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Preface

This book intends to deepen the study of the fractional calculus, giving special
emphasis to variable-order operators.

Fractional calculus is a recent field of mathematical analysis and it is a gen-
eralization of integer differential calculus, involving derivatives and integrals of
real or complex order (Kilbas, Srivastava and Trujillg, 2006; [Podlubny, [1999).
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 d™y/dz™, for the nth derivative of the function y, to be a non-integer,
n = 1/2. Since then, several mathematicians investigated this approach, like
Lacroix, Fourier, Liouville, Riemann, Letnikov, Griinwald, Caputo, and con-
tributed 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 (Mainardi, 2010).

In the recent years, fractional calculus has attracted the attention of
many mathematicians, but also some researchers in other areas like physics,
chemistry and engineering. As it is well known, several physical phenom-
ena are often better described by fractional derivatives (Herrmann, [2013;
Odzijewicz, Malinowska and Torres, 2012a; [Sheng, 2012). 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 local characteris-
tics. Moreover, integer-order calculus sometimes contradict the experimental
results and therefore derivatives of fractional order may be more suitable
(Hilfex, [2000).

In 1993, Samko and Ross devoted themselves to investigate operators
when the order « is not a constant during the process, but variable on time:
a(t) (Samko and Ross, [1993). An interesting recent generalization of the the-
ory of fractional calculus is developed to allow the fractional order of the
derivative to be non-constant, depending on time (Chen, Liu and Burrage,
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2014 Odzijewicz, Malinowska and Torres, 12012, 2[213a|). With this 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

(Coimbra, Soon and Kobayashi, Hngman_ansLSnzdalnmsk;J
2004; l0dzijewicz, Malinowska and Torres, 2013b; |Ostalczyk et all,[2015; Ramirez and Coimbra,
M, Rapai¢ and Pisand, 2014; MM&M, 2013).
Although there are many definitions of fractional derivative, the most
commonly used are the Riemann-Liouville, the Caputo, and the Griinwald-
Letnikov derivatives. For more about the development of fractional calculus,

(Podlubny, [1999), (Kilbas, Srivastava and Trujillo, 2006) or (Mainardi, 2010).
One difficult issue that usually arises when dealing with such fractional
operators, is the extreme difficulty in solving analytically such problems
,12013; [Zhuang et all, 2009). Thus, in most cases, we do

not know the exact solution for the problem and one needs to seek a numeri-
cal approximation. Several numerical methods can be found in the literature,
typically applying some discretization over time or replacing the fractional op-

erators by a proper decomposition MMML 2013; [Zhuang et all,
2009).

Recently, new approximation formulas were given for fractional constant
order operators, with the advantage that higher-order derivatives are not re-

quired to obtain a good accuracy of the method (Atanackovié et all, 2013;
Pooseh, Almeida and Torres, 2012, 2013). 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 (Almeida, Pooseh and Torres, 2015).

The first goal of this book is to extend such decompositions to Caputo frac-
tional problems of variable-order. For three types of Caputo derivatives with
variable-order, we obtain approximation formulas for the fractional operators
and respective upper bounds for the errors.

Then, we focus our attention on a special operator introduced by Mali-
nowska and Torres: the combined Caputo fractional derivative, which is an ex-
tension of the left and the right fractional Caputo derivatives (Imwﬂmd,
). Considering «, 8 € (0,1) and v € [0, 1], the combined Caputo fractional
derivative operator CDS'Y"B is a convex combination of the left and the right
Caputo fractional derivatives, defined by

D3P =D+ (1-9) Dy

We consider this fractional operator with variable fractional order, i.e., the
combined Caputo fractional derivative of variable-order:

DSt =31 EDF () 42 £ D),
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where v = (y1,72) € [0, 1]?, with 71 and 2 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 for-
mally in the XVII century, with the solution to the bachistochrone problem,
that deals with the extremization (minimization or maximization) of func-
tionals , ) Usually, functionals are given by an integral that
involves one or more functions or/and its derivatives. This branch of mathe-
matics has proved to be relevant because of the numerous applications existing
in real situations.

The fractional variational calculus is a recent mathematical field that con-
sists in minimizing or maximizing functionals that depend on fractional oper-
ators (integrals or/and derivatives). This subject was introduced by Riewe in
1996, where the author generalizes the classical calculus of variations, by using
fractional derivatives, and allows to obtain conservations laws with noncon-
servative forces such as friction (Riewe, 1996, [1997). Later appeared several
works on various aspects of the fractional calculus of variations and involv-
ing different fractional operators, like the Riemann—Liouville, the Caputo,
the Gruiiwald-Letnikov, the Weyl, the Marchaud or the Hadamard frac-
tional derivatives (Agrawal, 2002; |Almeida, [2016; |Askari and Ansari, 2016;
Atanackovi¢, Konjik and Pilipovid, 2008; Baleanu, 2008; [Fraser, 1992;|Georgieva and Guenther,
2002; lJarad, Abdeljawad and Baleanu, 2010). For the state of the art of the
fractional calculus of variations, we refer the readers to the books (Almeida, Pooseh and Torres,
2015; Malinowska, Odzijewicz and Torres, 2015; Malinowska and Torres,2012).

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 © DY ¢80 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

J(z,T) = /T L (t, z(t), CD;“("')*ﬁ("')x(t)) dt + ¢(T, z(T)),

where ¢ D5 ()8 ("')x(t) stands for the combined Caputo fractional derivative
of variable fractional order, subject to the boundary condition z(a) = x,.
For all variational problems presented here, we establish necessary optimality
conditions and transversality optimality conditions.

The book is organized in two parts, as follows. In the first part, we review
the basic concepts of fractional calculus (Chapter [I) 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,
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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, we systematize some new recent results on variable-
order fractional calculus of (Tavares, Almeida and Torres, 2015, 2016, 12017,
20184b). In Chapter Bl considering three types of fractional Caputo deriva-
tives of variable-order, we present new approximation formulas for those frac-
tional 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
problems of the calculus of variations, with or without constraints.
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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 [ITl). Then,
in Section [[L2] 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 in-
tegration by parts, involving fractional operators (Section [L3)).

The content of this chapter can be found in some classical books on frac-

tional calculus, for example (Almeida, Pooseh and Torres, 2015; Kilbas, Srivastava and Trujillo,
2006; Malinowska and Torres, 2012a; Podlubny, [1999; Samko, Kilbas and Marichevl,
1993).

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 deriva-
tives of arbitrary order. Therefore, FC is an extension of the integer-order
calculus that considers integrals and derivatives of any real or complex order
(Kilbas, Srivastava and Trujilld, 2006; Samko, Kilbas and Marichev, 1993),
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 (Oldham and Spanier, [1974). After
Leibniz had introduced in his publications the notation for the nth derivative
of a function y,

d™y

%a
L’Hopital wrote a letter to Leibniz to ask him about the possibility of a
derivative of integer order to be extended in order to have a meaning when

the order is a fraction: ”What if n be 1/2?” (Ross, [1977). In his answer, dated
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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 = =™, with m a positive integer, Lacroix developed the nth
derivative

d"y m)!

— = m>n

dz®  (m —n)! ’
and using the definition of Gamma function, for the generalized factorial, he
got

d™y I'im+1)

dx—"_f'(m—n—i—l)x

m—n

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

2
d'?x _ I(2) 1 2%
= —Q X = —F.

@2 " TE " T Jw -

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

/Ot(t ) a(r)dr =k,

used in the formulation of the Tautochrone problem (Abel, [1923; Ross, 197 d)

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 (Ki

2006; |Oldham and Spanier, [1974; Oliveira and Machadd, 12014; Pgdl]]bnyl,
). The first approach is the Riemann-Liouville, which is based on iterat-
ing 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 sub-
ject of mathematics. In recent times, FC had an increasing of importance
due to its applications in various fields, not only in mathematics, but also in
physics, mechanics, engineering, chemistry, biology, finance, and others ar-

eas of science (Herrmann, [2013; Hilfer, 2000; [Li and Lid, 2016; Mainardi,
2010 Odzijewicz, Malinowska and Torres, 2013¢; Pinto and Carvalhd, 2014
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Sierociuk et all, 2015; [Sun, Chen and Cherl, 2009). In some of these appli-

cations, many real world phenomena are better described by noninteger or-
der derivatives, if we compare with the usual integer-order calculus. In fact,
fractional order derivatives have unique characteristics that may model cer-
tain dynamics more efficiently. Firstly, we can consider any real order for the
derivatives, and thus we are not restricted to integer order derivatives only;
secondly, they are nonlocal operators, in opposite to the usual derivatives,
thus containing memory. With the memory property, one can take into ac-
count 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)) bet-
ter approaches the experimental data, we consider the order « 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 a(-) such that the variable-order
fractional differential equation D*"y(t) = f(t,y(t)) better describes the pro-
cess under study. This approach is very recent. One such fractional calcu-
lus of variable-order was introduced in (Samko and Ross, M) Afterwards,
several mathematicians obtained important results about variable-order frac-
tional calculus, and some applications appeared, like in mechanics, in the
modeling of linear and nonlinear viscoelasticity oscillators and in other phe-
nomena where the order of the derivative varies with time. See, for instance,

Almeida and Torres, 2013; |Atanackovi¢ and Pilipovid, 2011; [Coimbra, [2003:
Odzijewicz, Malinowska and Torres, 20134 Ramirez and Coimbra,[2011;|Samkd,
11995; [Sheng et all, 2011).

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 ac-
count. 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 frac-
tional operators. For studies with fixed fractional order, see (m
Malinowska and Torred, 2011, [20124]1).

Due to the growing number of applications of fractional calculus in science
and engineering, numerical approaches are being developed to provide tools for
solving such problems. At present, there are already vast studies on numerical

) )
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approximate formulas (Kumar, Pandey and Sharmal, 2017; [Li, Chen and Ye,
2011). For example, for numerical modeling of time fractional diffusion equa-
tions, we refer the reader to (Fu, Chen and Yang, 2013).

