 —_ Oék@k)) o (tk T) [T]de
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Integrating again by parts, taking u/(7) = (t, — 7)'~*®) and v(7) = %[T]k, we get
k

(tk — ak)2iak(tk) 8%[ ]

1 b _
e [, T g

Repeating the same procedure n — 2 more times, we get the expansion formula

B Lo — ap )i (te)
D) — L 97t

t) OPy

B " (t. —a )p*ak(k
C]Dak(tk) 7) — (k: k
D0 = 0~ o
1 tr an—i—l
by, — 7)"Ok() dr.
Tt —arin) /k (e =7) 8t”+1[ lidr

Using the equalities

(tk . T)n—ak(tk) _ (tk i ak)n—ak(tk) 1— T — Qg n—ay(ty)
b — ag

[
with N
B = 3 () T
p=N+1

we arrive at
n tk _ ak p ak(te) Gpy

C ay tk
D
; p+1—a(ty)) (9t”[ e
(te — ag)" o) / ) (1 — ap)? O"a -
(" dr + E(7
+ F(n +1-— (67X tk Z ) (tk _ ak)p atZJrl [T]k’ T+ ( )

= a
; T(p+1- ak(tk)) oty

(th — )" or ) So oy (1P [ )
Z( ())ﬁ/ak(T—ak) W[T]

F(n +1—- Oék(tk)) =0 P tr — ag

with ( ) (tx) t ol
- tr — ag)" kUE . _ 0"
Et) = E(t)——|7|xdT.
O = po 1 —art) /k ( )atz“ [7lwdr
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3.2. Numerical approximations

Now, we split the last sum into p = 0 and the remaining terms p = 1,..., N and integrate
by parts with u(7) = (7 — a;)? and v'(7) = g:z—llf[ﬂk. Observing that

Do (ty) —n +p)

n—ag(tr)) (_1)P —
) V= oty — et

p

we obtain:
w—mwm>wa<4V/% p
n—o N 7 _ - d
F(n +1— ak(tk)) p:ZO( D ) (tk _ ak)p o (7' ak) atZ_H [T]k T
(te — ag)" o) [6”9@ ] 8"90[ | ] N (ty — ag) )
= ——=—a
F(n+1—o¢k(tk)) oty T o TR T T+ 1 — an(t)

n

I (o (ty) —n—l—p o"x K 0"z
XZF ot = Gt = [ ot =y

tk —TL (tk—ak

t, — n—ag(ty) o t, — n—ay(ty) o N r t) —n+
(e —aw) fak]kJr (tk — ax) f[tk]k 1+Z (o (tr) —n + p)
F(n +1-— Oék(tk>> 8tk F(n +1-— Oék(tk)) 8tk 1 P(Oék(tk) - n)p'
(tr — ag)" st (a(tx) —n+p) /t’“ 0"
+ T —ay)?P 7|k dT.
F(?’L — O tk p;l Ozk tk 1 — n)(p — 1)'(tk — ak)P—l ak ( k) 8152 [ ]k
Thus, we get
C o tk n-l (ty — ag)P~ o (tk) Gpy
Dy T(p+1 a7 Lkl
= Do +1—ax(ty) 9ty
(te — a)" ") gry 14 i\]: [(ag(ty) —n+p)
I(n+4+1— ax(ty)) 815” (o (tr) — n)p!
+ (tk - (lk n ok (tk)—1 i F(Ozk(tk> —-n —|—p)
F(n—ak tk FOék tk +1—n)(p 1) (tk—ak) -1

x/k(T—ak)P—lgzn[ udr + E (7).

Repeating the process n — 1 more times with respect to the last sum, that is, splitting the

o1
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first term of the sum and integrating by parts the obtained result, we arrive to

(tp — ag)P~ok ) grg (ag(ty) —n+1)
C aktk k k k k
D, telk |1+
ZI’p—l—l—ak(tk)) 8tp k . anHF ak )(l—n+p)
(te) —n+p) —p-
+ te — ap )P~k (k)
Z 1—ak tk F(ak(tk))(p—n)!(k ¢)

x/k(T—ak) "gi[ ledr + E(D.

ak

We now seek the upper bound formula for E(¢). Using the two relations

T — Qg : n—a (t) exp((n — ax(t))® +n — ax(ty))
P— <1, if 7 € [ag,tx] and |( o )’ < SN0y )
we get

Bz $ o=t +n = o)

anFl*ak (tk)

p=N+1
< [T ep((n = an(t)® +n —axlty) o exp((n = ax(ty))” + 1 — ax(ty))
=y P PN (= ag(t)
Then,
- —exp((n — ag(ty))? +n — aglty)) Rt 1—a (i)
E(t) < L,1(t tr — AL
(D) = Lo 502 o N @ (i — ag (i) * %)
This concludes the proof. O

Remark 31. In Theorem [30 we have

lim E(t) =0

N—oo

for allt € T2, a;,b;) and n € N.

Theorem 32. Let x € C"™ (T, [a;, bi], R) withn € N. Then, for allk € {1,...,m} and
for all N € N such that N > n, we have

o oPx
C D k(tk) ZA e — ak)p ag(te) 2~ atp tk L+ ZB tk _ ak)n p— ak(tk)v( )
p=1 =n
N
A ( 1 ) (1=t —1)7 -
— In(ty — ag) O‘k k) —Vn t
F(Z — Oék(tk)) 1— Oék(tk) k k pZO k — ak) +p( )
N N 1
_'_ 1 Oék tk —1)p Z mvn+p+r<t) + E(t)
p:O r=1 k k

92



3.2. Numerical approximations

The approzimation error E(t) is bounded by

exp((n — ax(t))® +n — ax(ty))
F(TL +1- ak(tk))N"_“k(tk)(n — Ozk(tk))

: o exp((1 = ap(ty))? + 1 = ay(t))
Tt IO g N e (T = ap(te))

1
+ N:| (tk — ak)z_ak(tk).

E(t) < Lpya (%) (ty — ag)"Himowte)

— ln(tk — CLk)

i

Proof. Taking into account relation (3.3) and Theorem 30, we only need to expand the

term

A I N PR I
F(Q—()ék(tk>> /ak (tk ) atk[ ]k {1 _Oék<tk) 1 (tk ) dr. (3.5)

Splitting the integral, and using the expansion formulas

T —ay 1—ap(tr)
(tk _ T)l—ak(tk) — (tk _ ak)l_ak(tk) (1 _ )

ly — ag
al (T — )P
— (. — 1 ag(tr) 1 ak(tk) E(t
e Lz:% (tk —ap 1)
with
- > (T — ag)
E(1) = L—ay, (t) (—1)P
p:;—i-l ( ’ ) (tk - ak)
and
In(ty — 7) = In( k—ak)+ln(1— T_ak)
tk — Q
al 1 T—a
n(ty —ag) — T o) - — Ey(1)
— r(ty — ag)"
with
— > 1 (7‘ — ak)
Eg(t) -
2 =)
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we conclude that (3.5)) is equivalent to

% () [( ! —ln(tk—ak)) /azk(tk—f)l—w)@[f]kdf

F<2 — Oék(tk)) 1-— Oék(tk) 8tk
ty
_ _ A\ 1—ag(ty) T T %
/a]c (t, — 1) In <1 — ak) o1, [T]de]

_ F(Q%gzztk)) Kl — ;k(tk) — In(t), — Clk))

N

oty (1) T
=~ ( P ) (tr — ap)? Varp(t)

~In(t - )

p

N N _ o () (b — ax) '~
£ () (1 S r;v”*””(t)] : k(tr><(2t - ak&k))

p=0 r=1
1 e _ Oz e _ Oz
(. — E () =20711.d E\()Es(t)=—|7|dr| .
X |:(—1 — ak(tk) n( k &k)) /ak 1( )atk [T]k T + /ak 1( ) 2( )8tk [T]k T
For the error analysis, we know from Theorem that
Ei(D) < exp((1 — oy (t))* + 1 — ay(ty))
n = N1=or) (1 — oy (ty))
Then,
te — _ Oz
/ (te — ak)l_ak(tk) El(t)@T[T]de
ak k (3.6)
< L@ exp((1 — ap(t))® + 1 — ag(tr)) )2 (k)

t _
N1=exlte) (1 — ay(ty)) (t
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3.2. Numerical approximations

On the other hand, we have

tk l—ar(t) T (AT (7 O
/ (tp — ay) — El(t)Eg(t)g[T]de

k
exp((1 — ag(t))® + 1 — ap(tr)) () N 1 " r
e ) AP Dl e MG
exp((1 — a(t))® + 1 — ay(ty)) o) N~ e an
O N et T 2 )
exp((1 — ag(ts)? + 1 — an(tr)) 2—a
< Ll( ) N2_Oék(tk)(]_ ( )) (tk — ak) k(tk)
(3.7)
We get the desired result by combining inequalities (3.6]) and . O

Theorem 33. Let x € C" ([, [ai, bi],R) withn € N. Then, for all k € {1,...,m} and
for all N € N such that N > n, we have

N

oPx _
[tk]k + ZBp(tk - ak)n*p*ak(tk)‘/;)(t)
p=n

ot

CDaktk ZA tk—a paktk)

ak(tk)(tk — ak)lfak(tk)
I'(2 — ax(te))

(‘I/(Q — Oék(tk)) - ln(tk — ak)) Z (l_gk(t’“)> %Vn—&-p(%)

N N 1
1 ak tk) p V.
+ pz; Z r tk — ak)p+r n+p+r( )

r=1

+ E(t).

The approzimation error E(t) is bounded by

exp((n — ax(ty))? +n — ag(ty))
L(n+ 1 — ag(ty) ) Nnmerlte) (n — ay(ty,))

/ o exp((1— ap(te)? + 1 — ag(te)
10400 DG N (]

1
N} (t, — ak)Q_Oék(tk)‘

E(t) < Lot (%) (te — ay,)" o)

|V (2 — ag(ty)) — In(tx, — a)| +

Proof. Starting with relation (3.4]), and integrating by parts the integral, we obtain that

F(2 — Oék(tk)) Gtk

The rest of the proof is similar to the one of Theorem [32] ]

_ _ ()W (1 — ay(t b %)
aCkDgck(tk)x(t) _ (ZCk‘D?;k(tk)x(t) + O‘k( k) ( ak( k)) / (tk o T)l—ak(tk)_x[T]de'
ag
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Remark 34. As particular cases of Theorems[30, [39 and[33, we obtain expansion formulas
for CDID (1), CDFD2(t) and DD a(t).

With respect to the three right fractional operators of Definition [31} we set, for p € N,

(—1)P Oék (tr) —n+1)
C, = 1+
P F(p—l—l—ozk tk = ;—HF Oék )(l—n+p)

—(ax(ty) —n +p)

P = T an(@) T (@ () (0 — )1
b T
vn@=[<m—¢w%y%m
MO = max | T 17D

The expansion formulas are given in Theorems [35] [36] and 371 We omit the proofs since

they are similar to the corresponding left ones.

Theorem 35. Let v € C"™ (T, [a;, b;], R) withn € N. Then, for allk € {1,...,m} and
for all N € N such that N > n, we have

C]D)Oék(tk ZC L — 1 )p ak(tk)a

o [tk + ZD g — L) TP (7Y 4 B(T).

p=1
The approzimation error E(t) is bounded by

_ _ exp((n — ag(ty))* + n — ag(ty)) - 1—a (b
E<t> S Mn+1 (t)F(n +p]. - Oék(tk))N”_ak(tk)(n — Oék(tk)) (bk B tk) | )

Theorem 36. Let z € C" ([T [ai, bi],R) with n € N. Then, for allk € {1,...,m} and
for all N € N such that N > n, we have

. o7 - .
tc,;D k(tk Z O bk; i tk)p ag(ty) atf [tk]k + Z Dp(bk _ tk)n—P—&k(tk)Wp<t>
p=1 k p=n
N
ag (1) (b — tg)' o) ( 1 ) apy _(—DP .
—In(b, — ¢ wUE)) —~ VW (t
M- |\t 0 )) 2 O e
N N 1
1 ak(tk) )P —W t E(t).
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3.3. Example

The approzimation error E(t) is bounded by

exp((n — ag(te))” +n — a(ty)) 1o (b
G+ 1 - )N gy
, _ooexp((1 — ag(tr)? + 1 — ag(te))
+ ‘O‘k(tk)l Ml(t)F(Q — ak<tk))Nl—&k(tk)(1 — ak(tk))

1
— | (b — )2~k (tk)
+ N] (br — t1)

E(t) < M,i(2)

- hl(b/C — tk)

1
: H 1 — oy ()
Theorem 37. Let v € C"™ (T, [a;, b;], R) withn € N. Then, for allk € {1,...,m} and
for all N € N such that N > n, we have

C’ ag(tk) . ag(t )a . n—p—oy (tg)
Dkk ;C bk tk)p kkatp tkk+ZD bk tk) P kkW()
) 0x ) o )~ — ) 3 () Yy
(2 — ax(ty)) o p=0 bk_ te)p
N N 1
1 ak tk) )P E(T
3O Y Ve ®) + EO

The approzimation error E(t) is bounded by
eXp<<n - ak<tk))2 +n— ak<tk)) (bk —t )n+1—ak(tk)
F(n +1— ak(tk))N”*ak(tk)(n — Ckk(tk))

, o exp((1 — ag(tp))® + 1 — ap(ts))
+ ‘ak(tk)l Ml(t)F(Q — Oék<tk))N1_ak(tk)(1 — Oék(tk)>

1
|‘1/<2 — ak(tk)) — ln(bk — tk)| + N (bk — tk>2_ak(tk).

3.3 Example

To test the accuracy of the proposed method, we compare the fractional derivative of
a concrete given function with some numerical approximations of it. For ¢ € [0, 1], let
z(t) = t? be the test function. For the order of the fractional derivatives we consider two

cases:

50t + 49 If t+5

1) = ——— and .

We consider the approximations given in Theorems [30] [32] and [33] with a fixed n = 1 and
N € {2,4,6}. The error of approximating f(t) by f(t) is measured by |f(t) — f(t)|. See

Figures
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Figure 3.2: Type III left Caputo derivative of order «(t) for the example of Section

analytic versus numerical approximations obtained from Theorem [30]

259

“N
/N
0.07 / \
/ \
207 0.06 / \
/ \
0.05 / \
15 / \\
—— / .
..... NS 0041 VR L\ [F=n-2
Nt / SR N=4
10 exact 0.03 / \ N=6
/ \
/. |
0.021 /o \
s /- i
- A
0.014 / - y
/o
4
0 \ 4= : :
0 02 04 0.6 0.8 1 0 02 04 0.6 0.8 1
t t
(a) §DXWa(t) (b) Error

Figure 3.3: Type I left Caputo derivative of order «a(t) for the example of Section
analytic versus numerical approximations obtained from Theorem [32]

3.4 Applications

In this section we apply the proposed technique to some concrete fractional differential
equations of physical relevance.
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Figure 3.4: Type II left Caputo derivative of order a(t) for the example of Section

analytic versus numerical approximations obtained from Theorem [33]
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Figure 3.5: Type III left Caputo derivative of order §(¢) for the example of Section

analytic versus numerical approximations obtained from Theorem [30]

3.4.1 A time-fractional diffusion equation

We extend the one-dimensional time-fractional diffusion equation [54] to the variable

order case. Consider u = u(z,t) with domain [0,1]?. The partial fractional differential
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Figure 3.6: Type I left Caputo derivative of order §(t) for the example of Section

analytic versus numerical approximations obtained from Theorem [32]
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Figure 3.7: Type II left Caputo derivative of order 3(t) for the example of Section

analytic versus numerical approximations obtained from Theorem [33]

equation of order a(t) is the following:

0%u

DDz, t) - 922

(x,t) = f(x,t) for x €[0,1], te]0,1], (3.8)
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3.4. Applications

subject to the boundary conditions
u(x,0) =g(z), for x € (0,1), (3.9)
and
u(0,t) =wu(l,t) =0, for ¢t €[0,1]. (3.10)

We mention that when «(t) = 1, one obtains the classical diffusion equation, and when
a(t) = 0 one gets the classical Helmholtz elliptic equation. Using Lemma , it is easy to
check that

u(z,t) = t*sin(2mx)
is a solution to f with
flz,t) = (ﬁﬂﬂ(t) + 47r2t2) sin(2mx)
and
g(x) =0
(compare with Example 1 in [54]). The numerical procedure is the following: replace

g]D)?(t)u with the approximation given in Theorem , taking n = 1 and an arbitrary
N > 1, that is,

N
a 0
Sy (t)u(x, t) ~ Atl_o‘(t)—u(x, t)+ Z Bt POV (2, 1)
p=1

ot
with
1 Y T(alt) —1+1)
A=razamy |1 lz; NCOENINE
L T -1+p)

T = a®)T(alt)(p - D!
V(1) = /0 TN%(:{;,TWT.