1.2 Special functions

Before introducing the basic facts on fractional operators, we recall four types
of functions that are important in Fractional Calculus: the Gamma, Psi, Beta
and Mittag-Leffler functions. Some properties of these functions are also re-
called.

Definition 1 The FEuler Gamma function is an extension of the factorial
Sfunction to real numbers, and it is defined by

It = / " texp(—1)dr, t>0.
0

For example, I'(1) =1, I'(2) =1 and I'(3/2) = @ For positive integers
n, we get I'(n) = (n — 1)I. 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 fractional calculus, because it appears in almost every fractional inte-
gral and derivative definitions. A basic but fundamental property of I', that
we will use later, is obtained using integration by parts:

rit+1)=tI().

Definition 2 The Psi function is the derivative of the logarithm of the
Gamma function:
d I'(t)
(1) = G (w) = F

The follow function is used sometimes for convenience to replace a com-
bination 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, par-
ticularly power functions.

Definition 3 The Beta function B is defined by
1
B(t,u) = / s —s) " tds,  t,u> 0.
0

This function satisfies an important property:

() (w)

B(t,u) = I(t+u)’
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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 (Podlubny, [1999).

Definition 4 Let a > 0. The function E, defined by

E) =S —— teR,
®) kZ:OF(ak—i-l) <

1s called the one parameter Mittag-Leffler function.

For o = 1, this function coincides with the series expansion of ¢t, i.e.,

B =S ——— =S =,
|
L T(k+1)  ~ K

While linear ordinary differential equations present in general the exponential
function as a solution, the Mitttag-LefHler function occurs naturally in the solu-
tion of fractional order differential equations (Kilbas, Srivastava and Trujillo,
2006). For this reason, in recent times, the Mittag-Leffler function has be-
come an important function in the theory of the fractional calculus and its
applications.

It is also common to represent the Mittag-Lefller function in two argu-
ments. This generalization of Mittag-Lefller function was studied by Wiman
in 1905 (Mainardi, [2010).

Definition 5 The two-parameter function of the Mittag-Leffler type with pa-
rameters a, B > 0 is defined by

Baus)=S —— teR
8() kzzof'(ak—i—ﬁ) <

If B =1, this function coincides with the classical Mittag-Leffler function,
ie., Eq1(t) = Eo(t).

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 book. In the
end, we present some integration by parts formulas because they have a crucial
role in deriving Euler-Lagrange equations.
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1.3.1 Classical operators

As it was seen in Section[IT] 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 « > 0 a real number.

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

t T1 Trn—1
Az (t) = / dTl/ dry - - / z(7n)dTn,
a 1 a . a

— 7@ T / (t — )" La(r)dr,

where n € N, Liouville and Riemann defined fractional integration, generaliz-
ing equation (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 fractional integrals.

(1.2)

Definition 6 We define the left and right Riemann—Liouville fractional in-
tegrals of order «, respectively, by

() = ﬁ / (t— P la(r)dr, t>a

and

b
Ipyx(t) = ﬁ/t (r —t)* ta(r)dr, t<b.

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

We present the second fractional integral operator, introduced by J.
Hadamard in 1892 (Kilbas, Srivastava and Trujilld, 2006).

Definition 7 We define the left and right Hadamard fractional integrals of
order a, respectively, by

TC(t) = ﬁ /at (mé)al @dﬂ t>a

e = = | (D) D, <

and

t
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The three most frequently used definitions for fractional derivatives are:
the Griinwald-Letnikov, the Riemann-Liouville and the Caputo fractional
derivatives (Oldham and Spanier, [1974; [Podlubny, [1999). Other definitions
were introduced by others mathematicians, as for instance Weyl, Fourier,
Cauchy, Abel.

Let © € AC([a, b]; R) be an absolutely continuous functions on the interval
[a,b], and « a positive real number. Using Definition [0 of Riemann-Liouville
fractional integrals, we define the left and the right Riemann-Liouville and
Caputo derivatives as follows.

Definition 8 We define the left and right Riemann—Liouville fractional deriva-
tives of order o > 0, respectively, by

D) = () ol st0)

:ﬁ (%)n/lt(t—T)nalx(T)dT, t>a

and

D a(t) = <—%>n Iy "x(t)

:7;(;1_)’;) (%)n/tb(T — e ly(r)dr, t<b,

where n = [a] + 1.

The following definition was introduced in (Caputd, 1967). The Caputo
fractional derivatives, in general, are more applicable and interesting in fields
like physics and engineering, for its properties like the initial conditions.

Definition 9 We define the left and right Caputo fractional derivatives of
order o, respectively, by

« n—o« d "
th z(t) = o1 (E) x(t)
1 ¢ L
- - P (n) d t
Ti—a) /a (t—r7) ™ (r)dr, >a

and
C Nna n—ao d "
+ Dya(t) = I T z(t)

— (_1)11 ’ S n—a—lx(n) dr
_7F(n_a)/t( 0 (r)dr, t<b,

wheren =[a]+1ifa ¢ N andn =« if « € N.



8 1 Fractional calculus

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 is
false when we consider the Riemann-Liouville fractional derivative. If x(t) =
C, with C a constant, then we get

CDex(t) = Dx(t) =0

and
C(t—a) ™ C—t)“
rit—a)’ rit—a)
For this reason, in some applications, Caputo fractional derivatives seem to
be more natural than the Riemann—Liouville fractional derivatives.

o DY a(t) = Dy a(t) =

Remark 1 If a goes to n~, with n € N, then the fractional operators intro-
duced above coincide with the standard derivatives:

« « d "
aDt :aCDt = <E)

o [e3 d "
tDb :thb - (—a) .

The Riemann—Liouville fractional integral and differential operators of or-
der a > 0 of power functions return power functions, as we can see below.

and

Lemma 2 Let x be the power function z(t) = (t — a)?. Then, we have

I'(v+1)
JOx(t) = —1 L _(t—q)te -1
tx() F(’Y—f—a-i—l)( CL) 9 7>
and r )
WD) = 0D gpea sy

I'(y—a+1)

In particular, if we consider vy = 1, @ = 0 and o = 1/2, then the left
Riemann—Liouville fractional derivative of z(t) = t is 2—\/\/;, the same result
(I as Lacroix obtained in 1819.

Grinwald and Letnikov, respectively in 1867 and 1868, returned to the
original sources and started the formulation by the fundamental definition of

a derivative, as a limit,
D) (py — piy EEE D) —a(t)
200 = figy =

and considering the iteration at the nth order derivative formula:

n

2™ (t) = lim = > (=1F (Z):z:(t —kh), mneN, (1.3)
k
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where (}) = n("_l)(n_i!)"'(n_kﬂ), with n,k € N, the usual notation for the
binomial coefficients. The Griinwald-Letnikov definition of fractional deriva-

tive consists in a generalization of (I3]) to derivatives of arbitrary order o
(Podlubny, 11999).

Definition 10 The ath order Grinwald-Letnikov fractional derivative of
function x is given by

CLDey(t) = lim h=® (—1)k<a)x(t—kh),
h—s0 prrd k

where (Z) = % and nh =t —a.

Lemma 3 Let © be the power function x(t) = (t — a)Y, where v is a real
number. Then, for 0 < a <1 and v > 0, we have

I'(v+1)

GLDO( t) =
a tx() 1—1(,7_0(_’_1)

(t—a)"™ .

Definition 11 We define the left and right Hadamard fractional derivatives
of order «, respectively, by

DOa(t) = (t%)n ﬁ /: (m ;)nal @m

D (t) = (—t%)n ﬁ /tb (m%)"_a_l @dn

for all t € (a,b), where n = [a] + 1.

and

Observe that, for all types of derivative operators, if variable ¢ is the time-
variable, the left fractional derivative of z is interpreted as a past state of the
process, while the right fractional derivative of = is interpreted as a future
state of the process.

1.3.2 Some properties of the Caputo derivative

For a > 0 and = € AC([a,b];R), the Riemann-Liouville and Caputo deriva-

tives are related by the following formulas (Kilbas, Srivastava and Trujillo,
2006):

2 (a)(t — a)*
CDpalt) = uDf [x@) - %] (1.4
k=0 ’

and

ol (k) _nk
CDgalt) = 1D [x@) -y M] , (1.5)
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wheren=[a]+1ifa¢ Nand n =a if a € N.
In particular, when « € (0,1), the relations (I4)) and (LH]) take the form:

CDpa(t) = oD (a(t) — z(a))
= o Dfa(t) — s (t —a)~® (1.6)
and
CDp(t) = Dy (a(t) — x(b)) ",

Dfa(t) — pH= (b — 1)

It follows from (LL6) and (I7) that the left Riemann—Liouville derivative
equals the left Caputo fractional derivative in the case z(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 (cf.
Lemma 2.21 in (Kilbas, Srivastava and Trujillo, 2006)).

Theorem 4 Let o > 0 and let = € C ([a,b];R™). For Caputo fractional oper-
ators, the next rules hold:

CDt ol a(t) = x(t)

and

£ Dy eI a(t) = x(t).

The next statement characterizes the composition of the Riemann—Liouville
fractional integration operators with the Caputo fractional differentiation op-
erators (cf. Lemma 2.22 in (Kilbas, Srivastava and Trujilld, 2006)).

Theorem 5 Let a > 0. If x € AC™ ([a, b];R), then

a C na = w(k)(a’) k
10 ODPw(t) = a(t) — ) o (t—a)
k=0
and 1
= (k) (b
IO D a(t) Z ED"0) (b—t)k,

k=0

withn=[a]+1ifa¢g¢Nadn=q«a ifa e N.
In particular, when o € (0,1), then

JECDYx(t) = x(t) — x(a) and P EDYx(t) = x(t) — x(b).

Similarly to the Riemann—Liouville fractional derivative, the Caputo frac-
tional derivative of a power function yields a power function of the same form.
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Lemma 6 Let o > 0. Then, the following relations hold:

I'(v+1) _
DYt —a) = ——L _(t—a) "™ -1
a t( a) F(’Y—a-i—l)( CL) ’ Fy>n
and I 0
C na 7+ —a
Dyb—t) = ————(b—1t) -1
t b( ) F(’Y—a-i—l)( ) ) Y>n )

withn=I[a]+1ifa¢Nandn=a ifa € N.

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 CDg"ﬁ, 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 in (Malinowska and Torres, 12010), mo-
tivated by the ideia of the symmetric fractional derivative introduced in
(Klimek, [2001):

Definition 12 Considering the left and right Riemann—Liouville derivatives,
the symmetric fractional derivative is given by

oDy (t) = 5 [ Di'z(t) + ¢ Dyz(t)] (1.8)

N~

Other combined operators were studied. For example, we have the Riesz
and the Riesz—Caputo operators (Malinowska and Torres, 2012a).

Definition 13 Let x : [a,b] — R be a function of class C' and a € (0,1).
For t € [a,b], the Riesz fractional integral of order «, is defined by

1 b
Ry _ _ a—1
abe(t)—2F(a>/a [t — r|* () dr
1

=5 lalfa(t) + I a(®)]

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

Appa(y = —1 4 / = v
o« T =P —ayat J, P AT

1 « (0%
= 2 lDfa(t) — Df (1),
Definition 14 Considering the left and right Caputo derivatives, Riesz—
Caputo fractional derivative is given by
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N Dga(t) = gy [ 17l et
o = Pa—a) ), T @t
1

= 5 [CDra(t) - £ Dyate)].

Remark 7 (Malinowska and Torres (2012a)) If a goes to 1, then the
fractional derivatives introduced above coincide with the standard derivative:

(1.9)

d
“Dp = 5Dy = 5

Similarly to the last operator (IL9]), the combined Caputo derivative is a
convex combination of the left and the right Caputo fractional derivatives.
But, in this operator, we also consider other coefficients for the convex combi-
nation besides 1/2. Moreover, the orders o and f of the left- and right-sided
fractional derivatives can be different. Therefore, the combined Caputo deriva-
tive is a convex combination of the left Caputo fractional derivative of order
« and the right Caputo fractional derivative of order .

Definition 15 Let a, 8 € (0,1) and v € [0,1]. The combined Caputo frac-
tional derivative operator CD,‘;"/B is defined by

Dy =D+ (-0, (1.10)
which acts on x € AC ([a,b];R) in the following way:
CDYPa(t) = v Dfa(t) + (1 — ) § Dy (t).
The operator (II0) is obviously linear. Observe that
°Dyf =¢D) and °DyP =Dy

The symmetric fractional derivative and the Riesz fractional derivative are
useful tools to describe some nonconservative models. But those types of dif-
ferentiation 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 « have continuous fractional deriva-
tives imply that z(a) = x(b) = 0 (Samko and Ross, [1993). For more details
about the combined Caputo fractional derivative, see (Malinowska and Torres,
2011, 2012h)d; |Odzijewicz, Malinowska and Torres, [2012D).

1.3.4 Variable-order operators

Very useful physical applications have given birth to the variable-order frac-
tional calculus, for example in modeling mechanical behaviors (Fu, Chen and Yang,
2013; Sun et all,12013). Nowadays, variable-order fractional calculus is partic-
ularly recognized as a useful and promising approach in the modelling of
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diffusion processes, in order to characterize time-dependent or concentration-
dependent anomalous diffusion, or diffusion processes in inhomogeneous porous
media (Sun_et all, [2012).

Now, we present the fundamental notions of the fractional calculus of
variable-order (Malinowska, Odzijewicz and Torres, [2015). We consider the
fractional order of the derivative and of the integral to be a continuous function
of two variables, (-, ) with domain [a, b]?, taking values on the open interval
(0,1). Let z : [a,b] — R be a function.

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

a(--).
Definition 16 The left and right Riemann—Liouville fractional integrals of
order «(-,-) are defined by

¢
a(-,) _ 1 a(t,T)—1

ol t) = t— dr, t
() /a ( (t,T))( T) x(r)dr >a

and .
. 1
Ia( ) t) = / —t a(r,t)—1 d t b
tty ‘T( ) : F(Oz(’?’,t)) (T ) JJ(T) T, <0,
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 Caputo fractional derivatives.

Definition 17 The left and right Riemann—Liouville fractional derivatives of
order «(-,-) are defined by

d

oD} a(t) =17 a(t)
- . (1.11)
== /a 7[,(1 ol ) (t— T)*O‘(t’T)J:(T)dT, t>a
and
D) = - L1l
2 » (1.12)
:E/t m@’ — )" y(r)dr, t<b
respectively.

Lemma [§ gives a Riemann—Liouville variable-order fractional integral and
fractional derivative for the power function x(t) = (t — a)?, where we assume
that the fractional order depends only on the first variable: a(t,7) := @(¢),
where @ : [a,b] — (0,1) is a given function.
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Lemma 8 Let x be the power function x(t) = (t —a)”. Then, for v > —1, we

have I N
_ + _
ala(t) t — ’Y t _ ’Y+Oé(t)
o) F(~y+a(t)+1)( )
and (6) Pt 3
aDz(El I(t) = F(V_(’éJ(rt))_H) (t - a)’Yia(t)

—am (t)%(t — q)r—a®+1
x [In(t —a) —¥(y —a(t) +2)+¥(1 —a(t))].

Definition 18 The left and right Caputo fractional derivatives of order af(-,-)
are defined by

t
1

C el iy :/ t — ) e (D g t 1.1

a t x() " F(l—Oé(t,T))( T) T (T) T, >a ( 3)

and

b
C pyol) _ —1 _ n—aln) (1)
¢ Dy a(t) /t T —a(1) (t—=1)  (r)dr, t<b, (1.14)

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. (Malinowska, Odzijewicz and Torred, [2015;
Odzijewicz, Malinowska and Torres, 20124, 20134), although (Agrawal, [2010)
had introduced this generalized fractional operators).

Let A:={(t,7) eR*:a <7 <t <b}

Definition 19 Let k% be a function defined almost everywhere on A with
values in R. For all x : [a,b] — R, the generalized fractional integral operator
Kp is defined by

t

Kelsl() = |

a

b
k*(t, m)x(r)dT + u/t k¢ (7, t)x(T)dT, (1.15)

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

In particular, if we choose special cases for the kernel, we can obtain stan-
dard fractional operators or variable-order.

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:
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o Let k“(t,7) = ﬁ(t - land 0 <a<1. If P ={a,t,b,1,0), then

Kelal(t) = 77 [ (=7 a(rdr = oIl

is the left Riemann—Liouville fractional integral of order a;

if P ={a,t,b,0,1), then

1 b
Kolelt) = g5 [ (=07 talr)ar = Iplal(0)
is the right Riemann—Liouville fractional integral of order «.
o Ifk(t,T) = iy (t — )1 and P = (a,t,b,1,0), then

Klal(t) = [ Faiy(t =7 el = o2 lel(0)

is the left Riemann—Liouville fractional integral of variable-order a(-,-);
if P={a,t,b,0,1), then

b
Kpla](t) = / m< — Dy () = 100 ] (1)

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

Some other fractional operators can be obtained with the generalized frac-
tional integrals, for example, Hadamard, Riesz, Katugampola fractional oper-
ators (Agrawal, 12010; Malinowska, Odzijewicz and Torres, 2015).

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 The generalized fractional derivative of Riemann—Liouville
type, denoted by Ap, is defined by
d
Ap = E o KP.
Definition 21 The generalized fractional derivative of Caputo type, denoted
by Bp, is defined by
d
BP = Kp o E
Considering k*(t,7) = ﬁ(t —7)~% 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
(Malinowska, Odzijewicz and Torres, 2015).
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1.3.6 Integration by parts

In this section, we summarize formulas of integration by parts because they
are important results to find necessary optimality conditions when dealing
with variational problems.

First, we present the rule of fractional integration by parts for the
Riemann—Liouville fractional integral.

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

b b
/ y(t) oIPx(t)dt = / w(t) Ioy(t)dt.

For Caputo fractional derivatives, the integration by parts formulas are
presented below (Almeida and Malinowska, 2013).

Theorem 11 Let 0 < o < 1. The following relations hold:

b b
/y@Sm%@ﬂ:/x@dmwwmwmmﬁﬂumZZ (1.16)

and

b b
/y(t)thz?iv(f)dt=/ x(t) « Dfy()dt — [2(t) I}y, . (117)

When a — 1, we get $ D = D = 4 ¢Do = Do = -4 Jo =[x =
I, and formulas (II6) and (II7) give the classical formulas of integration by
parts.

Then, we introduce the integration by parts formulas for variable-order
fractional integrals (Odzijewicz, Malinowska and Torres, 2013b).

Theorem 12 Let £ < a(t,7) < 1 for all t,7 € [a,b] and a certain n € N
greater or equal than two, and x,y € C([a,b];R). Then the following formula
for integration by parts hold:

b b
| ottrafnteyin = [ ottt yerae.

In the following theorem, we present the formulas involving the Ca-
puto fractional derivative of variable-order. The theorem was proved in
(Odzijewicz, Malinowska and Torred, 2013b) and gives a generalization of the
standard fractional formulas of integration by parts for a constant «.

Theorem 13 Let 0 < a(t,7) <1— 2L for allt,7 € [a,b] and a certain n € N
greater or equal than two. If x,y € C* ([a, b]; R), then the fractional integration
by parts formulas
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[ vt = [ awDp i+ [o0 i)

a t=a

and

b b
[ w0 aterd = [ ate) DFyterae  [att) 2!~ (0)]

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 (Malinowska, Odzijewicz and Torres, [2015).
For that, we need the following definition:

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

Let 1 < p < o0 and ¢ be the adjoint of p, that is % + % = 1. A proof of the
next result can be found in (Malinowska, Odzijewicz and Torred, [2015).

Theorem 14 Let k € Ly(A;R). Then the operator Kp« is a linear bounded
operator from Ly,([a,b];R) to Ly([a,b]; R). Moreover, the following integration
by parts formula holds:

b

b
[ ety Kol = [y Ke-lele)as

a

for all x,y € L,([a,b];R).
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2

The calculus of variations

As part of this book 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 211 we introduce some concepts and important results from
the classical theory. Afterwards, in Section 2.2 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
(Almeida, Pooseh and Torres, 2015; [Malinowska, Odzijewicz and Torres,|2015;
Malinowska and Torres, [2012; lvan Brunt, 2004).