Then, the initial fractional problem (3.8)—(3.10|) is approximated by the following system

of second-order partial differential equations:

0%*u

N
(t)@(:cﬂf) + Z Bptlipfa(t)%(x’t) — 5@ t) = flz,1)
p=1

Atlfa
ot

0x?
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Chapter 3. Expansion formulas for fractional derivatives

e av, 0
(g ) = —1,...,N
at (x7t) t 8t <x7t)7 p VAR Y

for x € [0,1] and for ¢ € [0, 1], subject to the boundary conditions
u(xz,0) =0, for =z €(0,1),

u(0,t) =u(l,t) =0, for t€[0,1],

and
Vo(z,0) =0, for x€[0,1], p=1,...,N.

3.4.2 A fractional partial differential equation in fluid mechanics

We now apply our approximation techniques to the following one-dimensional linear

inhomogeneous fractional Burgers’ equation of variable order (see |66, Example 5.2]):

Cralt) ou 0*u 2t2—a(t)
D t —(x,t) — =—=(r,t) = ——— +2x — 2 f 0,1 te 0,1
0t u(QJ’ )+8$(x7 ) axg(x7 ) F(?)—O[(t)) + 2z ) or ZL’E[ ) ]7 E[ ’ ]7
(3.11)

subject to the boundary condition

u(z,0) =22, for x € (0,1). (3.12)
Here,

P 2t27a(t) ) )

e —— -
@)=t —amy T2

is the external force field. Burgers’ equation is used to model gas dynamics, traffic flow,

turbulence, fluid mechanics, etc. The exact solution is
u(z,t) = 2> + 2.

The fractional problem (3.11)—(3.12)) can be approximated by

ou N ou 0%u 2¢2—ot)
1—a(t) 1—p—a(t) el _ 2 - = _
At En (x,t) + pEZl Byt Vp(x,t) + g (z,t) . (x,t) TG o) + 2z —2

with A, B, and V,,, p € {1,..., N}, as in Section m The approximation error can be

decreased as much as desired by increasing the value of N.
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Chapter 4
Fractional calculus of variations

In this chapter, we consider general fractional problems of the calculus of variations,
where the Lagrangian depends on a combined Caputo fractional derivative of variable
fractional order © D5 (:150) given as a combination of the left and the right Caputo frac-
tional derivatives of orders, respectively, a(+,-) and 5(-, ). More specifically, here we study
some problems of the calculus of variations with integrands depending on the independent

variable ¢, an arbitrary function x and a fractional derivative ¢ D5 ():80) 2 defined by
DRI a(t) =y EDF () + 2 £ D] a(t)

where v = (71,72) € [0, 1]?, with +; and ~, not both zero.

Starting from the fundamental variational problem, we investigate different types of
variational problems: problems with time delay or with higher-order derivatives, isoperi-
metric problems, problems with holonomic constraints and problems of Herglotz and those
depending on combined Caputo fractional derivatives of variable order. Our variational
problems are known as free-time problems because, in general, we impose a natural bound-
ary condition at the initial time ¢ = a, but we consider the endpoint b of the integral and
the terminal state z(b) to be free (variable). The main results provide necessary optimality
conditions of Euler-Lagrange type, described by fractional differential equations of variable
order, and different transversality optimality conditions.

Our main contributions are to consider the Lagrangian containing a fractional operator
where the order is not a constant, and may depend on time. Moreover, we do not only
assume that z(b) is free, but the endpoint b is also free.

In Section 4.1} we introduce the combined Caputo fractional derivative of variable order
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Chapter 4. Fractional calculus of variations

and provide the necessary concepts and results needed in the sequel (Section . We
deduce two formulas of integration by parts that involve the combined Caputo fractional
derivative of higher-order (Section [4.1.2).

The fractional variational problems under our consideration are formulated in terms of
the fractional derivative ¢ D (280 We discuss the fundamental concepts of a variational
calculus such as the Euler-Lagrange equations and transversality conditions (Section ,
variational problems involving higher-order derivatives (Section , variational problems
with time delay (Section , isoperimetric problems (Section , problems with holo-
nomic constraints (Section and the last Section investigates fractional variational
Herglotz problems.

Some illustrative examples are presented for all considered variational problems.

The results of this chapter first appeared in [103,105-107].

4.1 Introduction

In this section, we recall the fundamental definition of the combined Caputo fractional
derivative presented in Section m (see Definition , and generalize it for fractional
variable order. In the end, we prove an integration by parts formula, involving the higher-

order Caputo fractional derivative of variable order.

4.1.1 Combined operators of variable order

Motivated by the combined fractional Caputo derivative, we propose the following
definitions about combined variable order fractional calculus.
Let o, B : [a,b]?> — (0,1) be two functions and v = (y1,72) € [0, 1]*> a vector, with v,

and v, not both zero.

Definition 32 (Combined Riemann-Liouville fractional derivative). The combined Rie-

mann—Liouville fractional derivative of variable order, denoted by Dg("')’ﬁ("'), 1s defined
by
Df:(.")’ﬁ(.") =M aD;l(".) + 72 th(.7')7

acting on x € C([a,b]; R) in the following way:
DI (t) = o o DY () + 2 D) ().
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4.1. Introduction

Definition 33 (Combined Caputo fractional derivative). The combined Caputo fractional

derivative operator of variable order, denoted by CDﬁ("')"B("'), 18 defined by
CD;v(n-),B(n-) = aCDta(w-) NI thf(-,-)’
acting on x € C([a,b];R) in the following way:
D3ty = 51 DFw(t) + 32§ D (1),

In the sequel, we need the auxiliary notation of the dual fractional derivative, defined
by

DI = g DI 40 D, (4.1)

where 7 = (v, 71).

To generalize the concept of the combined fractional derivative to higher- orders, we
need to review some definitions of higher-order operators.

Let n € N and z : [a,b] — R be a function of class C”. The fractional order is a

continuous function of two variables, ay, : [a,b]* = (n — 1, n).

Definition 34 (Higher-order Riemann—Liouville fractional integrals). The left and right

Riemann—Liouville fractional integrals of order o, (-,-) are defined respectively by

(t — T)O‘"(t’T)_lx(T)dT

and

Lz (t) = (r — )1y (r)dr.

b 1

/t [(om(7,1))

With this definition of Riemann—Liouville fractional integrals of variable order, and
considering n = 1, in Appendix A.1 we implemented, in the open source software package
Chebfun [109], two functions 1leftFI(x,alpha,a) and rightFI(x,alpha,b) that approxi-
mate, respectively, the Riemann-Liouville fractional integrals ,I;" "(”')x(t) and (I, "("')a:(t).
With these two functions we present also, in Appendix A.1, an illustrative example where
we determine computational approximations to the fractionals integrals for a specific power
function of the form x(t) = t7 (see Example 4| in Appendix A.1). For this numerical com-
putations, we have used MATLAB [55].
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Chapter 4. Fractional calculus of variations

Definition 35 (Higher-order Riemann—Liouville fractional derivatives). The left and right

Riemann—Liouville fractional derivatives of order ay(-,-) are defined by

[t 1
aDom(',') t) = _/ t — n—1—on(t,7) d
o) =g | r(n—an@,f))( ™) w(r)dr
and
Dan(~,~) (t) ( 1)n d" /b 1 ( t)n—l—a (1,t) ( )d
() =(—1) 5~ T — DY (T)dT
Y dt* J, T(n — an(r,1)) ’
respectively.

Definition 36 (Higher-order Caputo fractional derivatives). The left and right Caputo

fractional derivatives of order c,(-,-) are defined by

t
1
C Han(,) _ n—1—aun (¢,7) ,.(n)
D t) = t— d 4.2
a "t I( ) /a F(H—Ckn(t,T))( 7-) iy (7-) T ( )
and ,
1
C ryan(-) _ n n—1—an(7,t) ,.(n)
D x(t) = (—1 T—1 " (T)dT, 4.3
respectively.

Remark 38. Definitions[39 and[36, for the particular case of order between 0 and 1, can
be found in [59]. They seem to be new for the higher-order case.

Considering Definition [36] in Appendix A.2 we turn to Chebfun again to implement
two new functions leftCaputo(x,alpha,a,n) and rightCaputo(x,alpha,b,n) that ap-
proximate, respectively, the higher-order Caputo fractional derivatives ¢ Dy "("')w(t) and
¢ Dg‘"("')x(t). With these two functions, we present, also in Appendix A.2, an illustrative
example where we study approximations to the Caputo fractional derivatives for a specific

power function of the form z(t) = ¢7 (see Example [5{in Appendix A.2).

Remark 39. From Definition[3]], it follows that

dn

o Clewy, DI a(t) = (—1)"%

DI (t) = 2ol

and



4.1. Introduction

In Lemma [40] we obtain higher-order Caputo fractional derivatives of a power function.
For that, we assume that the fractional order depends only on the first variable: o, (¢, 7) :=

@, (t), where @, : [a,b] = (n — 1,n) is a given function.
Lemma 40. Let z(t) = (t — a)? with v >n — 1. Then,

L(y+1)

C ()
D t) =
L o N OEY

(t — a)"’_a"(t).

Proof. As x(t) = (t — a)?, if we differentiate it n times, we obtain

L(y+1)

RS o)

(t—a)™™.

Using Definition [36] of the left Caputo fractional derivative, we get

le} an(t)x _ ' 1 e n—l—an(t)x(n) dr
aDt (t) /at F(n_arij(z:))_(:l) ) ( )d
= i O o
ey e L A Gl

Now, we proceed with the change of variables 7 — a = s(t — a). Using the Beta function

B(-,-), we obtain that

= F<7 + 1) 1 —s n—l—an(t)s’y—n —a ’Y_an(t) S
F('y—n+1)r(n—an(t))/0 (1=5) (t —a)y ™04
_ T +Dt—ay 0
T(y—n+ 1) (n—a,(t))
= I'(y+1) (t — a)w—an(t)
C(y —a,(t) +1) :

B(y—n+1,n—a,(t)).

The proof is complete. [

Considering the higher-order left Caputo fractional derivative’s formula of a power
function of the form z(t) = (¢t — a)?, deduced before, in Appendix A.2 we determine the
left Caputo fractional derivative of the particular function z(t) = t* for several values
of t and compare them with the approximated values obtained by the Chebfun function
leftCaputo(x,alpha,a,n) (see Example [7|in Appendix A.2).

For our next result, we assume that the fractional order depends only on the second
variable: ay,(7,t) := @,(t), where @, : [a,b] — (n — 1,n) is a given function. The proof is

similar to that of Lemma [40] and so we omit it here.
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Chapter 4. Fractional calculus of variations

Lemma 41. Let z(t) = (b —t)Y with v >n — 1. Then,

I'(y+1)

C nyan(t)
D t) =
¢ Dy at) D(y —a,(t) +1)

(b _ t)’Y_an(t) .

The next step is to consider a linear combination of the previous fractional derivatives
to define the combined fractional operators for higher-order.
Let ay, B, @ [a,b)> = (n — 1,n) be two variable fractional orders, v" = (71", 75) € [0, 1]*

a vector, with ~] and 7% not both zero, and x € C™ ([a, b]; R) a function.

Definition 37 (Higher-order combined Riemann-Liouville fractional derivative). The hi-
gher-order combined Riemann—Liouville fractional derivative is defined by

Dan('v')vﬁn('v') — ’}/IL aD?’ﬂ(v) + ,.ygz thn('v'),

;yn
acting on x € C™ ([a, b];R) in the following way:

D (t) = o7 D (t) + 45 DY (1),

In our work, we use both Riemann-Liouville and Caputo derivatives definitions. The

emphasis is, however, in Caputo fractional derivatives.

Definition 38 (Higher-order combined Caputo fractional derivative). The higher-order
combined Caputo fractional derivative of x at t is defined by

CDG () = A7 D a(t) + 45 £ Dy a(e).

Similarly, in the sequel of this work, we need the auxiliary notation of the dual fractional

derivative:

D) = o D) 491 D, (4.4)

where 77 = (75, 7}).

Some computational aspects about the combined Caputo fractional derivative of vari-
able order, are also discussed in Appendix A.3, using the software package Chebfun. For
that, we developed the new function combinedCaputo(x,alpha,beta,gammal,gamma?2,a,

b,n) and obtained approximated values for a particular power function (See Example |8in

Appendix A.3).
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4.1. Introduction

4.1.2 Generalized fractional integration by parts

When dealing with variational problems, one key property is integration by parts.
Formulas of integration by parts have an important role in the proof of Euler-Lagrange
conditions. In the following theorem, such formulas are proved for integrals involving
higher-order Caputo fractional derivatives of variable order.

Let n € Nand z,y € C™ ([a, b]; R) be two functions. The fractional order is a continuous

function of two variables, v, : [a,b]*> — (n —1,n).

Theorem 42 (Integration by parts). The higher-order Caputo fractional derivatives of

variable order satisfy the integration by parts formulas

b b
/ y(£) S D" (t)dt = / £(t) DSy (t)dt

n—1 t=b
n—1— dF n—an
+ Z(_l)km( 1 k)(t) it ( )y(t)]
k=0 t=a

and

Proof. Considering the Definition [36| of left Caputo fractional derivatives of order a,(-, ),

we obtain

b
C yan( t— n—1—an (t,7) ,.(n) drdt.
[ attar= [ [ ) - o(r)dr

Using Dirichelt’s Formula, we rewrite it as

7_ - t n—1l—an(7,t) b b (7_ o t)nflfan(T,t)
(")tddt:/ (”)t/ drdt
// n—am gy © Wdrdt= ] w0 | ey YO

b
— / 2 () Iy (t)dt.

(4.5)

Using the (usual) integrating by parts formula, we get that (4.5) is equal to

_ /jw—m Sy (o)t + [0 08y 0)]
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Chapter 4. Fractional calculus of variations

Integrating by parts again, we obtain

b
d’ (e
/ ) —a Dy (@)t + {x(”‘l)(t)t[;l Oy (t) — 2D ()

If we repeat this process n — 2 times more, we get

b n
£)(—1 d—]” a0y (4)dt +
w(t)(—=1)" el

n—1
Z k p(n=1- k) (t) dF tjn an(, )y(t)
dtk

k=0

n—1 dk t=b
Z<—1>kx<"—1—'f><t>Wf:—“"“*y(t)] |

k=0

b
_ / (8 DE )y (1) dt +

The second relation of the theorem for the right Caputo fractional derivative of order

ay(+, ), follows directly from the first by Caputo—Torres duality [23)]. ]

Remark 43. If we consider in Theorem the particular case when n = 1, then the

fractional integration by parts formulas take the well-known forms presented in Theorem|[13.