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?%(Ja,b];R) be a linear space endowed with a norm || - ||. The cost
functional J : D — R is generally of the form

b
J(z) = / L (t,z(t),2'(t)) dt, (2.1)

where t € [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
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x, 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,
among others) 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.

Let a,b € R. Among all functions z € D, find the ones that minimize (or
maximize) the functional 7 : D — R, where

b
@) = [ Lits(o), ' 0) (2.2)

subject to the boundary conditions
z(a) = x4, x(b) = xp, (2.3)

with z,, zp fixed reals and the Lagrangian L satisfying some smoothness prop-
erties. Usually, we say that a function is ”sufficiently smooth” for a particular
development if all required actions (integration, differentiation, ...) are pos-
sible.

Definition 23 A trajectory x € C?([a,b];R) is said to be an admissible tra-
jectory if it satisfies all the constraints of the problem along the interval [a, b].
The set of admissible trajectories is denoted by D.

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

Definition 24 We say that x* € D is a local extremizer to the functional
J : D — R if there exists some real € > 0, such that

VeeD: |z¥—z||<e = J@)—-J() <0V J@@*)—-T() >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.



2.1 The classical calculus of variations 23

Definition 25 Let J be defined on D. The first variation of a functional J
at x € D in the direction h € D is defined by
h) — d
57 () = i TEEN ZTE g ]
€

e—0 € =0

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

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

1. 6J(z,h) exists;
2. x4+ €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 (van Brunt, 2004).

Theorem 15 Let J be a functional defined on D. If ©* minimizes (or maz-
imizes) the functional J over all functions x : [a,b] — R satisfying boundary
conditions ([23)), then

0T (z*,h) =0

for all admissible variations h at z*.

2.1.1 Euler-Lagrange equations

Although the calculus of variations was born with Johann’s problem, it was
with the work of Euler in 1742 and the one of Lagrange in 1755 that a system-
atic theory was developed. The common procedure to address such variational
problems consists in solving a differential 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. In literature, it is known as the fundamental lemma of the
calculus of variations.

Lemma 16 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

/bx(t)h(t)dt —0

for all such h, then x(t) =0 for all t € [a,b].

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 (van Brunt, 2004).
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Theorem 17 If x is an extremizing of the functional [22) on D, subject to
@3), then z satisfies

DL (£, 2(t), 2 (1)) — %a@ (t,2(t), 7' (1)) = 0 (2.4)

for all t € [a, b)].

To solve this second order differential equation, the two given boundary
conditions (23) provide sufficient information to determine the two arbitrary
constants.

Definition 27 A curve x that is a solution of the Euler—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 J to
minimize (or maximize) is subject to given boundary conditions of the form

z(a) = xq, x(b) = xy,

where x,,xp € R are fixed. It means that the solution of the problem, x, needs
to pass through the prescribed points. This variational problem is called a fixed
endpoints variational problem. The Euler—Lagrange equation (24)) is normally
a second-order differential equation containing two arbitrary constants, so
with two given boundary conditions provided, they are sufficient to determine
the two constants.

However, in some areas, like physics and geometry, the variational prob-
lems 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 bound-
aries, 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 (van Bruntl, [2004):

OL(t,z(t), x' (1))
ox’

OL(t,x(t), 2’ (t))

=0 and/or
ox' b

t=a

=0. (25)

There are different types of variational problems with variable endpoints:

e Free terminal point — one boundary condition at the initial time (z(a) =
Zq). The terminal point is free (z(b) € R);

e Free initial point — one boundary condition at the final time (z(b) = ).
The initial point is free (z(a) € R);
Free endpoints — both endpoints are free (z(a) € R, x(b) € R);
Variable endpoints — the initial point 2(a) or/and the endpoint z(b) is
variable on a certain set, for example, on a prescribed curve.
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Another generalization of the variational problem consists to find an opti-
mal curve z and the optimal final time T of the variational integral, T' € [a, b].
This problem is known in the literature as a free-time problem (Chiang,[1992).
An example is the following free-time problem with free terminal point. Let
D denote the subset C2([a,b];R) x [a,b] endowed with a norm ||(-,-)||. Find
the local minimizers of the functional J : D — R, with

(@, T) = / L(t, o(t), 2/ (£))dt, (2.6)

over all (z,T) € D satisfying the boundary condition z(a) = z,, with z, € R
fixed. The terminal time T and the terminal state (T are here both free.

Definition 28 We say that (z*,T*) € D is a local extremizer (minimizer or
mazximizer) to the functional J : D — R as in [20) if there exists some € > 0
such that, for all (z,T) € D,

|(z*,T%) = (x,T)|| < e= J(z*,T*) < J(x,T) V J(x*,T*) > J(x,T).

To develop a necessary optimality condition to problem ([2.6) for an ex-
tremizer (z*,T*), we need to consider an admissible variation of the form:

(x* +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(z,T) in this admissi-
ble variation, we get a function of €, where the upper limit of integration will
also vary with e:

T*+eAT
J(x* +¢eh, T*+eAT)= / L(t, (x* +€h)(t), (x* +€h) (t))dt. (2.7)
a

To find the first-order necessary optimality condition, we need to determine
the derivative of (2.7)) with respect to € and set it equal to zero. By doing it,
we obtain three terms on the equation, where the Euler—Lagrange equation
emerges from the first term, and the other two terms, which depend only on

the terminal time T', give the transversality conditions.

2.1.3 Constrained variational problems

Variational problems are often subject to one or more constraints (holonomic
constraints, integral constraints, dynamic constraints, . . .). Isoperimetric prob-
lems are a special class of constrained variational problems for which the ad-
missible functions are needed to satisfy an integral constraint.

Here we review the classical isoperimetric variational problem. The classi-
cal variational problem, already defined, may be modified by demanding that
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the class of potential extremizing functions also satisfy a new condition, called
an isoperimetric constraint, of the form

b
/ g(t,z(t),2' (t))dt = C, (2.8)

where ¢ is a given function of ¢, z and z’, 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 (Fraser, [1992). 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 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 extremizer to a classical isoperimetric problem, obtained via the concept
of Lagrange multiplier (van Brunt, 2004).

Theorem 18 Consider the problem of minimizing (or maximizing) the func-
tional 7 , defined by Z2), on D given by those x € C? ([a, b]; R) satisfying the
boundary conditions [2Z3) and an integral constraint of the form

b
G- / olt, x(t), 2/ (£))dt = C,

where g : [a,b] x R?2 — R is a twice continuously differentiable function.
Suppose that x gives a local minimum (or maximum,) to this problem. Assume
that 6G(x, h) does not vanish for all h € D. Then, there exists a constant
such that x satisfies the Fuler—Lagrange equation

OoF (t,z(t), 2’ (t),\) — %(%F(t,:v(t),x'(t), A) =0, (2.9)

where F (t,x, 2", \) = L(t,z,2") — Ag(t, z, 2').
Remark 19 The constant A is called a Lagrange multiplier.

Observe that dG(z, h) does not vanish for all h € D if « does not satisfies
the Euler—Lagrange equation with respect to the isoperimetric constraint, that
is, = 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 the XIX century, with Niels Abel (Abel, 1923). In 1823, Abel
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applied fractional calculus in the solution of an integral equation involved in a
generalization of the tautochrone problem. Only in the XX century, however,
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 func-
tional, the constraint conditions, or both, depend on some fractional opera-
tor (Almeida, Pooseh and Torred, 2015; Malinowska, Odzijewicz and Torres,
20185; [Malinowska and Torres, 2012) and the main goal is to find functions
that extremize such a fractional functional. By inserting fractional 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 de-
veloped by considering 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, (Almeida and Torres,
2009; | Askari and Ansari,[2016;|Atanackovi¢, Konjik and Pilipovid, 2008; Baleanu,
2008; Baleanu et all, [2010; |Cresson, 2007; Rabei et all, 2007; Tarasov, |2006)).
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 cen-
turies, the calculus of variations with fractional derivatives has born only in
1996-1997 with the works of F. Riewe. In his works, Riewe obtained a version
of the Euler-Lagrange equations for problems of the calculus of variations
with fractional derivatives, when investigating non-conservative Lagrangian
and Hamiltonian mechanics (Riews, [1996,(1997). Agrawal continued the study
of the fractional Euler-Lagrange equations (Agrawal, 2002, 2006, 2007), 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 Ca-
puto derivatives, etc. The most common fractional operators considered in
the literature take into account the past of the process, that is, one usually
uses 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 ad-
dress such fractional variational problems consists in solving a fractional dif-
ferential 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 ¢t = a and
at the terminal time ¢t = b, one solves, often with the help of some numer-
ical procedure, the fractional differential equation and obtain a possible so-



28 2 The calculus of variations

lution to the problem (Blaszczyk and Ciesielski, 2014: [Lotfi and Yousefi, 2013;
Pooseh, Almeida and Torres,2013; [Sumelka and Blaszczyk, 2014; Xu and Agrawal,
2014).
Referring again to Riewe’s works dﬂm@, 11996, [1391), friction forces are
described with Lagrangians that contain fractional derivatives. Precisely, for
r, N and N’ natural numbers and assuming z : [a,b] — R", oy, 8; € [0, 1] with
i=1,...,N,j=1,...,N’, the functional defined by Riewe is

b
J(x) = / L (D7l s DEN ] (1), DY ] ), - DY 2], (0), ) .

(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 Considering the variational problem of minimizing (or maxi-
mizing) the functional (ZI0Q), the fractional Fuler—Lagrange equation is

N N’
> DO LI+ oD 01N L] + Onvna L = 0.
=1 i=1

Riewe also illustrated his results considering the classical problem of linear
friction (Riewd, [1996).

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 (3 dMalinmska_am_'Ibrmd, 12011, Defi-
nition [3)).