Remark 44. If x is such that 2% (a) = 2 (b) = 0, for alli =0,...,n—1, then the higher-

order formulas of fractional integration by parts given by Theorem |42 can be rewritten as

b b
/ y(t) D (1) dt = / £(t) PPy () dt

and

b b
[ w0 st = [ o0),00yterar

4.2 Fundamental variational problem

This section is dedicated to establish necessary optimality conditions for variational
problems with a Lagrangian depending on a combined Caputo derivative of variable frac-
tional order. The problem is then stated in Section [£.2.1], consisting of the variational

functional

J(x,T) = / ' L (t,z(t), DI PI2(t)) dt + ¢ (T, 2(T)),

where CD,(;‘("')’B ("'):p(t) stands for the combined Caputo fractional derivative of variable

fractional order (Definition [33), subject to the boundary condition z(a) = z,.
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4.2. Fundamental variational problem

In this problem, we do not only assume that x(7) is free, but the endpoint 7" is also
variable. Therefore, we are interested in finding an optimal curve z(-) and also the endpoint
of the variational integral, denoted in the sequel by T

We begin by proving in Section necessary optimality conditions that every ex-
tremizer (z,7T") must satisfy. The main results of this section provide necessary optimality
conditions of Euler-Lagrange type, described by fractional differential equations of vari-
able order, and different transversality optimality conditions (Theorems 45| and . Some
particular cases of interest are considered in Section [£.2.2] We end with two illustrative
examples (Section [£.2.3).

4.2.1 Necessary optimality conditions

Let , B : [a,b)> — (0,1) be two functions. Let D denote the set

D = {(z,t) € C'([a,b];R) X [a,D] : CDO‘ )P0 2(¢) exists and is continuous on [a,b]},
(4.6)
endowed with the norm ||(+,-)|| defined on the linear space C*([a,b]; R) x R by

_ C na(-,),p
|G, )] = max [()| + max [0 ()] + 1.

Definition 39. We say that (z*,T*) € D is a local minimizer to the functional J : D — R

if there exists some € > 0 such that
V(z, T)e D : |(a*,T)— (2, T)|| <e= J(*,T*) < J(z,T).

Along the work, we denote by 0;z, i € {1,2,3}, the partial derivative of a function
z : R? — R with respect to its ith argument, and by L a differentiable Lagrangian L :
la,b] x R? — R.

Consider the following problem of the calculus of variations:

Problem 1. Find the local minimizers of the functional J : D — R, with

J(x,T) = /T L (t,2(t), " D2 g(4)) dt + ¢(T, 2(T)), (4.7)

over all (x,T) € D satisfying the boundary condition x(a) = x,, for a fixred x, € R. The
terminal time T and terminal state x(T) are free.

The terminal cost function ¢ : [a,b] x R — R is at least of class C'.
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Chapter 4. Fractional calculus of variations

For simplicity of notation, we introduce the operator []?/B defined by
[@)57(t) = (t,2(t), DS a(t)) . (4.8)

With the new notation, one can write (4.7)) simply as

T
. 1) = [ Ll (@)t + o(T,2(7))
The next theorem gives fractional necessary optimality conditions to Problem [I]

Theorem 45 (Necessary optimality conditions for Problem . Suppose that (z,T) is a
local minimizer to the functional (4.7) on D. Then, (x,T) satisfies the fractional Fuler—
Lagrange equations
Oy L[] 28 () + D29, L[] 28 (1) = 0, (4.9)
on the interval [a,T], and
7 (an(""agL[x]:ﬂ (t) — D)0, L[a]2? (t)) =0, (4.10)
on the interval [T, b]. Moreover, (x,T) satisfies the transversality conditions
Llz]52(T) + 01¢(T, 2(T)) + 026(T, 2(T))a'(T) = 0,
[’71 t];w_a(‘7.)63L[$]$’ﬁ(t) — 72 TIE_B(.7.)63L[ZE]%§ (t):| + 82¢<T7 I(T» = Oa (411)
B [pl PR — ol IOL (0] =
Proof. Let (x,T) be a solution to the problem and (z + e¢h, T + ¢AT) be an admissible
variation, where h € C'([a,b];R) is a perturbing curve, AT € R represents an arbitrarily
chosen small change in 7" and € € R represents a small number. The constraint x(a) = z,

implies that all admissible variations must fulfill the condition h(a) = 0. Define j(-) on a

neighborhood of zero by
jle) =T (x +eh, T+ eAT)
T+eAT
= / L[z + ]3P (t) dt + ¢ (T + eAT, (x4 €h)(T + eAT)).
The derivative j'(¢) is
T+eAT
j'(e) = / (OoL[z + h]2 P (t)h(t) + O L[z + eh]3P () DS R(1)) dt

+ Liz + eh)$(T + eAT)AT + 016 (T + AT, (z + eh)(T + eAT)) AT
+ 02 (T + e AT, (x + €h)(T + eAT)) [(x + eh)(T + eAT))]'.
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4.2. Fundamental variational problem

Considering the differentiability properties of j, a necessary condition for (x,7T) to be a

local extremizer is given by j'(€)|._, = 0, that is,
T
/ (02 L[2]2P () h(t) + 05 L[] P (4)C DICIPCIR(t)) dt + Liz)2P (T)AT
+ 010 (T, z(T)) AT + 5¢(T, x(T)) [R(T) 4+ 2/ (T)AT] = 0. (4.12)
The second addend of the integral function (4.12)),
/ O3 L[] (1) DI P p(t)dt, (4.13)
can be written, using the definition of combined Caputo fractional derivative, as
T
/ OsL[)2 (1)° DI (1)
/ O3 L[] 2P (t) |1 S DY IR(t) + 0 € DYt )]dt
—m/’muﬂ%%ﬁD%WWMt
"t b
Y9 [ / 05 L[] ()€ D) h(t)dt — / 83L[x]3’5(t)thf("')h(t)dt} .
a T

Integrating by parts (see Theorem [13)), and since h(a) = 0, the term (4.13) can be written

as

" UaT h(t), Dy 05 L1z] >0 (t)dt + [h( )i 1‘°“("')83L[x]3’5(t)}t:T}

+ 72

/UM%Dﬂ”@Luw%ww—[mw 10,3 1)

a

t=b

t=b

_</Tbh() )0, L[] (t)dt — [h()Tlﬂ( O3 L[z ()}

n [h(t)T]tl_B("')(‘)gL[m]ﬁ’ﬂ(t)]tT)] .

Unfolding these integrals, and considering the fractional operator Dg("')’a("‘)

with 7 =
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Chapter 4. Fractional calculus of variations

(72,71), then (4.13)) is equivalent to
T
/ B(t) D220 0, L) () dt

b
-+/fmmw&Dﬂ”@LM%ﬂw—TDﬂ”@meﬁwLﬁ

T

+ [h(t) (% Ay 0[] () =y r ] 75(.7.)83L[x]aﬁ(t)>]t:T
+ [h(t)% (TItl_B('y.)a?)L[x]gﬂ( )=l 05 L)y <t)>]

t=b

Substituting these relations into equation (4.12)), we obtain
T
0 _/ h(t) [82 []27(t )+DB ")83L[:c]375(t)} dt
b
+ [ aht)[oDI 0Ll (0) — 2D 0uLlal 1) d
T

(T 1By "B LIalg (8) = o D) PO LIl () + a0t 2 (1))
+ AT [L[z]3P (1) + 0ig(t, 2(t)) + D20 (t, x(t))2' ()], _,
+ () 12 (AL (@) = oty 0L () |

As h and AT are arbitrary, we can choose AT = 0 and h(t) = 0, for all ¢t € [T,b], but h
is arbitrary in ¢ € [a,T’). Then, for all ¢ € [a,T], we obtain the first necessary condition

E9):

(4.14)

t=T

t=b

Oy L[]8 () + D29, L[] 2 (1) = 0.
Analogously, considering AT = 0, h(t) = 0, for all ¢t € [a,T] U {b}, and h arbitrary on
(T',b), we obtain the second necessary condition (4.10)):

9 (D7 DL ()27 (1) = 7D 0, LIzI27 (1)) = 0.

As (z,T) is a solution to the necessary conditions (4.9)) and (4.10)), then equation (4.14)

takes the form
0 =h(T) |1y OsLlaly? (8) = LI () + Dot (1)

+ AT [L[z]37 () + 01 (t, (1)) + Do0(t, (1))’ (1)],_, (4.15)

() |12 (1B Ll (1) = o1 L2 (1))

t=b

Transversality conditions (4.11]) are obtained for appropriate choices of variations. ]
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4.2. Fundamental variational problem

In the next theorem, considering the same Problem [l we rewrite the transversality
conditions (4.11)) in terms of the increment AT on time and on the consequent increment

Axr on x, given by

Azp = (z + h) (T + AT) — 2(T). (4.16)

Theorem 46. Let (x,T) be a local minimizer to the functional (4.7) on D. Then, the frac-
tional Euler—Lagrange equations (4.9) and (4.10) are satisfied together with the following

transversality conditions:

(L[e]27(T) + 0,6(T. 2(T))
+2'(T) [pardd "0 Llalg () = el 0sLlalz ()] =, o
ki L () = o rfi AL+ 0T =0,
| [ PO L )20 (1) — oI} B L ()] =

Proof. The Euler-Lagrange equations are deduced following similar arguments as the ones
presented in Theorem 5] We now focus our attention on the proof of the transversality
conditions. Using Taylor’s expansion up to first order for a small AT, and restricting the

set of variations to those for which A/(T") = 0, we obtain
(x+h) (T + AT) = (z + h)(T) + 2/(T)AT + O(AT)?.
Rearranging the relation (4.16)) allows us to express h(7) in terms of AT and Axrp:
h(T) = Axyp — 2/ (T)AT + O(AT)>.
Substitution of this expression into gives us

0 :A.’L'T |:’Yl t]%_a(.7.)aSL[$]3ﬁ (t) ) T]tl_ﬁ(.j.)a?)L[x]gﬁ (t) + 82¢(t7 l‘(t))] T
+ AT [L2]3P(t) + o (t, (1))
—a(0) (0 DL — et OB )]

+ h(b) [72 (ng—ﬂ<"'>a3L[x]3ﬂ<t> - altl_ﬁ("')agL[x]ﬁ’B(t))] + O(AT)?

t=b

Transversality conditions (4.17)) are obtained using appropriate choices of variations.  [J
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Chapter 4. Fractional calculus of variations

4.2.2 Particular cases

Now, we specify our results to three particular cases of variable terminal points.

Vertical terminal line

This case involves a fixed upper bound 7. Thus, AT = 0 and, consequently, the second
term in drops out. Since Az is arbitrary, we obtain the following transversality
conditions: if 7' < b, then

[71 Ly L[] 2P (E) — s Tftl‘ﬂ(”agL[x]gﬁ(t)] + 9,0(T, z(T)) = 0,

9 [} PO Llal2 A (1) - o, P05z )] <o

t=b

if T'=b, then Az = h(b) and the transversality conditions reduce to

[’Yl tfg_a("')asL[x]i’ﬁ(t) v al} P05 LIx )5 (t)] + 020(b, z(b)) = 0.

Horizontal terminal line
In this situation, we have Axp = 0 but AT is arbitrary. Thus, the transversality

conditions are

L3P (T) + 8,:0(T, 2(T))
+2/(T) [or Dy 0L} 2(1) = yady 0Ll ()] =0,
92 [P0 L [l (1) — o8P0 Llalzo )] <o,

t=b

Terminal curve
Now the terminal point is described by a given curve ¢ : C*([a,b]) — R, in the sense

that z(T) = ¢(T"). From Taylor’s formula, for a small arbitrary AT, one has
Ax(T) = ' (T)AT + O(AT)>.
Hence, the transversality conditions are presented in the form

LIz|2A(T) + 0i6(T, 2(T)) + 0:(T, o(T))y'(T)
+(@(T) = /(1) [ rf} "0 Ll (1) — o 1y "o Lale? ()] =0,
92 [rl PO Llale A () — o P oLz ()] <o,

t=b
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4.2. Fundamental variational problem

4.2.3 Examples

In this section, we show two examples to illustrate the new results. Let a(t,7) = a(t)
and B(t,7) = B(7) be two functions depending on a variable ¢ and 7 only, respectively.

Consider the following fractional variational problem: to minimize the functional

[ a(),8(- ti=a®) (10 — )-8\
st | me_1+(%%om%®_2wz—mwf‘ﬂ@—ﬂu»)]ﬁ

for t € [0, 10], subject to the initial condition z(0) = 0 and where v = (y1,72) = (1/2,1/2).

Simple computations show that for Z(t) = ¢, with ¢ € [0, 10], we have

l—al) N (10 — t)lfﬁ(t)
22— alt) | 202- )

Cpal)BOZ(H) =
DY z(t) =
For Z(t) = t the functional reduces to

J@T) = /OT (2a(t) — 1) dt.

In order to determine the optimal time 7', we have to solve the equation 2«(T") = 1. For
example, let «(t) = ¢?/2. In this case, since J(x,T) > —2/3 for all pairs (z,T) and
J(7,1) = —2/3, we conclude that the (global) minimum value of the functional is —2/3,
obtained for 7 and T = 1. It is obvious that the two Euler-Lagrange equations and
are satisfied when x = 7, since

O5L[z]2(t) =0 for all ¢ € [0,10].
Using this relation, together with
Llzl5?(1) =0,

the transversality conditions (4.11)) are also verified.

For our last example, consider the functional

T 1—a(t) _ \1-8(t) 3

(2 —alt) 202-A)

where the remaining assumptions and conditions are as in the previous example. For this
case, T(t) = t and T = 1 still satisfy the necessary optimality conditions. However, we

cannot assure that (7, 1) is a local minimizer to the problem.
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Chapter 4. Fractional calculus of variations

4.3 Higher-order variational problems

In this section, we intent to generalize the results obtained in Section by considering
higher-order variational problems with a Lagrangian depending on a higher-order combined
Caputo derivative of variable fractional order, defined by

DG () = op TDa(t) +95 D (1),

subject to boundary conditions at the initial time ¢ = a.

In Section [4.3.1] we obtain higher-order Euler-Lagrange equations and transversality
conditions for the generalized variational problem with a Lagrangian depending on a com-
bined Caputo fractional derivative of variable fractional order (Theorems [47] and [49).

One illustrative example is discussed in Section

4.3.1 Necessary optimality conditions

Let n € N and = € [a,b] — R be a function of class C". The fractional order is a
continuous function of two variables, a, : [a,b]* = (n — 1,n).

Let D denote the linear subspace of C"([a,b];R) X [a,b] such that CDjf("')’ﬂi("')x(t)
exists and is continuous on the interval [a,b] for all i € {1,...,n}. We endow D with the

norm

(2, 8)]| = max |2() +maXZ‘CDO” DB )] 4 .

a<t<b <t<b

Consider the following higher-order problem of the calculus of variations:

Problem 2. Minimize functional J : D — R, where
T
Tz, T) = / L (t,x(t), CpHI (), CD;“:“')ﬁn('f)x(t)) dt+o(T, z(T)), (4.18)
over all (z,T) € D subject to boundary conditions

r(a) =1, 2D(a)=2, Vie{l,...,n—1},

for fized x,,zl ... 2"t € R. Here the terminal time T and terminal state x(T) are both
free. For alli € {1,...,n}, a;,Bi ([a,b]?) C (i — 1,i) and v* = (7i,~%) is a vector. The

terminal cost function ¢ : [a,b] x R — R is at least of class C'.
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4.3. Higher-order variational problems

For simplicity of notation, we introduce the operator []?/B defined by
o, o a1(-),B1 (- an(-),Bn (-
[Q}],Y'B(t) _ (15756(15)7 CD,Y11( )sB1( )x@)’ o CD,yn( )5Bn( ):L’(t)> .