Let D denote the set of all functions x : [a, b] — RY, endowed with a norm
| - || in RY. Consider the following problem: find a function z € D for which
the functional

b
J(@) = / L(t, x(t), C D> (1)t (2.11)
subject to given boundary conditions
xz(a) = xq, x(b) = ay

archives a minimum, where t € [a,b], 74,2, € RY, 4 € [0,1] and the La-
grangian L satisfies some smoothness properties.

Theorem 21 Let = (z1,...,2N) be a local minimizer to the problem with
the functional (ZII)) subject to two boundary conditions, as defined before.
Then, x satisfies the system of N fractional Fuler-Lagrange equations

OiL(t, 2(t), O D2Fa(t)) + DE% On Lt 2(t), CD2Pa(t)) =0, (2.12)

i=2,...,N+1, for allt € [a,b].
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For a proof of the last result, see (Malinowska and Torres, 2010). Observe

that, if the orders a and 8 go to 1, and if v = 0 or v = 1, we obtain a
corresponding result in the classical context of the calculus of variations. In
fact, considering o and (3 going to 1, the fractional derivatives ¢ D¢ and , D¢
coincide with the classical derivative %; and similarly, thf 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 M, M) In that work, he studied the Euler—Lagrange
equation and transversality conditions for the case when both initial and final
times are given and the admissible functions are specified at the initial time
but are unspecified at the final time. After that, some free-time variational
problems involving fractional derivatives or/and fractional integrals were

studied (Almeida and Malinowskal, 2013; Odzijewicz, Malinowska and Torres,
20124).

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 dAngm_&msgh_am_'Ibrmd,

2015).

2.2.2 Fractional variational problems of variable-order

In recent years, motivated by the works of Samko and Ross, where they in-
vestigated integrals and derivatives not of a constant but of variable-order

, [1995; |Samko and Ross, [13%), some problems of the calculus of

variations involving derivatives of variable fractional order have appeared

(Atanackovi¢ and Pilipovid, 2011; Qdzijewicz, Malinowska and Torred,20125).
Considering Definition [19] of the generalized fractional integral of operator
Kp, (Malinowska, Odzijewicz and Torred, 2015) 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 [0)).
Let P = (a,t,b, A\, u). Consider the functional J in A(z,,xp) defined by:

Tl = [ L@ Kelel(0),2'0), Belal®).0dr, (213)
where A(z,, ) is the set
{z € C*([a,b];R) : 2(a) = x4, 2(b) =z, Kplz], Bp[z] € C([a,b];R)},

and Kp is the generalized fractional integral operator with kernel belonging
to Lq(A;R) and Bp the generalized fractional derivative of Caputo type.

The optimality condition for the problem that consists to determine a
function that minimize (or maximize) the functional ([ZI13)) is given in the
following theorem (Malinowska, Qdzijewicz and Torred, 2015).
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Theorem 22 Let © € A(zq,2p) be a minimizer of functional (ZI3). Then,
x satisfies the following Euler—Lagrange equation:
d
7 [O5L (%) ()] + Ap« [T — O4L(x5)(7)] (t)

= 1 L(ke)(t) + Kp= [T — 2L(5e)(7)] (8),

(2.14)

where (x;)(t) = (x(t), Kplz](t), 2 (t), Bp[z](t),t), fort € (a,b).

Observe that, if functional (2.I3) does not depends on the generalized frac-
tional operators Kp and Bp, this problem coincide with the classical varia-
tional problem and Theorem 22| reduces to Theorem [I7

Let A= {(t,7) € R? :a <7 <t <b}andlet 1 < p < oo and g be
the adjoint of p. A special case of this problem is obtained when we consider
a:A—[0,1—¢] with 6 > 1/p and the kernel is defined by

1

FT) = T am)

(t _ T)fa(t,‘r)

in L,(A;R). The next results provides necessary conditions of optimality
(Malinowska, Odzijewicz and Torres, 2015).

Theorem 23 Consider the problem of minimizing a functional

7l = | L (2@ old 1)), 0 (). SDF Ol 1), t) dt (215)
subject to boundary conditions

z(a) = x4, x(b) =y, (2.16)

where 2, oI} (2], C DI (2] € C([a, b]; R). Then, if v € C([a, b]; R) min-

imizes (or mazimizes) the functional ZI58) subject to 2I6)), then it satisfies
the following Fuler—Lagrange equation:

oL (a(t), ! a](0),2/ (1), S D ] 1), )

oyt (s o0, ) €D 0.

+ody ) DL (w(r), L) (), (1), § D2 (), 7 | (0)
Dy [ (a(r), o L] (7). (7), § D2l (7). ) | (6 = 0.

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, a(-), depending on time. Then we may seek what is the best function
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a(-) such that the variable-order fractional differential equation D*)x(t) =
f(t,z(t)) better describes the process under study.

This approach is very recent, and many work has to be done for a
complete study of the subject (see, e.g., (Atangana and Kilicman, [2014;
Coimbra, Soon and Kobayashi, [2005;|Samko and Ross,1993;Sheng et all, 2011
Valério et all, 2009)).
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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, which 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 B.I). Namely, we
present three types of Caputo derivatives of variable fractional order. First,
we consider one independent variable only; then we generalize for several in-
dependent variables. The following Section [3.2]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 we compare the exact
fractional derivative of some test function with the numerical approximations
obtained from the decomposition formulas given in Section[3.2l To end, in Sec-
tion [3.4] we apply our method to approximate two physical problems involving
Caputo fractional operators of variable-order (a time-fractional diffusion equa-
tion 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 (Tavares, Almeida and Torres,
2016).

3.1 Caputo-type fractional operators of variable-order

In the literature of fractional calculus, several different definitions of deriva-
tives are found (Samko, Kilbas and Marichewv, 11993). One of those, intro-
duced by (Caputd, 1967) and studied independently by other authors, like
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(Dzrbasjan and Nersesjan, 1968) and (Rabotnov, 1969), has found many ap-

plications and seems to be more suitable to model physical phenomena

(Dalir and Bashgyﬂ um Dlgighglm UHA Machado et gl] uuj Murio and Meual
% lSmgh,_Saxen.aand_Kumaﬁ lSJA&llaﬂljind_AL_Mmﬂlﬂ, 2011; M;mla_ami_ﬁ(}ima@a.kﬂ,

3.1.1 Caputo derivatives for functions of one variable

Our goal is to consider fractional derivatives of variable-order, with « de-
pending 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 (Chechkin, Gorenflo and Sokolov, 2005; Santamaria. et all, 2006,
Sun, Chen and Cherl, Uﬂﬁ Motivated by the above considerations, we intro-

duce 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 deriva-
tives.

Definition 29 Given a function x : [a,b] = R,

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

a(t) - 1 d t ot '
oDy a(t) = ma/ﬂ (t — 1)~ O (r)dr;

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

_ b
Dy et) = m—amy | =0 ety

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

250 = 5 (i [ € O

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

_ b
Dy alt) = % (F(l —1Oé(t)>/t (T_t)_a(t)x(T)dT> '

The Caputo derivatives are given using the previous Riemann—Liouville
fractional derivatives.
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Definition 30 Given a function x : [a,b] — R,

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

CDVz(t) = oDV (2(t) — x(a))

- m% / (t =)™ Ola(r) ~ a(a)ldr;

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

Dy a(t) = Dy (a(t) — (b))

— b
- m % / (r =) Ofa(r) - 2(b))dr;

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

Dy Wa(t) = D (a(t) - x(a))

=2 (e [ = Ok —star)

4. the type II right Caputo derivative of order a(t) is defined by

Dy Wa(t) = Dy (a(t) — (b))

_ b
X <m71@>/ (7 =) Ola(r) - I@]dT) ;

5. the type III left Caputo derivative of order a(t) is defined by

D1 at) = =gy | D) (i

6. the type III right Caputo derivative of order «(t) is defined by

_ b
7F(1 _1(](0) /t (r— t)ia(t)l'/(T)dT.

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

£y Vat) =

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

o/(t)
T2 - o))

X /t(t — ) e®y/ (1)

CDrWa(t) = SDYPa(t) +

1
1—a(t)

—In(t—7)| dr (3.1)
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and

o/ (¥(1 = aft)
I'(1—at))

x [ (t—7)"Ox(r) — z(a)]dr. (3.2)

a

CppVa(t) = SO Va(t) —

Proof. Integrating by parts, one gets

EDF ) = ey L €~ 7 le(r) ~ atadr
1 d 1 ¢ —lt)
= T = aD) &t L ~ o) [y (”‘”} '

Differentiating the integral, it follows that

alt) o 1 o (t) K —a() s
D) = oy [(1—a<t>>2/a(t‘”l e (r)dr

+1%a(t) /:(t — )Wy (1) [—o/(t) In(t — ) + = O‘(ﬂ dr]

t—1T1

= ac]]])?(t)x(t) + 71_,(2&;(2@)) /a (t— T)lia(t)x/(’?') {71 —104(15) —1In(t — 7')] dr.

The second formula follows from direct calculations.

Therefore, when the order a(t) = c is a constant, or for constant functions
x(t) = k, we have

CDVa(t) = SDF M a(t) = DY Va (1),
Similarly, we obtain the next result.

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

CppWa(t) = CDpWa(t) +
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Theorem 26 Let x € C' ([a,b],R). Att=a
$DWa(t) = D Wa(t) = T Va(t) = 0;

att=2>
al(t alt al(t
eDyWa(t) = Dy Va(t) = FDpa(t) = 0.

Proof. We start proving the third equality at the initial time ¢ = a. We simply
note that

ng(t)x(t)‘ < F(Jfl(t)) /a (t — 7_)—a(t)dT _ F(2|f/|a(t)) (t— a)l—oz(t)7

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

! —ary) 2(7T) [
/ll(t—r)l <>1_a(t)df

(1 —a(®)(2 - a(t))

< (t _ a)2—a(t)

1

L i (T a)2—a(t) m

In(t —a) —

)

this latter inequality obtained from integration by parts, we prove that
aCD?(t)x(t) = 0 at t = a. Finally, we prove the second equality at ¢t = a
by considering equation ([B.2)): performing an integration by parts, we get

"]
(1 —a(®)(2 - a(t))

and so aCD?(t);v(t) = 0 at t = a. The proof that the right fractional operators
also vanish at the end point ¢ = b follows by similar arguments.

(f _ a)2—o¢(t)

[ =72 0la(r) ~ ata)dr| <

With some computations, a relationship between the Riemann-Liouville
and the Caputo fractional derivatives is easily deduced:

o) C pyalt) x(a) i/t e
oD x(t) =5 D, x(t)+F(1—o¢(t))dt a(t T) dr

- aCDf‘(t):c(t) + A(t —a)o®

T —al)
z(a)o/(t) ,, Q)i Tt —a
T —amy Y [1 Tary 9

and
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alt) () — Cpald) d 1 ' —alt
aDt (E(t) = aCDt (E(t) + J/'(G)E (m‘/a (t — T) ( )dT>

— CDf(t):v(t) + &(f _ a)—a(t)

¢ I'(1—at)
x(a)o/(t) 1—aft
* e amy ¢ 9 TR -a®) -t - a)l.

For the right fractional operators, we have

Dy () = D) Va(t) + 5 (117_2 e py=e®
- T =0 [~ =
and
DDty = CDX D a(t) + F(lx_(ib;(t))(b )
- %(b — )0 W (2 — a(t)) — In(b — t)] .

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

D7 Va(t) = CDf V() and o DFVa(t) = T Va(r)
and if z(b) = 0, then

Dy Va(t) = C D Va(t) and Df V() = DY a(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,

I'(v+1)
I'(y—a(t)+1)
/ I'(y+1)
U6 —a0+2)
X [In(t—a) =y —alt)+2)+ (1 —at))],

I'(v+1)
I'(y—a(t)+1)
o) I'(v+1)

“OFG = +2)
X [In(t —a) —¥(y — alt) + 2)],

I'(v+1)

I'(y—a(t)+1)

CDpVa(t) = (t —a)1=o®

(t —a)r—®+

SO Va(t) = (t—a)y—®

(t — a)'yfa(t)ﬂ

aCDf(t)x(t) — (t —a)Y~®,
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Proof. The formula for ¢ D" (t)a:(t) follows immediately from (Samko and Ross,
1993). For the second equality, one has

Cpoh) (1) = % <m /:(t e — a)7d7.>

-2 (ﬁ [0 (-2 _am) |

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

—a —a(t) 1
SD?(t)x(t) = % <ﬁ/o (1- S)—Ot(t)s'y(t B a)7+1ds)

d [ (t—a)y~>O+
=—|~————18B 1,1 —at
(St B 11— a)
_4 M(t _q)rme®+)

dt \I'(y—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 27 for the right Caputo fractional
derivatives of variable-order, are easily obtained.

Lemma 28 Let z(t) = (b—1t)Y with v > 0. Then,
F(’y + 1) _ \y—a(t)
RO
F(’Y + 1) _ p\y—a(t)+1
I'(y—a(t)+2) (b—1)
X [In(b—1t) —¥(y—at)+2)+¥(1 —at))),
F(FY + 1) _ p\r—alt)
oo+ "

n a/(t)F(VF_(Wa—(i—t)ll_ 5 (b— )7+

X [In(b—t) —¥(y — at) + 2)],

FD5 V() = g (b= 7,

With Lemma [27] in mind, we immediately see that
SOy () # SO a(t) # TDYVa(e).

Dy Wa(t) =

+a(t)

CppDa(t) =

Also, at least for the power function, it suggests that gD?(t)x(t) may be a
more suitable inverse operation of the fractional integral when the order is
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variable. For example, consider functions z(t) = t? and y(t) = (1 — ¢)?, and
the fractional order a(t) = 2L ¢ € [0,1]. Then, 0.1 < a(t) < 0.6 for all ¢.
Next we compare the fractional derivatives of x and y of order a(t) with the
fractional derivatives of constant order o = 0.1 and a = 0.6. By Lemma 27]
we know that the left Caputo fractional derivatives of order a(t) of x are given

by

alt) oy _ 2 2-alt
§ Dy a(t) = mt ®
ot £) — W4 — a(t)) + (1 — a(t))]
Fa—a@) ™ |
al®) oy _ 2 2—alt 3=
6Dy a(t) = mt @ — TA—a@) [In(t) —¥(4 —a(t))],
alt) oy 2 2-alt
th x(t)_F(3—a(t))t ()7

while by Lemma[28 the right Caputo fractional derivatives of order a(t) of y
are given by
2(1 —t)2—2®
I'(3 = a(t))
(1—t)>®
I'(4—a(t))
2(1—t)27*® (1 —¢)3—®
I'B—a(t))  I'(4-a())
2(1 — )2~
r'@B-a(t)

DY Wy(1) =

In(l—1t) —¥4—alt) +%(1—a)))],

Dy Wy(t) = In(l—t) — (4 —a(t))],

DYWy(t) =

For a constant order o, we have
2

§Dfa(t) = ———12" and CDgy(t) =

TG —a) (1 —t)>7,

I's—a)

The results can be seen in Figure Bl

3.1.2 Caputo derivatives for functions of several variables

Partial fractional derivatives are a natural extension and are deﬁ%ed in a simi-
lar way. Let m € N, k € {1,...,m}, and consider a function z : H[ai, b —R

i=1
with m variables. For simplicity, we define the vectors

[T]k = (tl,...,tk_l,T,tk+1,...,tm) cR™

and
@) = (t1,...,tm) € R™.
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Fig. 3.1. Comparison between variable-order and constant-order fractional deriva-

tives.
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Definition 31 Given a function x : [];*,[a;,b;] — R and fractional orders
Qg © [ak;bk] - (05 1)7 ke {17 o '7m}7

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

ty
Olk(tk) N 1 6 —og (e .
GO0 = Fr B ) el — ol

(2

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

ag(te), . (T -1 9 . -«
S DpWa(®) = ma_tk/t (7 — t) ) ([r]y — albe]) dr;
k

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

aCthO;k(tk)x(f)

_i ; 23 ~ Akt (o0, — 2la -
Ot (F(l—ozk(tk))/a (b =) (@[7]k [k]k)d),

k

4. the type II partial right Caputo derivative of order ay(tx) is defined by
tC;DZ?: (tk)x(f)
o -1 br
I — )k (tr) —zlb dr | -
Oty <I’(1 —ag(tr)) /tk (r =) (elrli = zlbne) T) 7
5. the type III partial left Caputo derivative of order ay(ty) is defined by

C Dak(tk)x(z) _ 1 /tk (tk _ T)_ak(tk)%[T]de.
ak "tk F(l —Oék(tk)) o 0 '

k

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

by
Cmyor(te) (7 1 —ag(ty) Oz
D t) = t k dr.
bl =) I'(1 - ag(tr)) /tk (=) ot [hedr

Similarly as done before, relations between these definitions can be proven.
Theorem 29 The following four formulas hold:
SkDik(tk)x(f) _ ngik(tk)x(f)
1t th 1
+ M/ (t — T)lfak(tk)%m —  In(ty—1)|dr,

F(2 — Oék(tk)) . Oty k 1-— ak(tk)
(3.3)
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C Dak(tk)x( ) C Dak(tk) ( )

t
I( )!p(l_a (t )) tr —ag(t
: = ak(t:))k / (tr — )~ [2[r)y — alaraldr, (3.4)

ay

Oé

ag(t T o (t
tCka:( k)x(t) = tCka:( Y (1)

M " T — lfa‘k(tk)a_x T ; — In(7 — T
G e T [ -] a

and

tC;D?:(tk)x(t) _ tC;Dak(tk) (t)

AL =) [ e
O iy = T bl — el

tr

3.2 Numerical approximations

Let p € N. We define

B 1 )—n—H)
Ap F(p—Fl—OAktk [1+ Z F

B — I'(ax(ty) —n+p)
PP — aw(te) I (an(tr)(p — n)!

WO = [ - ap

. ot
- oPzx
Loty = pas | 7l

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

o = o 0Pz
C D k(tk ZAP ty _ak p k(tk)ﬁ[tk]k
p=1 k
N
+ Y Byt — ar)" P WV, (7) + E(D).
p=n

The approximation error E(t) is bounded by

_ —exp((n — ax(ty))* +n — ax(t))
B0 < Lo ) T o)) N e (n — g £))

_ ak)”‘i’l*ak(tk)'
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Proof. By definition,

- 1 b or
c Dak(tk) 7) — / tr — 7)ok (te) 27
ap "tk I( ) F(l _ ak(tk)) a ( k T) atk [T]de

and, integrating by parts with u/(7) = (tp — 7)) and v(7) = O—Z[T]k, we
deduce that

(tk — ak)liak(tk) ox [ ]
—|a
F(2 — ak(tk)) Oty klk
1

* [ty E g
72— axlte) Jo, F 7 oz (TR

o (t T
S Dp (@) =

Integrating again by parts, taking u' () = (t, —7)' =) and v(7) = i[7']16,
we get

(tk — ak)liak(tk) ox

_[ (tk _ ak)Qfak(tk 82
F(2 — ak(tk)) Oty

F(?) — ak(tk)) (9t

1 b Bz
- t — 7)2—om(te) 22 dr.
" I'(3 — ax(ty)) /ak (b =) ot} ()i

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

ap(t -
O Dyt (7) = ark

a2 [ak]

n —_ ar(te) gp
C pek(te)y (tx — ag)P~ ") P
D
o Z; Tl 1 — (i) OFF 4
1 6n+1

ty
ty — )"k () dr.
* I'(n+1—ag(ty)) /ak (e =7) (%"H [rlkdr

Using the equalities

n—ay(ty)
(te — )" ) = ( — ap) s (%) (1 N ) o

by — ag

e [ () a2
k ak

= (tk — ak)?
with -
E() = n—a(te) | (_ PM
E(t)—p_zw( ) 1

we arrive at
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O an tk) n fk _ (lk p ak(tk) Gy
Dy,
ok Z I(p+1— ag(ty)) 8t§ ax]

p=1

_ n ag(ty) tr _ p An+1
+ (tk ak / Z n— ak tk)) 1) (T ak) 0 x[T]de-‘rE(f)