We assume that the Lagrangian L : [a,b] x R""! — R is a function of class C'. Along the
work, we denote by 0;L, i € {1,...,n+2}, the partial derivative of the Lagrangian L with
respect to its ¢th argument.

Now, we can rewrite functional as

T(@,T) = / L2 (t)dt + $(T, =(T)). (4.19)

In the previous section, we obtained fractional necessary optimality conditions that
every local minimizer of functional J, with n = 1, must fulfill. Here, we generalize those

results to arbitrary values of n, n € N.

Theorem 47 (Necessary optimality conditions for Problem. Suppose that (x,T) gives a
minimum to functional (4.19) on D. Then, (x,T) satisfies the following fractional Fuler—

Lagrange equations:
By L[] 2 (1) + Z D20 L)y (1) = 0, (4.20)
on the interval |a,T|, and
Z’Y% <an"("')3i+2L[95]$’ﬂ(t) - TDfi(.’.)aiJrQL[x]'C;’B(t)) =0, (4.21)
i=1

on the interval [T, b]. Moreover, (z,T) satisfies the following transversality conditions:

( «
L[l P (T) + i6(T, 2(T)) + 0:6(T, 2(T))a'(T) = 0,
~ [ i-1 A7 e a
> D ety 0t luls 0
i . di_l i—Bi ()
b gl O0atlels 0| 0T alT) =0
t=T
& i i—1—j A e a8
D DT o D L[]S (1) (4.22)
i=j+1
i G+1 d—' i—Bi(+) a,B ;
+ 75(=1) WTL& az‘+2L[$]7’ (t) . =0, vj=1,...,n—1,
- i j+1 A= i—Bi(-,") a,B
Z Yo(—=1) Walt Divo L[x]57 (1)
i=j+1
a1 i—Bi () a,f 1
- di—1-j T]t ’ 6¢+2L[$],\{’ (t) = 0, \Vlj = O, o, = 1.
\ t=b
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Chapter 4. Fractional calculus of variations

Proof. The proof is an extension of the one used in Theorem 45| Let h € C"([a, b]; R) be a
perturbing curve and AT € R an arbitrarily chosen small change in T'. For a small number
e € R, if (x,T) is a solution to the problem, we consider an admissible variation of (x,T’)

of the form (z + eh, T + €AT), and then, by the minimum condition, we have that
J(x,T) < J(x+e€h, T+ eAT).

The constraints () (a) = 2 imply that all admissible variations must fulfill the conditions

h(a) =0, for alli = 0,...,n — 1. We define function j(-) on a neighborhood of zero by
jle) =T (x+€eh, T+ eAT)

THeAT
_ / Liz + eh@8(t) dt + ¢ (T + AT, (z + €h) (T + eAT)).

The derivative j'(€) is

T+eAT n
i'(e) = / ((921)[:6 +eh]2P(OR(E) + Y DLl + ehﬁﬁ(t)cDjf("')’ﬁi("')h(t)) dt

i=1
+ L[z + eh]s’ﬁ(T + eAT)AT + 010 (T + e AT, (v + €h)(T + eAT)) AT
+ 090 (T + eAT, (x + €h)(T + eAT)) (z + €h) (T + eAT).

Hence, by Fermat’s theorem, a necessary condition for (x,7") to be a local minimizer of j

is given by j/(0) = 0, that is,

/ ' (azL[x]gﬁ(oh(t) + Z 8i+2L[x]$’5(t)CDjj("')’ﬂi("')h(t)> dt + L{z]2"(T)AT
a =1
+ 010 (T, 2(T)) AT 4 85(T, x(T)) [h(t) + 2/ (T)AT] = 0. (4.23)
Considering the second addend of the integral function , for e =1, we get
/ Os L[] () DI (t)dt
/ O Llals? () [ SO R() + 94 €D n(o)| at
— ! / L2l () D h(t)dt
+ [ / oLl (0 DI h(1)de — / Oyl (0 DP (e
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4.3. Higher-order variational problems

Integrating by parts (see Theorem [12)), and since h(a) = 0, we obtain that

5L {/GTh(t)thil("')83L[x]g"f3(t)dt+ [h() 0 L[y (t)]t:Tl

1
+ V2 —

[ 0D 0yl W [0 oy )]

t=b

—(/bh() DouLlals? (Ot — (MO onLla] (0]

+ [ r 0Ll 0 >}>]

Unfolding these integrals, and considering the fractional operator D%’al with 41 = (73,71),

then the previous term is equal to

[ D5,

+ /bv;hos) DB (0) — D04 Llal (1)

(T [ ody LT (E) — A rL L2 (1)

— h(O)3 [dy AL ) — 11 DLl (1)

t=T
t=b

Considering the third addend of the integral function (4.23)), for i = 2, we get

/ OuL[]2 (8)° D3P R (1) dt = 3 / oLz (5)S D3 h(t)dt
+73 U 04 L[] () DY h(t)dt — /84 (2] ()¢ Dyt h(t)dt}
) g as(-y) )8
=2 | [ moDp oLl var

d

{hm() 17 0uL[) (1) = h(t) — oI " 0L <t)LJ

+73

b
/ B(t) D0, L) (1)t

+[h(”() 12009, L] ()—h()%1252 )0, L[] ()]t_b
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Chapter 4. Fractional calculus of variations

b
_ / B(t)r D00, L) () dt

T

_ [hu)(t)T 120, L)@ (t) — ot )ZSTI2 =00, L] ()} .
+ lh“)(t)TIf‘BQ("')04L[x]3’5(t) — h(t )%TIQ 00, L[2)2 0 (¢ )1 _T]~

Again, with the auxiliary operator D%m, with 72 = (v2,~?), we obtain

[ ryps g

a

b
- / 3h(t) [ DEOLLTA (1) — D DL (1)) dt

+ [10) (ﬁt@-@“w”@L[x]sﬂ(>+72 12000, L) <>)}

¥ ‘hw(m% (aszﬁﬂ-ﬂ@ux]:ﬂ(t) - Tff”“"')84ﬂhli"ﬁ<t>)}t_b

= [btet (ot outtaiz o) - fert? HO0rLiely <>)]

Now, consider the general case

T
CM,IB C ai("')ngi('v')
| duaLlals (00D O nieyan,
1=3,...,n. Then, we obtain
T
| [ w005 oariely o

i—1

Z(—l)kh(iflfk)( )Cciltktfl a’(’)ai+2L[]j‘]?;’ﬁ(t)t>] ]

k=0

+

b
/ B(0)a D)0, L) (1) e

a

+ 7

i—1

i o dF i—Bi(-, e
Z(—l) +hp (-1 k)(t)%a]t Bi(- )8i+2L[x]775(t)]

k=0

+

t=b
b

— [ b0rD 0Lty ar

t=b

i—1
i A e .
. [ (_1)z+kh(z 1-k) (t)%T]t Bi(-s )ai+2L[$]77B(t)]

t=T
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4.3. Higher-order variational problems

Unfolding these integrals, we obtain

T
/ B DI, L (1)

b
T / Bh(E) [ DF D0 L[] (1) = D0, L] (1) dt

T
F D) [ el ™ Duga Ll (0) 4 95(=1) ol 042 LI (1)

t=T
+ h(i_l)(b)yg(—l)i [alz—ﬁi(w)aHQL[x]g,B(t) _ T]z_ﬂi(.7.)8i+2L[x]3”3(t):|

- i d i—ay , o 7 1 d 7/ 7, oy
+hT) | (=)' — o ¢ )ai+2L[x]'y7ﬁ(t) + (=1 ] o a”r Llz]5y ’(t)
dt dt t=T

- i i d g, o _d - @
+ Rl 2)(6)’}/2(—1> i |:£ I bl 8i+2L[I],Y’B( ) — dtTI il 8”2[’[1:]7”8(@}
t=b

t=b

21dzl
dtzl

Iy 0 L2 (1)

7 i—1 di =B (*5 o
b 0Ll 1)
t=T
j 2i—1 d! i—Bi () d! 7B
+ R0y (— 1) | oy 0o L] () — gDy 0540 L[]S (1)
dt dt -
Substituting all the relations into equation (4.23)), we obtain that
T
oz/ h(t) +2Dﬂ’ ()0, o L[] 8(t) | dt
v Z% [ DF 0,5 L[l (1) — 1 DF 00 a3 ()] di
7 1— dl = i—ay a
+Zh Zl ) 0Ll
i=j+
. R — . (4.24)
1) 0 Ll )
t=T
n—1 ' n ‘ - di—l—j i—Bi()
+> hD0) > (-1 [Waft 0055 L) (1)
j=0 i=j+1
diflfj 8 )
IR, L] (t)}
dti—1=i" "t —
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Chapter 4. Fractional calculus of variations

We obtain the fractional Euler-Lagrange equations (4.20])—(4.21]) and the transversality
conditions (4.22)) applying the fundamental lemma of the calculus of variations (see, e.g.,

[112]) for appropriate choices of variations. O

Remark 48. When n = 1, functional (4.18)) takes the form

J(z,T) = /T L (t,z(t), CDs‘("')’B("')x(t)) dt + o(T, z(T)),

and the fractional Euler—Lagrange equations (4.20)—(4.21)) coincide with those of Theo-
rem [45]

Considering the increment AT on time 7', and the consequent increment Azp on x,
given by
Axp = (x + h) (T + AT) — z(T), (4.25)

in the next theorem we rewrite the transversality conditions (4.22)) in terms of these incre-

ments.

Theorem 49. If (z,T) minimizes functional J defined by (4.19), then (x,T) satisfies the
Euler-Lagrange equations (4.20) and (4.21)), and the following transversality conditions:

4 n ; dl 1 o .
L3 (T) + 019(T, o(T)) - a:<T>Z[ (1) D g L)
=1
dz 1 i
72 dtz 1TI e Z+2L :|
n . . di—1
1 _1 1—1 I’L 011( ) ; L
2 [71( ) gt Dita [ ()
- A7 i)
ol O0aLlels 0|+ 00T a(r) =
. . t=T
) i—1—j i—ai(-,) a,f
i:zj;l [%(—1) ’ th D2 L[z]7(2)
i 1 AT s o.f (4 .
+ (=1 ——1 1, Divo L[w]57 (1) =0, Vj=2,...,n—1,
di—1-i" t=T
- , , A= s
> ity |Gt datlaly )
=11
T i=Bi(-1)
i1 JTIt ' az+2L['r]'yB(t>:|:| - 07 vj - 07 y IV — 1
t=b
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Proof. Using Taylor’s expansion up to first order, and restricting the set of variations to
those for which A'(T") = 0, we obtain that

(x+h) (T + AT) = (z + h)(T) + 2/(T)AT + O(AT)?.
According to the increment on z given by (4.25)), we get
h(T) = Azp — 2/ (T)AT + O(AT)?.

From substitution of this expression into (4.24]), and by using appropriate choices of vari-

ations, we obtain the intended transversality conditions. ]

4.3.2 Example

We provide an illustrative example. It is covered by Theorem 47| .
Let p,_1(t) be a polynomial of degree n—1. If o, 8 : [0,b]> — (n—1,n) are the fractional
orders, then CDs("')”B('“)pn_l(t) = 0 since p"” (t) = 0 for all t. Consider the functional

n—1

T
J(,T) = / [(CDﬁ("')”B("’):L’(t))Q 4 (@(t) = paa (D)2 —t — 1] dt + T?
0
subject to the initial constraints

2(0) = po_1(0) and z®(0)=p™ (0), k=1,...,n—1.

Observe that, for all ¢ € [0, b],
OiL[pn1]S0(t) =0, =23

Thus, function x = p,,_; and the final time T = 1 satisfy the necessary optimality conditions

of Theorem [A7] We also remark that, for any curve x, one has

T T2
j@ﬂz/f4—uﬁ+ﬂ—7—ﬂ
0

which attains a minimum value —1/2 at T = 1. Since J(pn-1,1) = —1/2, we conclude

that (p,—1, 1) is the (global) minimizer of J.
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Chapter 4. Fractional calculus of variations

4.4 Variational problems with time delay

In this section, we consider fractional variational problems with time delay. As men-
tioned in [108|, “We verify that a fractional derivative requires an infinite number of samples
capturing, therefore, all the signal history, contrary to what happens with integer order
derivatives that are merely local operators. This fact motivates the evaluation of calcu-
lation strategies based on delayed signal samples”. This subject has already been studied
for constant fractional order [6],[20,47]. However, for a variable fractional order, it is, to
the authors’ best knowledge, an open question. We also refer to the works [30,33,51,/113],
where fractional differential equations are considered with a time delay.

In Section [4.4.1 we deduce necessary optimality conditions when the Lagrangian de-
pends on a time delay (Theorem . One illustrative example is discussed in Section m

4.4.1 Necessary optimality conditions

For simplicity of presentation, we consider fractional orders «, 3 : [a,b]* — (0,1). Using
similar arguments, the problem can be easily generalized for higher-order derivatives. Let

o > 0 and define the vector
]2 (1) = (£ 2(8), C DRI 5(8), 2t — o))
For the domain of the functional, we consider the set
D, ={(z,t) € C'(la—0,b;R) x [a,b] : CDg‘("')’ﬁ("')x(t) exists and is continuous on [a, b]} .
Let J : D, — R be the functional defined by
T
T@.1)= [ Lalalz*(0) + o(T. (1), (4.26)

where we assume again that the Lagrangian L and the payoff term ¢ are differentiable.

The optimization problem with time delay is the following:

Problem 3. Minimize functional (4.26) on D, subject to the boundary condition

for allt € [a — o,a], where ¢ is a given (fixed) function.
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4.4. Variational problems with time delay

We now state and prove the Euler-Lagrange equations for this problem.

Theorem 50 (Necessary optimality conditions for (4.26))). Suppose that (z,T) gives a local
minimum to functional (4.26) on D,. If 0 > T — a, then (z,T) satisfies

0oL, [2]2 (1) + DEU I, L, [2]28 (1) = 0, (4.27)
fort € [a,T], and
9 (D70 L [2127(t) — 2 D)L, 213 (1)) =0, (4.28)
fort € [T,b]. Moreover, (x,T) satisfies

Lo[2]57(T) + 016(T, x(T)) + 026(T, x(T))2'(T') = 0,
[% Ly 0L [2]2 (1) — yo rd} PV L, [2]08 (t)} _ H0(Ta(T) =0, (429)

Y2 [Tltl_ﬁ(w)a?)LU [{E]g”ﬁ(t) — a]tl_ﬁ(.’.)agLU[ZE]g’ﬂ(t)] — = 0

If o <T — a, then Eq. is replaced by the two following ones:
0oL, (2] (t) + D2V I L [2)28(t) + 4Ly [2]2P (¢ + o) = 0, (4.30)
fort € la,T — o], and
0oL, (2] (t) + D2V L, [2]28(t) = 0, (4.31)
forte [T —o,T].