I'(n+1—ag(ty)) (tr, — ax)? 8tz+l

i (tp — ag)?™ ak(tk P (tr — ag)"—ox(t)

aklk +
= I'p+1- Oék(tk)) (f%ﬁ klk F(n +1-— Oék(tk))

an-l—l

al D ti . i
’ p;) (n_pak(tk)) ﬁ /ak (r - “UPW[T]W + E®)

with ( ) -
_ tk—ak)n_a" k /k—_ o"tx
E(t) = E(t)——=[7]xdr.
®) I'(n+1—ag(ty)) ( )(9152“ (7l
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)P and V(1) = at:il [T]k- ObSGFVng
that
(n—ak(tk)) (—1) = I'ag(ty) —n —i—p)’
P I(ak(ty) —n)p!
we obtain:

(1~ )t o () ol / (= anp L ) ar

F(?’L +1-— ak(tk)) o tr —ag)? 8tn+1
(ty — ag)" okt [B"x omx }

= Tt 1 —an(m)) | ot 4 g (k)

Yo (tx)

tr — (tg) —n+
T (tr — ax) Z 04k k) —n+p)
I'(n+1—ak(ty)) FOék ) Wty — ag)?

o 23 o
|t = oy Gzt — [ ot aml@f[ﬂm]

k

7 (tk_ak)n ag(tr) oz
T T+ 1—o(tr) O [l +

at —n+
1+Z kk P)

(tk — ak)nfak(tk) o"x
I'(n+1—ax(ty)) (f%};

(tk _ a/k)n_ak(tk)_l

[tk

X
I'(ag(ty) —n)p! I'(n — ag(ty))
N t
I'(ok(te) —n+p) /k _ w19t
X P F Oék tk 1 n)( — 1)'(tk — ak)p—l a (T ak) 8152 [T]de.

Thus, we get
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C Dak(tk) _ 21 tk —_ ak P O‘k(tk) 3;Dx
p+1—an(ty) o

(tk _ ak)n ag(tr) o

N Iag(ty) —n+p)
T(n 1 —an(n)) ot ek 1) T

+ T(an(ts) — n)p!

p=1

R I(ag(tr) —n+p)

T T an(t) 2 Tlan(tn) + 1 —n)(p — Dtk — g

x / “(r _ak)p_lg:n [r]kdr + E(®).

Repeating the process n — 1 more times with respect to the last sum, that
is, splitting the first term of the sum and integrating by parts the obtained
result, we arrive to

n

o B (tk _ ak)P_ak(tk) P
ngt:(tk)x(t) = Z P

=1 F(p‘i' 1 — ag(ty)) O telr
Y I(awlty) —n+1)
- 1+zznz_:p+1 I(ag(tr) —p)( = n+p)!
N I'(og(ty) —n+p) pan (i)
+ pz:: (1 — ag(tp)) I (ar(ty)(p —n)! (ty — ax)

« / “r —ak)p_"g—i[T]de—i-E(f).

(23

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

T < 1, if 7€ [ak,tk]
tr — Gk
and )
(n_ak(m)‘ < ep((n = ax(te))” + 1 — ax(ty))
p - anrlfOck(tk) ’
we get

- _ s exp((n—ak(tk))Q +n—o¢k(tk))
E(t) S %1 p’ﬂ"‘l_ak(tk)
p:

. /Noo exp((n — ag(tr))? +n — ar(tr)) dp

pn-l-l—ak(tk)

_ exp((n — ag(ty))? +n — ax(ty))
Nn—ak(tk)(n — ak(tk))

Then,
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exp((n — ax(te))* +n — ax(tr))
F(?’L +1-— Oék(tk))N"_o‘k(tk)(n — ak(tk))

E(t) < Ly (1) (tr — ak)"‘*‘l—ak(tk)'

This concludes the proof.
Remark 31 In Theorem [30 we have
lim E(t) =

N—oc0
for allt € TT", [ai, b;] and n € N.

Theorem 32 Let x € C" T ([]i2, [a;, b;], R) with n € N. Then, for all k €
{1,...,m} and for all N € N such that N > n, we have

C o (t ) N i a a T
athkk k :E(t) _ ;Ap(tk _ ak)P k(te) 2~ atp [tk]k
N
e - te) (t — ag) o0
B.(t, — n—p—ay(ti) 7 (
—l—; p(te — ax) Vp()-l— T2 = on(te))

N p
X l<$k(tk) In(ty — a > Z: (1 ar, tk)) t:__ilo)bk)pvnﬂo(f)

N
1—ayg (tr) n
+Z( o ) pz r(ty — ax) p+rV"+p+T(t)

r=1

+E().

The approxzimation error E(t) is bounded by

- o exp((n — ak(tr))? +n — ax(tr)) nt1—an (b
B®) < LnrtO) 11 = g ) e ey e~ @)

exp((1 — ag(tr))® +1 — ax(tr))
F(2 — ak(tk))Nl_ak(tk)(l — ak(tk))

1
+ N} (b — a)>=ox (),

+ Jo(tr)| L1(2)
1
X Hm — ln(tk - ak)

Proof. Taking into account relation B3] and Theorem B0, we only need to
expand the term

o (t) / o) O 1
_—r ty — ok (L) —— —In(tg — dr.
re- ak(tk)) an (te = 7) (f%k [k 1-— ak(tk) n(ty = 7)) dr
(3.5)
Splitting the integral, and using the expansion formulas
1—a(ty)
t _ l—ak(tk) — t _ l—ak(tk) 1 _ T ak
(tk —7) (tk — ar) T an
i (r —ay)?
— t _ l—ak(tk) l—ak(tk) _1 D F E
(t - ax) () oo T RO
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with
0 _ P
() = t-ann) (qyp T )
0 p—%:ﬂ( 3 )( )(tk—ak)p
and
In(ty — 1) l(tk—ak)—l-ln(l T_ak)
tr — Gk
N 1(r—a
tk — CLk — k — Fg(t)
r=1 ’f‘ k - ak
with
- ad 1 (7‘— ak)
Esx(t) = -
2ol

we conclude that (31 is equivalent to

a tk 1—ap(ty) 9T
o ey (e s~ ) [ S s
- /atk (te — 7)) In <1 - ;:ZZ) g—;[T]de}
N F(2of§:sz)) Kl - ik(tk) ~In(t - ak))
tk 1—ap (te) al 1—ag(ty) » (1 —ap)P Ox
X/ (tr — ax) Z( o )(—1) A [r]dr

(tk — ak)l’ Oty

ag =0
tr N
o Nl—an(t) T—an(t)) [ pﬂ
+/ak (tp — ag) pz_;)( P )( 1) = an)?
N
1(r—an)" Oz o (t) 1
X ; 7 (ty — ax)" Oty [TlkdT | + @) |\ T o) In(t, — ag)
ty
X / (tk _ ak)lfak(tk)ﬁl(f)%[T]de
ay Oty

ty
+/ (tr — ap)~ B E, (f)ﬁz(f)g%

ag k

o () (te — ak)l—ak(tk) 1 N an(ty)
) F(2—Ozk(tk)) (1—Oék(tk) tk_ak );)(1 )

(_1);, 1—an (ty) G il 1 -
Ol
. (tk — ag n+p +Z ( ) Z r tk _ ak p+r V”+P+T(t)

r=1

[Tk dT:|
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ol (tk)(tk — ak)liak(tk) 1
T —an() Kl BT R G “’”)

ty ty

< [ B@githar+ [ B@B@) g lrhar]

For the error analysis, we know from Theorem [30] that

— - exp((1 —ag(ty))? +1— ax(ty))

Ei(t) < N1=ow(te)(1 — g (ty))
Then,
/k (tr —ax)' ) By (T )gf [7]kdT
N (¢ (te)* +1 (tr)) 30
exp — O — Op(lk 2—ay (tg
<Ly ( ) N1—ouk(t (1 ( )) (tk - ak) (),
On the other hand, we have
/ "t — o) WOF, (f)Eg(f)%[T]de
exp((1 — ax(t))® + 1 — ag(ty)) -
< Li(t) leak(tk)(l “an(ty)) (tr — ak)l (tx)
XT%I k —ak)T / (T—ak)TdT
o exp((T— ap(t)? + 1 — ag(ty)) et >t — ag
B T ) D D ra
—exp((1 — ag(ty))® +1 — ax(ty)) — ot
= e
(3.7)

We get the desired result by combining inequalities ([B.6]) and (B.7).

Theorem 33 Let x € C" " ([2, [a;, b;],R) with n € N. Then, for all k €
{1,...,m} and for all N € N such that N > n, we have

n

ag (T - —a 8 X
CDpra(d) =3 Ay(ty, — ag)Pm o) atp[ I

p=1
N
n—p—ag (tg - O[/ (tk)(tk _ a,k)l_ak(tk)
+;Bp(tk_ak) WV, (F) + - I'(2 — ag(ty))
v(2 1 = 1—a (k) (=1 v _
[ et i o) 32 () e
- (1-on) - 1
+p¥0( o k) p;WVn_,_p_,_r() + E(7).
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The approxzimation error E(t) is bounded by
exp((n — ag(ty))® +n — ax(tr)) (b — ag) 1)

I'n+1- ak(tk))N"—O‘k(tk)(n — Oék(tk))

/ exp((1 — o (tr))® + 1 — o (tr))
+ |ak(tk)| Ll( )F(2 _ ak(tk;))Nl_ak(tk)(l _ ak(tk))

E(f) < Ln+1 (E)

P2~ on(t)) — In(te — ax)| + H (th — ag)?—or ).

Proof. Starting with relation (84, and integrating by parts the integral, we
obtain that

aCka?;k(tk)x(f) _ aCszck(tk)x(g)

o (t)T(1 = aglte)) [ e 97
: I'(2 — ax(ty)) /ak (b =) 6tk[ Jedr.