Proof. Consider variations of the solution (x + eh, T + €AT), where h € C'([a — 7,b]; R)
is such that h(t) = 0 for all t € [a — 0,a], and €, AT are two reals. If we define j(¢) =
J (x + €h, T + eAT), then j'(0) = 0, that is,

/ ' (02 Lo (]2 ()h(E) + 03 La[x]3P (1) DI PO () + 0, Lo [2] 2P ()Mt — o)) dt
+ Lo [2]3P(T)AT + 016 (T, 2(T)) AT + 0x(T, x(T)) [M(T) + 2'(T)AT] = 0. (4.32)

First, suppose that ¢ > T — a. In this case, since
T—0o

/ ' OaLo[x]3 7 ()h(t — o) dt = / O Lo[x])2P(t 4 o)h(t) di

a—o
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Chapter 4. Fractional calculus of variations

and h = 0 on [a — 0,al, this term vanishes in (4.32)) and we obtain Eq. (4.12)). The rest

of the proof is similar to the one presented in Section 1.2 Theorem and we obtain
(4.27)—(4.29). Suppose now that o < T"— a. In this case, we have that

/ ' OsLo[x]2 P ()h(t — o) dt = / o OsLo[x]27 (t + o)h(t) dt

—0

- /T(7 OsLo[x]27 (t + o) h(t) dt.

Next, we evaluate the integral

/ D3L4 (DI R(E) di
T—o T
=/ L[l (O DIty de+ [ BuL, 150 DY () ar
a T—o
For the first integral, integrating by parts, we have
T—0o T—0o
| Lalals 0 D5 eyt = [ BuLolals (0 DI he)a
ba
- [ / AL OF D0~ [ L fals ¢ D) hioy
T—0o

_/a h(t) [’VMDngaS o[2]37(t) + 720 D D0sLola ]aﬁ(tﬂ at

+/Tb_ VQh(t)[ 5Ly [9°(t) = r—o D Oy L[z ]aﬁ(t)} dt

+ 1) oot >63La[x]3ﬂ<t>—m_aff‘f“*’asums’%)}]t:T_
+ [h(t) [l Lolal3 (1) + 1oLl Lofal3 (1)]]
For the second integral, in a similar way, we deduce that
T
83 o[2]27 (#) DS In(t) dt
T T—o
= [ / 0L, (]9 (#)S DY h(t)dt — / 05 L[]0 (4)S Dy h(t)dt]
’ C 1B(y . C’ B(-
+ 72 O3 Lo[x]7(t)§ Dy t)dt 83 D, Yh(t)dt
T—0o
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T—o
_ / Wh(t) [ DO L [e]2P (1) — DO Llals ()] at

T
+ / h(t) [’yuD;("')ﬁng[m]:’ﬁ(t)+72T_ng("')83LU[x]f;’ﬁ(t)} dt

T—0o

b
n / ~oh(t) [T,(,Df“)agf:g[:c]gﬂ(t)—TD,?“)aSLC,[x]gﬂ(t)} dt

T
() [~ e300 Lo )37 (1) + aro P B Lol ()] |

t=T—o

+ [0 [ AL 0l 1) = et Lol 0]

+ [1eh(t) | =r—o L7 Lolal (6) + 11 O0L el (1)

t=b

Replacing the above equalities into (4.32)), we prove that

T—o
0= / h(t) [ach, [2]28 (1) + DI L[]8 (8) + u Lo [2)28 (¢ + a)] dt
T
n / h(t) [agL(, )28 (t) + Dg("')’a("')ang[:v]ﬁ’ﬁ(t)} dt
T—o

b
+/ /YQh(t) [an(.7.)a3Lo[m]gﬁ(t) - TDf(.7.)a3La[x]$ﬂ(t)} dt
T

+(T) [0 Ly DL a3 (0) = o oL} w13 () + Do, 2(1)
+ AT [Lo[2]27(t) + 019(t, 2(t)) + 020(t, (1)) ()],
+h(0) |32 (o8O L )37 (0) = ot DL )]

By the arbitrariness of h in [a,b] and of AT, we obtain Eqs. (@28)([#31). O

t=T

4.4.2 Example

Let ar, 81 [0,6]2 — (0,1), 0 = 1, f be a function of class C*, and f(t) = D3P0 p))
Consider the following problem of the calculus of variations:

2

Jwr = [ [(CD%"W(*'%@) —f®) + @) - 1)

+(z(t—1)— f(t—1))* =t —2| dt +T* — min

subject to the condition x(t) = f(¢) for all ¢t € [—1,0].
In this case, we can easily verify that (x,7) = (f,2) satisfies all the conditions in Theo-

rem [50| and that it is actually the (global) minimizer of the problem.
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Chapter 4. Fractional calculus of variations

4.5 Isoperimetric problems

[soperimetric problems are optimization problems, that consist in minimizing or max-
imizing a cost functional subject to an integral constraint. From the variational problem
with dependence on a combined Caputo derivative of variable fractional order (see Defi-
nition discussed in Section , here we study two variational problems subject to an
additional integral constraint. In each of the problems, the terminal point in the cost inte-
gral, as well as the terminal state, are considered to be free, and we obtain corresponding

natural boundary conditions.

In Sections [4.5.1] and 4.5.2] we study necessary optimality conditions in order to de-

termine the minimizers for each of the problems. We end this section with an example

(Section 4.5.3).

For the two isoperimetric problems considered in the next sections, let D be the set
given by ([4.6) and [2]2?(t) the vetor (L.8).

Picking up the problem of the fractional calculus of variations with variable order,
discussed in Section [4.2] we consider also a differentiable Lagrangian L : [a,b] x R? — R
and the functional 7 : D — R of the form

J(z,T) = / L[:U]i"ﬁ(t)dt + (T, x(T)), (4.33)

where the terminal cost function ¢ : [a,b] x R — R is of class C'.

In the sequel, we need the auxiliary notation of the dual fractional derivative:
D) = oy DP) 451, DX, where T = (y2,71) and c€ (a0 (4.34)

With the functional 7, defined by (4.33)), we consider two different isoperimetrics prob-

lems.

4.5.1 Necessary optimality conditions I
The first fractional isoperimetric problem of the calculus of variations is Problem [4]

Problem 4. Determine the local minimizers of J over all (x,T) € D satisfying a boundary

condition
z(a) = x, (4.35)
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4.5. Isoperimetric problems

for a fixed x, € R and an integral constraint of the form

/ gl (t)dt = (7). (4.36)

where g : C* (Ja,b] x R*) — R and ¢ : [a,b] — R are two differentiable functions. The

terminal time T and terminal state x(T) are free.

In this problem, the condition of the form (4.36) is called an isoperimetric constraint.
The next theorem gives fractional necessary optimality conditions to this isoperimetric

problem.

Theorem 51 (Necessary optimality conditions for Problem. Suppose that (z,T) gives a
local minimum for functional on D subject to the boundary condition and the
1soperimetric constraint . If (z,T) does not satisfies the Euler—Lagrange equations
with respect to the isoperimetric constraint, that is, if one of the two following conditions

are not verified,
Oagla]2? (1) + DS yglal2f (1) = 0, t € [a,T], (4.37)

or

V2 aDtB(.7.)83g[x]:ﬁ(t) - TDtﬁ(.7.)a3g[x]:ﬁ(t)i| = 07 te [Ta b]a (438>

then there exists a constant \ such that, if we define the function F : [a,b] x R*> — R by
F =1L—- Mg, (z,T) satisfies the fractional Euler-Lagrange equations

0o F[2]27(t) + D29, Pla] o (t) = 0 (4.39)
on the interval [a, T] and
Y2 <an("')83F[x]$’5(t) - TDtﬂ("‘)a?,F[f]g’ﬁ(t)> =0 (4.40)
on the interval [T, b]. Moreover, (z,T) satisfies the transversality conditions

Fle)5(T) + 010(T, a(T)) + 0a(T, x(T))a’(T) + M/ (T) = 0,
P ely “RFIS ) = o r i RF 0]+ o(Ta(T) =0, (441)

92 10y Flaled (1) - afgfﬁ(*')agF[x]f;ﬁ(t)]t_b =0.
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Chapter 4. Fractional calculus of variations

Proof. Consider variations of the optimal solution (z,T") of the type
(.CE*, T*) = (.CE + €1h,1 + Eghg, T + 61AT) s (442)

where, for each i € {1,2}, ¢; € R is a small parameter, h; € C*'([a, b]; R) satisfies h;(a) = 0,
and AT € R. The additional term eyhs must be selected so that the admissible variations
(x*,T*) satisfy the isoperimetric constraint (4.36]). For a fixed choice of h;, let

TH+e1 AT
i(€,€2) = / g[x*]g“”g(t)dt — (T + 6 AT).

For ¢; = ¢5 = 0, we obtain that
T
i(0,0) = / gl (8)dt — (T) = $(T) — W(T) = 0.

i
The derivative —— is given by
862

aa_;: / El (0292157 (D) ha(t) + Bagla™]2P (£) DSUIPCIny (1)) dt.

For ¢ = ¢ = 0 one has

0i

o - / (9291215 (D)ha(t) + Duglaly (1) D hy(1)) . (4.43)

(0,0)

The second term in (4.43)) can be written as

o (4.44)
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Using the fractional integrating by parts formula, (4.44)) is equal to
T
/ ha(t) [71tDTa("')539[$]3’ﬁ(t) + ’YzaDtB("')33g[$](§"B(t)] dt
b
+ / Yoho(t) [an ) 04g[2]28 (1) — 7D, Dag[2]27 (t)] dt
T

+ | ha(t) (71JT1_‘”‘("')339[:U]$’B (t) = yordy =) Oygla] (t))]

t=T

+ [ v2ha(t) (Tftl_ﬁ("')339[$]3’ﬁ(t) - a[tl_ﬁ("‘)asg[?ﬁ]z’ﬁ(t)>]

t=b

Substituting these relations into (4.43)), and considering the fractional operator Dgﬁ;")’a("')
as defined in (4.34]), we obtain that

0i

T
o / ha(t) [azg[x]g%)+DQS;')’“('“)839[9513’5(15)} dt

(0,0)

b
+/ Y2ha(t) [an("')a:%g[x]:’B(t) - TDtﬂ("‘)ag,g[x]‘j’ﬁ(t)} dt
T

+ | ha(t) <’Vlt[T1_a("')339[37]3’B(t) - 72Tft1_’8("')339[5€]3’5(t))]
L t=T

+ [ V2ha(t) (Tftl_ﬁ("')azsg[x]:’ﬁ(t) — aftl_’g("')asg[x]s’ﬁ(t)>]

t=b

Since (4.37)) or (4.38) fails, there exists a function hs such that

0i

3| #0

(0,0)

In fact, if not, from the arbitrariness of the function h, and the fundamental lemma of
the calculus of the variations, and would be verified. Thus, we may apply
the implicit function theorem, that ensures the existence of a function €s(-), defined in a
neighborhood of zero, such that i(ey, ex(e1)) = 0. In conclusion, there exists a subfamily
of variations of the form that verifies the integral constraint . We now seek
to prove the main result. For that purpose, consider the auxiliary function j(e;,e) =
J(x*,T).

By hypothesis, function j attains a local minimum at (0,0) when subject to the con-

straint i(-, -) = 0, and we proved before that Vi(0,0) # 0. Applying the Lagrange multiplier
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Chapter 4. Fractional calculus of variations

rule, we ensure the existence of a number A such that
In particular,
9 (j = Ni)
861
Let ' = L — Ag. The relation (4.45)) can be written as

0= [ @) [Brlelz? o) + D250yl )] a

(0,0) = 0. (4.45)

%/%whmeJf“%%Fuﬁ’<>—TDﬁ 0y F )29 (1) dt

0 (T) [0 g IO F [l (6) = o a0 F(2]27(2) + 0a0(t, 2(0)|
+ AT [Fla]2(t) + 019(t, (1)) + Dasb(t, x(t))a' () + M (1)],_.
(02 o2 F [ () — o1 0l (1)

As hy and AT are arbitrary, we can choose AT = 0 and hy(t) = 0 for all ¢t € [T,b]. But
hy is arbitrary in ¢ € [a,T). Then, we obtain the first necessary condition (4.39):

Do F[z]5 ()+D aF[] Aty=0 Vtela,T)

Analogously, considering AT = 0 and hy(t) = 0 for all t € [a, T|U{b}, and h; arbitrary on

(T, b), we obtain the second necessary condition (4.40)):
92 (D7D Fla]e? (1) =+ D05 Fla]27 () =0 Ve € [7,]
As (x,T) is a solution to the necessary conditions (4.39)) and (4.40), then equation (4.46)

takes the form

0 =h(T) [71 dy O P [2)20 () — ya 1) 05 F ] () + 32¢(t7$(75))}

t=T
+ AT [Flz]3?(t) + 019(t, 2(t)) + 020(t, 2(1))2' (t) + X' (1)],_, (4.47)
1-8(.) By =B,
+ i (8) 22 (170 F ]y () = o0 W)]
Transversality conditions (4.41)) are obtained for appropriate choices of variations. ]

In the next theorem, considering the same Problem 4] we rewrite the transversality
conditions in terms of the increment on time AT and on the increment of space
Axr given by

Axp = (x + h) (T + AT) — x(T). (4.48)
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4.5. Isoperimetric problems

Theorem 52. Let (z,T) be a local minimizer to the functional (4.33) on D subject to the
boundary condition (4.35) and the isoperimetric constraint (4.36)). Then (z,T) satisfies

the transversality conditions

[ Fl2)8(T) + 8,6(T, 2(T)) + M/ (T)

+2/(T) [or ;05 Fla]ed (8) = ey "0 Flal2d ()] =0,
t=T (4.49)
T + 82¢(T7 l‘(T)) = 07

ﬂg@ﬁﬂ“”@ppwww—wﬁf“”@Fumﬂuﬂhb:o

Ly I F L) (8) = o ! 0P Ly (1)

Proof. Suppose (xz*,7*) is an admissible variation of the form (4.42) with ¢; = 1 and
€5 = 0. Using Taylor’s expansion up to first order for a small AT, and restricting the set

of variations to those for which b} (7") = 0, we obtain the increment Azt on x:
(. +h) (T + AT) = (x + h)(T) + 2/ (T)AT + O(AT)?.
Relation (4.48) allows us to express hq(7T) in terms of AT and Azrp:
hi(T) = Axp — 2'(T)AT + O(AT)?.

Substitution this expression into (4.47]), and using appropriate choices of variations, we

obtain the new transversality conditions (4.49)). ]

Theorem 53. Suppose that (z,T') gives a local minimum for functional (4.33]) on D subject
to the boundary condition (4.35)) and the isoperimetric constraint (4.36)). Then, there exists
(Mo, A) # (0,0) such that, if we define the function F : [a,b] x R?> = R by F = \gL — \g,

(x,T) satisfies the following fractional Euler—Lagrange equations:
0o F [2]27(t) + D2, Fla] P (t) = 0
on the interval [a,T|, and
9 (aD/03F ()27 (1) = 2D 05 Fla)27 (1)) = 0

on the interval [T, b].

Proof. If (z,T) does not verifies (4.37) or (4.38]), then the hypothesis of Theorem |51 is
satisfied and we prove Theorem [53| considering \g = 1. If (z,7T) verifies (4.37) and (4.38),
then we prove the result by considering A = 1 and \y = 0. ]
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Chapter 4. Fractional calculus of variations

4.5.2 Necessary optimality conditions II

We now consider a new isoperimetric type problem with the isoperimetric constraint of

form
/ ’ g[z)2P(t)dt = C, (4.50)

where C' is a given real number.

Problem 5. Determine the local minimizers of J (4.33), over all (x,T) € D satisfying a
boundary condition
z(a) =z, (4.51)

for a fized x, € R and an integral constraint of the form (4.50)).

In the follow theorem, we give fractional necessary optimality conditions to this prob-

lem.

Theorem 54 (Necessary optimality conditions for Problem [f]). Suppose that (z,T) gives
a local minimum for functional (4.33)) on D subject to the boundary condition (4.51)) and
the isoperimetric constraint (4.50). If (x,T) does not satisfies the Euler—Lagrange equation

with respect to the isoperimetric constraint, that is, the condition
Dagla]o () + DI Dyg )b (1) = 0, 1 € [a,)],

is not satisfied, then there exists X # 0 such that, if we define the function F : [a,b]xR?* — R
by =L — \g, (z,T) satisfies the fractional Euler—Lagrange equations

OpF (2] () + DL 05 L[] 7 (8) — DI, dygl) (1) (452)
on the interval [a,T|, and

92 (DY 03 F[a)37(1) = 2D 05 Lals (1)) = A (aglols (1) + D5 Duglals (1))

(4.53)
on the interval [T,b]. Moreover, (z,T) satisfies the transversality conditions
L{z]$%(T) + 01(T, 2(T)) + 0:6(T, 2(T))a'(T) = 0,
ey OO LE ) = g LI L () + dro(t a(t)| =0
el " ouglely?(0) + 9 (r1! 0L (1) — W10 FIIW)] =0,
(4.54)
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4.5. Isoperimetric problems

Proof. Similarly as done to prove Theorem [pI] let
(x*,T") = (x + e1hy + e2h, T + 1 AT)
be a variation of the solution, and define
b
i) = [ g3 0t~ C.
.. 0 .
The derivative —, when €; = €5 = 0, is
862

0i

b
s = [ (gl @mat) + duglals (@) D5 o)

(0,0)

Integrating by parts and choosing variations such that hy(b) = 0, we have

o1 b o S)al o
5| (0.0) = j/ ha(t) | agla]2 () + DLG I aygl)2A (1) | dt.
Thus, there exists a function ho such that
i
0,0) # 0.
G| 0.0) 7

We may apply the implicit function theorem to conclude that there exists a subfamily
of variations satisfying the integral constraint. Consider the new function j(e;,€) =
J(z*,T*). Since j has a local minimum at (0,0) when subject to the constraint i(-,-) =0
and Vi(0,0) # 0, there exists a number A such that

(9(21 (j — i) (0,0) = 0. (4.55)
Let F'= L — A\g. Relation can be written as
oz/‘muﬂapm 5(t) + DI L) (1) — AD ) ag () (1)]
b
+ [ ) [ (DF 0P (3 0) = D/ nLlals 1)

- A (ng[x] B(t) + 71Dy Dsgla] (ﬂ)] dt
+ ha(T) [% A3 0L (t) — vy LB, L) 2P (1) + 32¢(t7$(t))}
+ AT [L[z]37 () + 0io(t, x(t)) + Do (t, 2(t))2' (1)],_,
o ha(B) [dnely O Duglal2 (1) + o (1 PO L[ () — oI s F L2 (1) ) |

t=T

t=b

Considering appropriate choices of variations, we obtain the first (4.52)) and the second
(4.53) necessary optimality conditions, and also the transversality conditions (4.54f). [

97



Chapter 4. Fractional calculus of variations

Similarly to Theorem [53] the following result holds.

Theorem 55. Suppose that (z,T') gives a local minimum for functional (4.33)) on D subject
to the boundary condition (4.51) and the isoperimetric constraint (4.50). Then there exists
(Mo, A) # (0,0) such that, if we define the function F : [a,b] x R> = R by F = \gL — \g,

(x,T) satisfies the fractional Euler—Lagrange equations
0o F [2]27 (1) + DG, L[] 2P (1) — ADZG) 8 g[2] 8 (8) = 0
on the interval [a,T|, and
Yo (QDE“‘)agF[x]?,ﬂ(t) — TDE('”agL[w]zﬂ(t)) —A (@g[x]f;ﬂ(t) + vltDl?“*)agg[as]sﬁ(t)) =0

on the interval [T, b].

4.5.3 Example

Let a(t,7) = a(t) and S(t,7) = B(7). Define the function
T H—a() (b — )-8 2
T)= + dt
o= [ (a5t * 5105w
on the interval [0,b] with b > 0. Consider the functional J defined by

T 1—a(t) _ \1-8(1) 2
(1) = / alt) + (DA (1)) +( t L (b= ) ]dt
0

U2 —a(t))  2I(2-B(1))
for t € [0,b] and v = (1/2,1/2), subject to the initial condition

z(0) =0

and the isoperimetric constraint

L B H1—al(t) (b— )15 2 _
| e <2r<2 “al) T ar@ - ﬁ(t))) dt = (T).

Define F' = L — A\g with A = 2, that is,

A-a(t) (b — )1-80 )2

F— Oz(t) + (C’Dg(.)ﬂ(.)x(t) — 2P(2 — a(t)) - 2F(2 _ B(t))
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Consider the function Z(¢) =t with ¢t € [0, b]. Because
fL-a(t) (b— )15
2@ -af) 20— A1)
we have that T satisfies conditions (4.39)), and the two last of (4.41]). Using the first
condition of , that is,

C O‘(':')vﬁ('r')_
DS z(t)

T1—a(T) (b— T)1=AD 2
olt) +2 <2r<2 Tay) T ar@ - ﬁ(T))) =0

we obtain the optimal time 7.

4.6 Variational problems with holonomic constraints

In this section, we present a new variational problem subject to a new type of con-

straints. A holonomic constraint is a condition of the form

g(t,r) =0,

where x = (21,9, ...,x,), n > 2, and ¢ is a given function (see, e.g., [112]).

Consider the space
U= {(z1,25,T) € C'([a,b]; R) x C*([a,b]; R) x [a,b] : 21(a) = z14 A 3(a) = T2a} (4.56)
for fixed reals x4, 9, € R. In this section, we consider the following variational problem:

Problem 6. Find functions x1 and x4 that maximize or minimize the functional J defined

m U by

T
J(x1,72,T) :/ L(t,wl(t),xz(t),CD;‘("')’ﬁ("')xl(t),CD;“("')’ﬁ("')xz(t))dt

(4.57)
+ (b(Tv 1 (T)v x2<T>)7
where the admissible functions satisfy the constraint
g(t7 Il(t)7'r2(t)) =0, te [CL7 b]a (458)

called a holonomic constraint, where g : [a,b] x R* — R is a continuous function and
continuously differentiable with respect to second and third arguments.

The terminal time T and terminal states x1(T) and xo(T) are free and the Lagrangian
L :[a,b] x R* = R is a continuous function and continuously differentiable with respect to
its ith argument, i € {2,3,4,5}. The terminal cost function ¢ : [a,b] x R* — R is of class
Cct.
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4.6.1 Necessary optimality conditions

The next theorem gives fractional necessary optimality conditions to the variational
problem with a holonomic constraint. To simplify the notation, we denote by x the vector

(21, 22); by €D 0 the vector (€ DS P g, € DIGIAED 1) and we use the operator

[I]:B(t) = (t,x(t),CD,CY“("')’B("')x(t)) )

Theorem 56 (Necessary optimality conditions for problem@. Suppose that (z,T) gives a
local minimum to functional J as in (4.57)), under the constraint (4.58)) and the boundary

conditions defined in (4.56|) . If
Osg(t,x(t)) #0 Vit € [a,b],

then there ezists a piecewise continuous function X : [a,b] — R such that (xz,T) satisfies

the following fractional Euler—Lagrange equations:
BuL[a]7 (1) + D IO LI (1) + M1)dag(t, 2(1)) = 0 (459)

and
OsLlz)"(t) + DGO L[] P (8) + A1) Dag (2, x(1)) = O (4.60)

on the interval [a,T], and

. (QDE(”@L[IW (£) = 2D CIOLL [P () + A1) Dag 1, x(t))) =0 (4.61)

and

aDtﬁ('y')aE)L[x]gﬁ(t) _ TDtB("')ag,L[I]?’B(t) + A(t)Osg(t, z(t)) =0 (4.62)

on the interval [T,b]. Moreover, (z,T) satisfies the transversality conditions

[ L[2)9#(T) + 016(T, 2(T)) + 02(T, 2(T))} (T) + 9s(T, x(T))(T) =0,
Pnedp LI @) = v ol VAL )]+ G (T, (D)) =0,
edr' =IO L3 () = yer kP OBLE (1) + 0ed(Ta(T) =0, (4.63)
% [of} AL (1) = o OLE ()] =0

(72 [Tftl_ﬁ("')asL[Jf]g’B(t) - a]tl_ﬁ("')asl‘/[x]ﬁ’ﬁ(t)} T 0.
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Proof. Consider admissible variations of the optimal solution (z,T") of the type
(x*,T%) = (v + €h, T + eAT),

where € € R is a small parameter, h = (hy,hy) € C'([a,b];R) x C*([a,b];R) satisfies
hi(a) =0,i=1,2, and AT € R. Because

Osg(t,x(t)) # 0 Vi € [a, b],

by the implicit function theorem there exists a subfamily of variations of (x, T') that satisfy
(4.58), that is, there exists a unique function hy(€, hy) such that the admissible variation
(x*,T*) satisfies the holonomic constraint (4.58)):

g(t, x1(t) + €hy(t), z2(t) + €hy) =0 Vit € [a,b].
Differentiating this condition with respect to ¢ and considering ¢ = 0, we obtain that
Dog(t, x(t))hi(t) + Os9(t, x(t))ha(t) = 0,
which is equivalent to

Oag(t, x(t)) I (1)
Osg(t, z(t))

Define j on a neighbourhood of zero by

= —ha(t). (4.64)

THeAT
ie) = / Ll 1 (t)dt + (T + eAT, 2*(T + eAT)).

i
The derivative 8_J fore=01is
€

2 = @i on o + L Oh)
+O, L[] (£)C D2CIPC By (1) + B L] ? (1) DECI By (1)) dit
+ L[z]2(T)AT + 01¢(T, x(T)) AT + 02¢(T, x(T)) [ha(T) + 2 (T) AT]

+ 0s0(T, 2(T) [ha(T) + 2 (T)AT).

e=0

(4.65)
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The third term in (4.65)) can be written as

/ 04 L[x]2P (#)¢ DSCIPCI hy (t)dt
/ O4L] aﬁ [71aD h1(t)+72thf(w)h1<t)} dt
(4.66)
. / OuL[r) ()0 Dby () dt

b b
Y9 [ / 04 L[] (£)E DY hy () dt — / 84L[x]3’5(t)fo("')h1(t)dt} .
a T
Integrating by parts, (4.66|) can be written as
T
/ hl(t) |:”}/1tDTa(.’.)84L[ZL‘]3"B(t) + vgaDtﬁ("')&lL[x]gﬂ(t)} dt
b
+ / ~oha (£) [an(”')84L[:v]$’5(t) —TDtﬂ("')84L[x]§’5(t)] dt

T

+|hi(?) (%eITla("')aziL[xﬁ’ﬁ(t) - 72T1t1B("')(94L[93]3’5(75)>]

t=T

+ [12ha () (ﬂf‘ﬂ("')@@[ﬂfﬁ’ (t) = I8 L] (t))] :
L t=b

By proceeding similarly to the 4th term in (4.65]), we obtain an equivalent expression.
Substituting these relations into (4.65)) and considering the fractional operator Dgy(c'")’a("')
as defined in (4.34]), we obtain that

Oz/aT[hl(t)[c’?gL[m] O(t) + DI o, L)y ()}

+ ha(t) [83L[x]3’5 (£) + D26 L[]0 (t)} } dt

b
+72/
T

+ hao(t) [an("’)ﬁsL[ﬁ]g’ﬁ(t) - TDtB("')asL[x]sﬂ(t)] dt}

Pa(t) [ D] 0Ll (8) = 7DD L[] () (4.67)

+hy(T)

el = DL () — par IO 1) + Bu(, x<t>>]

t=T
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+ho(T)

elr =IO LT (1) — ror LB LT (1) + Dot x(t»]

t=T

+AT {L[x]i’ﬁ(t) +019(t, 2(1)) + 029 (t, (1)), (£) + Os0(L, l“(t))x’g(t)]

t=T

+hi(b) |72 <Tlt1—ﬂ<'='>a4L[m]$’ﬂ(t> — aff—“'v')aw[w]z”’ﬁ(t))

dt=b
+h2 (D) | 72 (T[tl_ﬁ("‘)85L[$]:’ﬂ(t) - aftl_’B(A")a5L[x]:7B(t)>
L dt=b
Define the piecewise continuous function A by
0L + D 5L
B DB BN
A(t) = . 3G\ T N 4.68
D7 i asLiaz3(0) — D 0Ll ) o
- . telT,b.
D39(t, x(t))
Using equations (4.64) and (4.68]), we obtain that
(OsL[x]9P (1) + DEG 05 LIw]2? (1)) ha(b), t€laT]

A(t)Oag(t, x(t))ha(t) = { 86 5.
(o Dy 705 L[2]57 ()—T D05 L[z P(t)ha(t), t € [T,0].

Substituting in , we have
0 :/T ha(t) [82L[x] 5(t) + DI, L) (1) + A(t)azg@,x(t))} dt
s / "y (1) [an("')84L[a:]$’ﬁ(t) — pDPILP(E) + M1y t, x(t))} dt

+hi(T) 71t[T1_a("')54L[37]$’6(t) - ’YQTItl_'g("')84L[33]3’B(t) + 029(t, z(t))

d1t=T

+ho(T) |yl ™05 L[] 3P () — yor Ly P05 L]0P (t) + Ds¢(t, (1))

4t=T

+AT [L[x]ﬁ’ﬁ(t) + 019(t, (1)) + Oa(t, (1)) (t) + Ds(2, x(t))%"z(t)]
+h1() |72 (Tftl_ﬁ("')azlL[Jf]ﬁ’ﬂ(t) LP000, L) (t)>

Jdt=b

+ha(b) |72 (Tftlﬁ("')35L[$]3"B(t) — aftlﬁ("')%[/[f]s’ﬂ(t))

dt=b

103



Chapter 4. Fractional calculus of variations

Considering appropriate choices of variations, we obtained the first (4.59) and the third
(4.61)) necessary conditions, and also the transversality conditions (4.63). The remaining
conditions (4.60) and (4.62)) follow directly from (4.68]). O

4.6.2 Example

We end this section with a simple illustrative example. Consider the following problem:

G R () 2
J(z,t) = /0 2I'(2 — a(t)) 20(2— ﬁ(ﬂ))

+ (CD;”("')”B("')xQ(t)f] dt — min,

t) +aa(t) =4 1,
It is a simple exercise to check that @1 (t) = ¢, z2(t) = 1 and A(¢) = 0 satisfy our Theorem [56]

4.7 Fractional variational Herglotz problem

In this section, we study fractional variational problems of Herglotz type, depending on
the combined Caputo fractional derivatives ¢ DY (:180) Two different cases are considered.
The variational problem of Herglotz is a generalization of the classical variational problem.
It allows us to describe nonconservative processes, even in case the Lagrange function is
autonomous (that is, when the Lagrangian does not depend explicitly on time). In opposite
to calculus of variations, where the cost functional is given by an integral depending only
on time, space and on the dynamics, in the Herglotz variational problem the model is
given by a differential equation involving the derivative of the objective function z, and
the Lagrange function depends on time, trajectories x and z, and on the derivative of x.
The problem of Herglotz was posed by Herglotz in 1930 [43|, but only in 1996, with the
works [41,42], it has gained the attention of the mathematical community. Since then,
several papers were devoted to this subject. For example, see references [8,139,/40,91193)|.

In Section |4.7.1], we obtain fractional Euler-Lagrange conditions for the fractional varia-
tional problem of Herglotz, with one variable, and the general case, for several independent
variables is discussed in Section [£.7.2] Finally, three illustrative examples are presented in

detail (Section [4.7.3]).
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4.7. Fractional variational Herglotz problem

4.7.1 Fundamental problem of Herglotz

Let o, B : [a,b]*> — (0,1) be two functions. The fractional Herglotz variational problem

that we study is as follows.

Problem 7. Determine the trajectories x € C' ([a,b];R) satisfying a given boundary con-
dition x(a) = x,, for a fized x, € R, and a real T € (a,b], that extremize the value of z(T),

where z satisfies the differential equation
iz, t) = L (¢, z(t), CDg‘("')’ﬁ("')a:(t), z(t)), té€la,b], (4.69)

with dependence on a combined Caputo fractional derivative operator, subject to the initial

condition
z(a) = z,, (4.70)

where z, is a fixed real number.

In the sequel, we use the auxiliary notation

[, 2]37(t)

(t, z(t), “ DI x(1), 2(1)) .
The Lagrangian L is assumed to satisfy the following hypothesis:
1. L:[a,b] x R® — R is differentiable,

2. t — M(t)dsL[z, 2]97(t) is such that DI (A(1)OsLx, 2128(2)),
D) (A(t)ds Lz, 2]97(t)), and Dg("')’a("') (A(t)0sL[x, z]2P(t)) exist and are contin-

uous on [a, b], where
t
A(t) = exp (— / OsL [z, 2)2" (T)dT) .

The following result gives necessary conditions of Euler-Lagrange type for a solution of
Problem

Theorem 57 (Necessary optimality conditions for Problem [7)). Let z € C*([a,b];R) be

such that z defined by Eq. (4.69), subject to the initial condition (4.70), has an extremum
at T € (a,b]. Then, (z,z) satisfies the fractional differential equations

pLlw, 2)2P ()A(t) + DECVU) (AN (1) L[z, 227 (1)) = 0, (4.71)
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Chapter 4. Fractional calculus of variations

on la,T], and

92 (D) (NOB LI, 2137(1)) = 2D/ (A dsLlw, 2157 (1) ) =0, (4.72)
on [T, b]. Moreover, the following transversality conditions are satisfied:
[%J;“(*) (AL, 2128(8)) — oL (A1) D5 Lz, z]gﬁ(t))LT —0, )
% |18y (NOOLl, 37(1) = oL (MOB LI, 57 0) | =0,

If T <b, then Llx,z]2F(T) = 0.

Proof. Let x be a solution of the problem. Consider an admissible variation of x, T = x+¢h,
where h € C*([a,b];R) is an arbitrary perturbation curve and € € R represents a small
number. The constraint x(a) = x, implies that all admissible variations must fulfill the
condition h(a) = 0. On the other hand, consider an admissible variation of z, Z = z + €6,

where 6 is a perturbation curve (not arbitrary) such that
1. f(a) =0, so that z(a) = z,,
2. (T) = 0 because z(T') is a maximum (or a minimum),

ie., Z(T) — 2(T) <0 (3(T) — 2(T) > 0),

3. 0(t) = d%z(f, )

Differentiating 6 with respect to ¢, we obtain that

, so that the variation satisfies the differential equation (4.69)).
e=0

d dd _
Eﬁ(t) = %d_f(x’t) »
dd _
= d—eaz(%t) »

d () B0 al),B( -
= EL (t,z(t) + eh(t),CDv( DB () + eCDV( B8, z(t)) R
and rewriting this relation, we obtain the following differential equation for 6:
0(t) — 04L[x, 227 (£)0(t) = L[z, 2|2P (t)h(t) + D5 L[z, 2]2° (1) DSCIPEI(t).
t
Considering A\(t) = exp (— / O4L[x, 2]2‘6 (T)d’i'), we obtain the solution for the last dif-

ferential equation
O(TINT) — 6(a) = / ' (8xLlz, 212P()h(t) + O L[z, 227 (£)C DI R(t)) A(t)dt.
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4.7. Fractional variational Herglotz problem

By hypothesis, 6(a) = 0. If = is such that z(x,t) defined by (4.69) attains an extremum at
t =T, then 6(T) is identically zero. Hence, we get

/T (8oLlz, 22P()h(t) + O L[z, 227 (£)C DX R(t)) A(t)dt = 0. (4.74)

Considering only the second term in Eq. (4.74) and the definition of combined Caputo

derivative operator, we obtain that

T
| ALl 9570 (305 DE () + 22 D i) )
T
o [ MOBLL. AP h(e)de+

+ 7 {/b)\(t)agL[x,z]?/ﬁ( HC DY h(t)dt — /b A(t)ds L]z, 227t HC DECIh(t)de

T

= *.

Using the fractional integration by parts formula and considering 7 = (~,, v ), we get

* = / ' h(t) D0 (N(#)DsLw, 2)2P (¢)) dt

- / 1h() [oD7) (AL [z, 2157 (8) —r DI (MO LI, 2)37(1)) ] dt

+ BT [redy " (A8 L, 2154 (0) = 2er L (MO LIz, 2)37(1))]

Substituting this relation into expression (4.74)), we obtain

/ ' h(t) [(921;[:6, ASP(BA(E) + DECIC) (\(0)s L[, z]gﬂu))] dt
- / L ah(®) [ D7) (AL, 2157 (8) = DI (MO LIz, 2137(1))] dt

HACT) [l (OB Ll A350) = rer ™ (03 170) ]
+ (o) [ (MODLe, 2J37(1) = 177 (MDA L 2157 (0) | =0,

With appropriate choices for the variations h(-), we get the Euler-Lagrange equations

(4.71)—(4.72) and the transversality conditions (4.73]). O
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Chapter 4. Fractional calculus of variations

Remark 58. If af-,-) and S(-,-) tend to 1, and if the Lagrangian L is of class C?, then
the first Euler—Lagrange equation (4.71]) becomes

Oy L[z, z]g’ﬁ(t))\(t) + (72 — ’yl)% [A(t)0sL]z, z],‘;’ﬁ(t)} =0.

Differentiating and considering the derivative of the lambda function, we obtain

A(t) | 0oL, 257 () + (32 = m) {—@L[ﬂc, 230 (4)ds L[, 2137 (1) + %3313[3:,2]?;”3(75)” — 0.

As A(t) > 0, for all t, we deduce that

62L[x, Z]sﬂ(t) + (72 - '71) {%83[’[3;’ z]'oylﬁ(t) - 64L[£L‘, 2]3”8@)83[/[1', Z]%B(t)} =0.

4.7.2 Several independent variables

Consider the following generalization of the problem of Herglotz involving n + 1 inde-
pendent variables. Define @ = ]} [a;, b;], with n € N, P = [a,b] x Q and consider the
vector s = (s1,82,...,5,) € £. The new problem consists in determining the trajectories
x € C' (P) that give an extremum to z[z, T|, where the functional z satisfies the differential

equation

2(t) = / L (t,s,x(t,s),CD,OY‘("')’ﬁ("')x(t, s),
Q

CpI gt s), . C Doyt ), z(t)) d"s (4.75)

subject to the constraint
x(t,s) = g(t,s), forall (t,s)€dP, (4.76)
where 0P is the boundary of P and g is a given function g : 9P — R. We assume that
1. a,a;, 8,8 : [a,b* = (0,1) withi =1,... n,
2. v,7h " e [0, 1)
3. d"s =dsy...ds,,

4. ODSEIPI (g ), CDjll("')’Bl("')x(t, s),....¢ Dsﬁ("')ﬁ"("')x(t, s) exist and are contin-

uous functions,
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4.7. Fractional variational Herglotz problem

5. the Lagrangian L : P x R"*3 — R is of class C'.

Remark 59. By CD;“("')’ﬁ("'):c(t, s) we mean the Caputo fractional derivative with respect
to the independent variable t, and by OD?Z("')’B"’("')x(t, s) we mean the Caputo fractional

deriwative with respect to the independent variable s;, fort=1,... n.

In the sequel, we use the auxiliary notation [x,z]ﬁf: (t,s) to represent the following

vector

(t, s, 2(t, ), CDYCII (1, 5),C DRI (g g) O DI (1 ), z(t)) .

% v

Consider the function

t
A(t) = exp <—/ / Oant4 [J:,Z]Sf (T,s)d”3d7'> .
a JQ

Theorem 60. If (x,z,T) is an extremizer of the functional defined by Eq. (4.75)), then

(x, z) satisfies the fractional differential equations

Onsa L[z, 220 (t, s)A(t) + DECIC) (A(t)amL[a: 220t s))

n ZD@( ey (At)OnsariLlz, 2]22(¢, 5)) =0 (4.77)

on [a,T] x Q, and

2 <aDtﬁ(.7.) ()\(t)an—&—SL[x? Z]gﬁ(t S)) - TDtB(J ()\(t)an+3L[ZL‘, Z]g,’g(ta S))) =0 (478)
on [T, b] x Q.
Moreover, (x,z) satisfies the transversality condition

edy ) (MO Llr, 252 (1))

g B (A(t)an+3L[x,z]g;§(t,s))} =0, seQ. (479)

If T < b, then / Lz, 2)05(T, s)d"s = 0.
Q

Proof. Let x be a solution of the problem. Consider an admissible variation of z, Z(¢, s) =
z(t, s) + eh(t,s), where h € C'(P) is an arbitrary perturbing curve and € € R is such that
le] < 1. Consequently, h(t,s) = 0 for all (t,s) € OP by the boundary condition (4.76)).
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Chapter 4. Fractional calculus of variations

On the other hand, consider an admissible variation of z, Z = z+¢€#, where 0 is a perturbing
curve such that #(a) = 0 and

0(t) = d%z(f, t)

Differentiating 6(¢) with respect to t, we obtain that

e=0

d d d
@'V = gz
d d

t
“ga ™|
d

= - QL[E, z]gf(t, s)d"s

e=0

We conclude that
0t = /Q (OusaLlr, A2L(E, $)h(t, 5) + DuyaLl, )25 (E, 5)° DECIACI Rt 5)
+ Zamﬂ [, 2]52(t, ) DXECII IR (L, 5) + Oy L, 215201, s)9(t)> d"s.
To simplify the notation, we define
B(t) = /982n+4L[9c, z]gﬁ(t, s)d"s
and
A(t) = /Q (oLl A3 A1) + Bpea L, 213201, ) D52, o

+Za”+3+2 x zaﬁ(t s)cDa’( Al )h(t,s)>dns.

Then, we obtain the linear differential equation

whose solution is

Since #(a) = 6(T) = 0, we get
/ A(t)A(t)dt = 0. (4.80)



4.7. Fractional variational Herglotz problem

Considering only the second term in (4.80)), we can write

/ / )Onra Lz, 2|20 (t, 5) (WID *CIn(t, s) + 1 DPIn, s)> d"sdt
/ / )Onts L[z, z]o‘ﬁ(t s)¢ DY ol h(t, s)d"sdt
+ 72 {/ / )OnasL[x z]gf(t,s)fo(”')h(t, s)d" sdt
/ / )OntsLz, z]aﬁ(t S)CDﬁ( )h(t, s)dnsdt} .

Let ¥ = (v,,71). Integrating by parts (c.f. Theorem[13)), and since h(a, s) = h(b,s) =0

for all s € €2, we obtain the following expression:
T
/ / h(t, s) DU C) (N(#) D L, 2)20 (L, s)) dsdt
a Q
b
9a [ es) [2DI) (NOBusaLle, 2250 5)
T Jo

— DY) (A(8)On 5L, 22011, 5))} d"sdt
+ /Q WT, s) [%tzl UV () OnsaLlr, 225 (8, 5))

7L (N s L, A2 (8 5) 7]

t=T

Doing similarly for the (i +2)th term in (£.80)), with ¢ = 1,...,n, letting 7" = (7., 7}), and
since h(t,a;) = h(t,b;) = 0 for all t € [a,b], we obtain

/ [ NO0asiLln, 12509 (315 hie, ) + 95D 5)) s
_ / ! /Q h(t, s)D_7 ) (N1 DnysgiLlw, 2155 (8, 5)) d”sdt.
Substituting these relations into (4.80]), we deduce that
/ / (t, s) n+2L[x 2128t s)A() + DEC ) (N(#)Das L, 205 (8, 5))
ZDJ’ NO) (N(#)DnpaiLlw, 2120 (8, 5)) d"sdt
T / [ ) 200 NOBsaLfe, 15200,9)
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Chapter 4. Fractional calculus of variations

—r D) (NO)uss L, 2130 L 5)) | st

+/h(T, s) [7”];—0‘("') (/\(t)an+3L[x,z]g:f(t, s))
Q

~a 7l ) (\OOusaLle, A3 9) d's)
For appropriate choices with respect to h, we get the Euler-Lagrange equations (4.77))—

(4.78) and the transversality condition (4.79)). ]

4.7.3 Examples
We present three examples, with and without the dependence on z.

Example 1. Consider
2(t) = (CDXCIBI (1) 4 2() + 82 =1, te0,3],
z(0)=1, 2(0)=0.
In this case, A(t) = exp(—t). The necessary optimality conditions ([£.71)-([4.72) of Theo-
Tem hold for Z(t) = 1. If we replace x by T in , we obtain
2t)—z(t)=t*—1, te]0,3],
2(0) =0,

(4.81)

whose solution is
2(t) = exp(t) — (t + 1) (4.82)

The last transversality condition of Theorem |57 asserts that
L[z, 2]3°(T) = 0 & exp(T) — 2T — 2 =0,

whose solution is approximately
T ~ 1.67835.

We remark that z [4.82) actually attains a minimum value at this point (see Figure[4.1], (a)):
2(1.67835) ~ —1.81685.

Example 2. Consider now

) =@t—-1)(*O)+22(t)+1), te]0,3],

2(0) =0, z(0)=0. (4.83)
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4.7. Fractional variational Herglotz problem

Since the first Euler—Lagrange equation (4.71) reads
(t—1x(t)=0, Vtel0,T],

we see that T(t) = 0 is a solution of this equation. The second transversality condition of

(4.73) asserts that, at t =T, we must have

L[z, 2]*(t) = 0,

y

that is,
(t=1)(z*(t) +1) =0,

and so T'= 1 is a solution for this equation. Substituting x by T in (4.83)), we get
)= (-1 +1), telos3],

z(0) = 0.

The solution to this Cauchy problem s the function

2(t) = tan (g — t) :

(see Figure[{.1, (b)) and the minimum value is

- n ().

Example 3. For our last example, consider

i) = (CDeIP () — f(1)) + 2 =1, te[0,3),

2(0) =0, 2(0)=0, (484

where

fl-a(t 3 _ £)1-A®)

0= 5/ —amy) - 2(r<2 ’ B0

In this case, \(t) = 1. We intend to find a pair (x,z), satisfying all the conditions in
(@.84), for which 2(T) attains a minimum value. It is easy to verify that T(t) = t and
T =1 satisfy the necessary conditions given by Theorem . Replacing © by T in ,
we get a Cauchy problem of form

dt)y=t"—1, te]o,3],
2(0) =0,
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Chapter 4. Fractional calculus of variations

whose solution is

t3
) == —t.
() ="
Observe that this function attains a minimum value at T = 1, which is z(1) = —2/3

(Figure[{.1, (c)).

1 2 3
-1 t

(a) Extremal z of Example (b) Extremal z of Example (¢) Extremal z of Example

Figure 4.1: Graphics of function z(Z,t).
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Appendix

In this appendix, we use a specific MATLAB software, the package Chebfun, to obtain
a few computational approximations for the main fractional operators in this PhD Thesis.

Chebfun is an open source software package that “aims to provide numerical computing
with functions” in MATLAB [55]. Chebfun overloads MATLAB’s discrete operations for
matrices to analogous continuous operations for functions and operators [109]. For the
mathematical underpinnings of Chebfun, we refer the reader to [109]. For the algorithmic
backstory of Chebfun, we refer to [35].

In what follows, we study some computational approximations of Riemann—Liouville
fractional integrals, of Caputo fractional derivatives and consequently of the combined Ca-
puto fractional derivative, all of them with variable order. We provide, also, the necessary
Chebfun code for the variable order fractional calculus.

To implement these operators, we need two auxiliary functions: the gamma function
I’ (Definition [I) and the beta function B (Definition [3). Both functions are available in
MATLAB through the commands gamma (t) and beta(t,u), respectively.

A.1 Higher-order Riemann—Liouville fractional integrals

In this section, we discuss computational aspects to the higher-order Riemann-Liouville
fractional integrals of variable order ,I*™ ")z (t) and I x(t).

Considering the Definition of higher-order Riemann-Liouville fractional integrals,
we implemented in Chebfun two functions leftFi(x,alpha,a) and rightFI(x,alpha,b)
that approximate, respectively, the Riemann-Liouville fractional integrals .1, ”("’)x(t) and
tlsé"("')x(t), through the following Chebfun/MATLAB code.

function r = leftFI(x,alpha,a)
g = 0(t,tau) x(tau)./(gamma(alpha(t,tau)).*(t-tau). (1-alpha(t,tau)));
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r = @(t) sum(chebfun(@(tau) g(t,tau),[a t],’splitting’,’on’),[a t]);

end

and

function r = rightFI(x,alpha,b)
g = 0(t,tau) x(tau)./(gamma(alpha(tau,t)).*(tau-t).~(1l-alpha(tau,t)));
r = @(t) sum(chebfun(@(tau) g(t,tau), [t bl,’splitting’,’on’), [t bl);

end

With these two functions, we illustrate their use in the following example, where we
determine computacional approximations for Riemann—Liouville fractional integrals of a

special power function.

Example 4. Let a(t, 1) = % and z(t) = t* with t € [0,1]. In this case, a =0, b =1
andn = 1. We have I5%72(0.6) ~ 0.2661 and o612 2(0.6) ~ 0.4619, obtained in Matlab

with our Chebfun functions as follows:

a=0; b=1; n=1;
alpha = @(t,tau) (t."2+tau."2)/4;
x = chebfun(@(t) t."2, [0,11);

LFI = leftFI(x,alpha,a);
RFI = rightFI(x,alpha,b);
LFI(0.6)

ans = 0.2661

RFI(0.6)

ans = 0.4619

Other values for a]fl("')x(t) and t]f("'):zt(t) are plotted in Figure .

A.2 Higher-order Caputo fractional derivatives

In this section, considering the Definition we implement in Chebfun two new func-
tions leftCaputo(x,alpha,a,n) and rightCaputo(x,alpha,b,n) that approximate, re-
spectively, the higher-order Caputo fractional derivatives of variable order ¢ D;’ "("')x(t) and
C Pt ().

The following code implements the left operator (4.2):
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Figure 4.2: Riemann-Liouville fractional integrals of Example 4} x(¢) = t* in continuous

line, left integral ")z (¢) with “o—" style, and right integral t[ba("')x(t) with “x—" style.

function r = leftCaputo(x,alpha,a,n)
dx = diff(x,n);
g = @(t,tau) dx(tau)./(gamma(n-alpha(t,tau)).*(t-tau).~(l+alpha(t,tau)-n));
r = @(t) sum(chebfun(@(tau) g(t,tau),[a t],’splitting’,’on’),[a tl);

end
Similarly, we define the right operator (4.3) with Chebfun in MATLAB as follows:

function r = rightCaputo(x,alpha,b,n)
dx = diff(x,n);
g = @(t,tau) dx(tau)./(gamma(n-alpha(tau,t)).*(tau-t)."~(l+alpha(tau,t)-n));
r = @(t)(-1)."n.* sum(chebfun(@(tau) g(t,tau), [t bl,’splitting’,’on’),[t bl);

end

We use the two functions leftCaputo and rightCaputo to determine aproximations

for the Caputo fractional derivatives of a power function of the form z(t) = ¢7.

Example 5. Let a(t,7) = % and x(t) = t* with t € [0,1]. In this case, a =0, b =1 and
n=1. We have SD3$72(0.6) ~ 0.1857 and §y D) 2(0.6) ~ —1.0385, obtained in Matlab

with our Chebfun functions as follows:
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a=0;b=1;, n=1,;

alpha = Q@(t,tau) t.~2/2;

x = chebfun(@(t) t."4, [a bl);
LC
RC
LC(0.6)

ans = 0.1857
RC(0.6)

ans = -1.0385

leftCaputo(x,alpha,a,n);

rightCaputo(x,alpha,b,n);

See Figure for a plot with other values of aCDf‘("')x(t) and tCDZ‘("')x(t).

15

05

-0.5

0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9

Figure 4.3: Caputo fractional derivatives of Example |5} x(¢) = #* in continuous line, left
derivative ¢ D)z (t) with “o—” style, and right derivative E D)z () with “x — style.

Example 6. In Example@ we have used the polynomial x(t) = t*. It is worth mentioning
that our Chebfun implementation works well for functions that are not a polynomial. For

example, let x(t) = e'. In this case, we just need to change
x = chebfun(@(t) t.~4, [a b]l);
in Example [5] by

x = chebfun(@(t) exp(t), [a b]);
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to obtain

LC(0.6)
ans = 0.9917
RC(0.6)
ans = -1.1398

See Figure for a plot with other values of DXz (t) and D (t).

0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9

Figure 4.4: Caputo fractional derivatives of Example @ x(t) = €' in continuous line, left

derivative ¢ D)z (t) with “o—" style, and right derivative D) x(t) with “x— style.

With Lemma (0] in Section 4.1 we can obtain, analytically, higher-order left Caputo
fractional derivative of a power function of the form z(t) = (¢ — a)?. This allows us to
show the effectiveness of our computational approach, that is, the usefulness of polynomial
interpolation in Chebyshev points in fractional calculus of variable order. In Lemma
we assume that the fractional order depends only on the first variable: «,(t,7) := @,(t),
where @, : [a,b] — (n — 1,n) is a given function.

Example 7. Let us revisit Example@ by choosing a(t, ) = % and x(t) = t* with

t € [0,1]. Table shows the approzimated values obtained by our Chebfun function
leftCaputo (z, alpha,a,n) and the exact values computed with the formula given by Le-
mma [{0. Table[{.1 was obtained using the following MATLAB code:
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Appendix

t Exact Value Approximation Error
0.1 | 1.019223177296953e-04 | 1.019223177296974e-04 | -2.046431600566390e-18
0.2 0.001702793965464 0.001702793965464 -2.168404344971009e-18
0.3 0.009148530806348 0.009148530806348 3.469446951953614e-18
0.4 0.031052290994593 0.031052290994592 9.089951014118469e-16
0.5 0.082132144921157 0.082132144921157 6.522560269672795¢e-16
0.6 0.185651036003120 0.185651036003112 7.938094626069869¢-15
0.7 0.376408251363662 0.376408251357416 6.246059225389899¢-12
0.8 0.704111480975332 0.704111480816562 1.587694420379648e-10
0.9 1.236753486749357 1.236753486514274 2.350835082154390e-10

Table 4.1: Exact values obtained by Lemma 40| for functions of Example [7| versus compu-

tational approximations obtained using the Chebfun code.

format long

a=0; b=1; n=1;

alpha = @(t,tau) t."2/2;

x = chebfun(@(t) t.~4, [a bl);

exact = Q(t) (gamma(5)./gamma(5-alpha(t))).*t."(4-alpha(t));

approximation = leftCaputo(x,alpha,a,n);

for i = 1:9
t = 0.1%1;
E = exact(t);

A = approximation(t);
error = E - A;
[t E A error]

end

Computational experiments similar to those of Example |7 obtained by substituting
Lemma 40| by Lemma [41] and our leftCaputo routine by the rightCaputo one, reinforce
the validity of our computational methods. In this case, we assume that the fractional
order depends only on the second variable: «,(7,t) := @,(t), where @, : [a,b] — (n—1,n)

is a given function.
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A.3 Higher-order combined fractional Caputo derivative

The higher-order combined Caputo fractional derivative combines both left and right
Caputo fractional derivatives, that is, we make use of functions leftCaputo(x,alpha,a,n)
and rightCaputo(x,alpha,b,n) provided in Section A.1 to define Chebfun computational

code for the higher-order combined fractional Caputo derivative of variable order:

function r = combinedCaputo(x,alpha,beta,gammal,gamma?,a,b,n)
lc = leftCaputo(x,alpha,a,n);
rc = rightCaputo(x,beta,b,n);
r = 0(t) gammal .* lc(t) + gamma2 .* rc(t);

end

Then we illustrate the behavior of the combined Caputo fractional derivative of variable
order for different values of ¢ € (0,1), using MATLAB.

Example 8. Let a(t,7) = 227 B(t,7) = %7 and x(t) = t, t € [0,1]. We have a = 0,

b=1andn=1. For v = (7,7) = (0.8,0.2), we have CDQY("')’B("')Q:(O.ZL) ~ 0.7144:

a=0; b=1; n=1;

alpha = @(t,tau) (t.”2 + tau."2)/.4;
beta = @(t,tau) (t + tau)/3;

x = chebfun(@(t) t, [0 11);

0.8;

0.2;

gammal

gamma?2
CC = combinedCaputo(x,alpha,beta,gammal,gamma?,a,b,n);
CC(0.4)

ans = 0.7144

For other values of CDfY‘T(L"')’B("')x(t), for different values of t € (0,1) and v = (7,72), see
Figure[{.] and Table[4.2.
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Figure 4.5: Combined Caputo fractional derivative © D570 z(t) for a(-,-), B(-,-) and
z(t) of Example[8} continuous line for v = (71, 72) = (0.2,0.8), “o—"style for v = (y1,72) =

(0.5,0.5), and “x—" style for v = (y1,72) = (0.8,0.2).

t Case 1 Case 2 Case 3
0.4500 -0.5630 -0.3371 -0.1112
0.5000 | -790.4972 | -1.9752e+03 | -3.1599e+03
0.5500 | -3.5738e+06 | -8.9345e+06 | -1.4295e+-07
0.6000 | -2.0081e+10 | -5.0201e+10 | -8.0322e+10
0.6500 | 2.8464e+14 | 7.1160e+14 | 1.1386e+15
0.7000 | 4.8494e+19 | 1.2124e+20 | 1.9398e+20
0.7500 | 3.8006e+24 | 9.5015e+24 | 1.5202e+25
0.8000 | -1.3648e+30 | -3.4119e+30 | -5.4591e+30
0.8500 | -1.6912e+36 | -4.2280e+36 | -6.7648e+36
0.9000 | 5.5578e+41 | 1.3895e+42 | 2.2231e+42
0.9500 | 1.5258e+49 | 3.8145e+49 | 6.1033e+49
0.9900 | 1.8158e+54 | 4.5394e-+54 | 7.2631e+54

Table 4.2: Combined Caputo fractional derivative CDg("')’B("’)x(t) for a(-,-), 5(-,-) and
z(t) of Example [§ Case 1: v = (y1,72) = (0.2,0.8); Case 2: v = (71,7%2) = (0.5,0.5);

Case 3: v = (71,72) = (0.8,0.2).
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Conclusion and future work

A high number of real world phenomena are better described by non-integer order
derivatives. Fractional derivatives have unique characteristics, namely, contain memory,
that may model certain dynamics more robust and efficiently. When we consider fractional
operators, where the fractional order is not a constant and may depend on time, numerous
applications have been found.

In Chapter [3] we obtained new approximation formulas for three different fractional
variable order operators, namely Caputo fractional derivatives. These decompositions only
depend on integer order derivatives and for all of them we determine the upper bound
formulas for the errors. Motivated by the possibility of implementing this theory in real
problems, we compare the numerical approximation of some test function with its exact
fractional derivative and show an exemplification of how the presented methods can be
used to solve partial fractional differential equations of variable order.

The results of this part of the thesis can be found in the paper:

e D. Tavares, R. Almeida and D. F. M. Torres, Caputo derivatives of fractional variable

order: numerical approximations, Commun. Nonlinear Sci. Numer. Simul. 35
(2016), 69-87 |104];

and were presented by the author at the conferences:

e Research Day 2014, University of Aveiro, in 3rd of June of 2014. Poster title: Nu-

merical approximations for the Caputo fractional derivatives;

e The 10th AIMS Conference on Dynamical Systems, Differential Equations and Ap-
plications, Madrid, Spain, from 07th to 11th of July of 2014. Talk: Variational

problems with dependence on Caputo fractional derivatives of variable order.
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Conclusion and future work

In the recent years, the fractional calculus of variations with a Lagrangian depending
on fractional derivatives has emerged as an elegant alternative to study non-conservative
systems. In Chapter [d we presented fractional variational problems with variable order
where the Lagrangian depends on a combined Caputo derivative of variable order. For all
of them, we obtained necessary optimality conditions that the extremizers must satisfy.
The terminal point and the terminal state are supposed to be free, and, consequently,
transversality conditions are derived. This approach with free endpoint is more general
than if we consider fixed boundary problems. We believe that it is reasonable that the
order of the fractional operators is influenced also by the acting dynamics, which varies
with time, and we trust that the results now obtained can be more effective to provide a
mathematical framework to some complex dynamical problems.

Several variational problem are studied, like the classical variational problem with the
combined Caputo variable order and its generalization to higher-order fractional derivative
and with a state time delay, two isoperimetric problems, with a holonomic constraint and
the variational problem of Herglotz, involving the combined Caputo fractional derivative.

The results of Chapter [4] can be found in the following papers:

e Optimality conditions for fractional variational problems with dependence on a com-
bined Caputo derivative of variable order, Optimization 64 (2015), no. 6, 1381
1391 [103];

e D. Tavares, R. Almeida and D. F. M. Torres, Constrained fractional variational
problems of variable order. IEEE/CAA Journal Automatica Sinica, 4 (2017), no. 1,
80-88. [105];

e D. Tavares, R. Almeida and D. F. M. Torres, Fractional Herglotz variational problem
of variable order, Discrete Contin. Dyn. Syst. Ser. S., in press. arXiv:1703.0910/
[106];

e D. Tavares, R. Almeida and D. F. M. Torres, Combined fractional variational prob-
lems of variable order and some computational aspects, J. Comput. Appl. Math., in
press. DOI: 10.1016/j.cam.2017.04.042 [107|;

and were presented by the author at the following conferences:
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e EURO mini conference Optimization in Natural Sciences, University of Aveiro, from
05th to 09th of February of 2014. Talk: Necessary conditions for variational problems

with dependence on a combined Caputo derivative;

e Conference on Differential and Difference Equations and Applications, from 18th to
22nd of May of 2015, Military Academy in Amadora, Portugal. Talk: Isoperimetric

problems with dependence on Fractional Derivatives;

e Research Day 2015, University of Aveiro, Portugal, in 20th of May of 2015. Poster

title: An isoperimetric problem with. dependence on Fractional Derivatives;

e International Meeting on Applied Mathematics in Errachidia, Errachidia, Morocco,
from 09th to 12th of May of 2016. Talk: Fractional variational problem of Herglotz;

e The Cape Verde International Days on Mathematics 2017, Cape Verde, from 08th to
11th of May of 2017. Talk: Fractional variational problems with combined variable

order derivatives.

Our work can be extended in several ways. In order to complete the study done here, we
can consider new variational problems, such as the generalization of the Herglotz problem
and the isoperimetric problems to higher-order derivatives and a state time delay.

It would be interesting to address the question of existence of solutions, and to study
direct methods to minimize the proposed funtionals. We can also explore some numerical
methods for fractional variational problems involving fractional variable order derivatives.

Another interesting idea consists to combine the results of this PhD thesis in the frame-

work of fractional optimal control of epidemic models.
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