The rest of the proof is similar to the one of Theorem

Remark 34 As particular cases of Theorems [30, and [33, we obtain ez-
pansion formulas for g CDa(t) (1), aCD?(t):v(t) and ach(t)x(t).

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

_ (=" (te) —n+1)
Cp_F(p—l—l—ak 1+l7§+1 —p)l—n+p!|’
D — (o (tk) —n +p)

"I = ag(ti) I (ax(tr)(p —n)V
by .
W0 = [ - T>P-”§—tkmkdn
- oPx
My(t) = max ETR 7]k

The expansion formulas are given in Theorems B8, [36] and Bl We omit the
proofs since they are similar to the corresponding left ones.

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

C Qk tk) - a (ifk)a
Dy, Cp(b — tg)P ™ t
ngl »(br — tk) o [tk

N
+ 37 Dy — 1) PO EIOWL(E) + E(D).

p=n
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The approxzimation error E(t) is bounded by

exp((n — Ok (tk))2 +n— o (tk)) _ n+l—ag(tr)
T(n+ 1 — ap(ty)) N (n — ap(iy)) (b — )" " .

E(t) < Mpya(f)

Theorem 36 Let x € C" ™ ([]%, [a;,b;], R) with n € N. Then, for all k €
{1,...,m} and for all N € N such that N > n, we have

Al - [e% 8 T
CDFE (@) =3 Oy (b — b)) 6t”[ Kk
p=1
N
o B te) (bx — ti)'~ o (tr)
D.(by — #,.)*— P~k (tk) I aj, (T
+; (b — tn) Wol®) + =G o ()
N
1 _ (=1)P B
—— —In(by — ¢ Tmar(te)) 22y, (7
) [<1—ak(tk) i k)>pz_%( ' )(bk—fk)pwﬂ’()

+ E(1).

N N
1
1—ay(tr) _
+Z ( ot ) pz O —tk)p+TWn+p+T( )

p=0 r=1

The approxzimation error E(t) is bounded by

exp((n — ax(tr))® + n — ax(tr)) L \ntl—an(t)
I(n+1— ag(ty)) Nn—oxlte) (n — ag(ty)) (b = )™

, —exp((1 = ax(te))® + 1 — ag(ts))
+ |ak(tk)| Ml(f)F(2 _ ak(tk))Nliak(tk)(l . Oék(tk))

1 1
— 1n(by —t | (b — )2k ()
X Hl_ak(tk) n(by — tx) +N:|(k k)

Theorem 37 Let x € C" T ([[%,[a;, b;], R) with n € N. Then, for all k €
{1,...,m} and for all N € N such that N > n, we have

E(t) < Mpya(f)

o - a 8PI
5Dy L)y ZCP b — t)P” ktk)a?[tk]k
p=1 k
¥ i Dy (b — ty)=P-en(eyy 7) 4 Gl = b))
TPk P 2 — a(te))
p=n
- (=17
_ _ _ 1—op (t) — T
< | (#(2 = aiti)) — In(by tk»;( : )(bk_tk)pwwp(t)
N N 1
1—ak(te) ) (_1)\P

The approxzimation error E(t) is bounded by
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_ _ exp((n — ag(tr))® +n — ar(tr)) n+l—og(te
E(t) < MnJrl(t)F(n 41— ak(tk))Nn—ak(tk)(n — Oék(tk)) (bk B tk) ’ "

, o exp((1 — ap(tr)? 4+ 1 — ax(tr))
+ |, (tr)] M1(t)F(2 — o (b)) NT=ex () (1 — g (£,))

X (2 — ag(ty)) — In(by — tr)| + %

(b — 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 t € [0,1], let x(t) = t* be the test function. For the order of the
fractional derivatives we consider two cases:

50t + 49 t+5
)= —— d t)= ——.
We consider the approximations given in Theorems B0l [32] and B3] with a fixed

n=1and N € {2,4,6}. The error of approximating f(t) by f(t) is measured
by |f(t) — f(t)|. See Figures B2H3T]

0.05 // N
1.8 / \\
L6 0.04 // \\
14 / \
4 / \
12 Vi 0.03 \
4 ——N=2 / \
L A N-4 / _\ =2
4 N=6 / R (RS N=4
0.84 exact 0.02 // \\ N=6
0.6 / B
/- Al
0.4 0.011 / al
/- ‘)
0.2 /.
£
0 02 04 06 08 1 0 02 04 06 08 1
t t
(a) SOz (t) (b) Error

Fig. 3.2. Type III left Caputo derivative of order «(t) for the example of Sec-
tion B3analytic versus numerical approximations obtained from Theorem
3.4 Applications

In this section we apply the proposed technique to some concrete fractional
differential equations of physical relevance.
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Fig. 3.3. Type I left Caputo derivative of order «(t) for the example of Section B3l

analytic versus numerical approximations obtained from Theorem

I
) 0.25 |
vy |
2 fir |
[/
f 020 i
/ /
15 / ;
I 0.15 / —
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N=6 N=4
! / N=6
exact 0.10 :
/
/
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/i
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Yo 02 04 06 08 1 0 02 04 06 08 1
t t
t
(a) ng( ):c(t) (b) Error

Fig. 3.4. Type II left Caputo derivative of order a(t) for the example of Section[B3l—
analytic versus numerical approximations obtained from Theorem [33]

3.4.1 A time-fractional diffusion equation

We extend the one-dimensional time-fractional diffusion equation (Lin and Xu,
2007) to the variable-order case. Consider u = u(x,t) with domain [0, 1]2. The
partial fractional differential equation of order «(t) is the following:

cpe® 0%u

oDy u(z, t) — w(:ﬂ,t) = f(z,t) for z €[0,1], te][0,1], (3.8)
subject to the boundary conditions

u(z,0) = g(x), for x € (0,1), (3.9)
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Fig. 3.5. Type III left Caputo derivative of order 3(¢) for the example of Sec-
tion B:3}—analytic versus numerical approximations obtained from Theorem
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Fig. 3.6. Type I left Caputo derivative of order §(t) for the example of Section [B3l—
analytic versus numerical approximations obtained from Theorem

and
u(0,t) = u(1l,¢) =0, for ¢t €[0,1]. (3.10)

We mention that when «(¢) = 1, one obtains the classical diffusion equation,
and when «a(t) = 0 one gets the classical Helmholtz elliptic equation. Using
Lemma 27 it is easy to check that

u(z,t) = t*sin(27x)

is a solution to (B8)-BI0) with
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Fig. 3.7. Type II left Caputo derivative of order 3(t) for the example of Section 3.3l
analytic versus numerical approximations obtained from Theorem [33]

fz,t) = <ﬁt2a(t) + 471'2t2) sin(27x)

and
g(z) =0

(compare with Example 1 in (Lin_and Xu, 2007)). The numerical procedure is

the following: replace § Dt( )u with the approximation given in Theorem [30]
taking » = 1 and an arbitrary N > 1, that is,

alt —a 8’[1, N p—a
D7 ule,1) ~ AT (2, 0) + Y Byt POV, (a,1)

p=1
with
- T(a(t) —1+1)
A= Fa—auy F(2—a(t)) 1+Z T(a(t) D1 |
B, = I'(a(t) -1 +p)

I'(1—a(t)(a®)(p -1
Vp(z,t) = /0 Tp_l%(x,r)dr.

Then, the initial fractional problem @B8)—-(BI0) is approximated by the fol-
lowing system of second-order partial differential equations:

2

ou o o u
1—a(t) Z% 1—p—a(t) _ —
At at (:Evt)—i_ZBpt P V;D(:Eut) a‘rg (l’,t) —f(l',t)

p=1
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and
v,

ot
for x € [0,1] and for ¢ € [0, 1], subject to the boundary conditions

(x7t):tpil%(x’t)7 p:17""N7

u(z,0) =0, for z € (0,1),

u(0,t) = u(l,¢) =0, for ¢t €[0,1],

and
Vp(2,0) =0, for z€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 (Odibat and Momani,
2009, Example 5.2)):

cpe O gy Py gy o 2270 .
oD u(x, t) + p (x,t) 927 (x,t) = TG o) + 2z —2, (3.11)

for z € [0,1] and ¢ € [0, 1], subject to the boundary condition

u(z,0) =22, for x € (0,1). (3.12)
Here,
P 2t2—o¢(t) ) )
)= —M —
A T

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) = x% + 12,

The fractional problem BII)-(3I2) can be approximated by

N
Atl_a(t)%(l' £ + ZB tl-p—a@®)ys (z,t) + %(:C t) — @(m t)
ot p=1 3 PR ox "’ dz2 7
2t27o¢(t)
rB—a)

with A, B, and V,,, p € {1,..., N}, as in Section 341l The approximation
error can be decreased as much as desired by increasing the value of N.
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4

The 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 CD.?("')’B G given as a combination
of the left and the right Caputo fractional derivatives of orders, respectively,
a(-,-) and B(-,-). More specifically, here we study some problems of the cal-
culus of variations with integrands depending on the independent variable ¢,

an arbitrary function z and a fractional derivative ¢ DY (28094 defined by
CDO‘(';')vﬂ(';') t) = CDOC('V) t CDﬁ(v) t
v I()_Fyla t I()+72t b x()v

where v = (71, 72) € [0,1]2, with 77 and 72 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, isoperimetric 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 boundary condition at the initial
time t = a, but we consider the endpoint b of the integral and the terminal
state () to be free (variable). The main results provide necessary optimality
conditions of Euler-Lagrange type, described by fractional differential equa-
tions of variable-order, and different transversality optimality conditions.

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

In Section 1] we introduce the combined Caputo fractional derivative
of variable-order and provide the necessary concepts and results needed in
the sequel (Section EI.1)). We deduce two formulas of integration by parts
that involve the combined Caputo fractional derivative of higher order (Sec-

tion [L1.2).
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The fractional variational problems under our consideration are formulated
in terms of the fractional derivative ¢ DY (280 We discuss the fundamen-
tal concepts of a variational calculus such as the Euler-Lagrange equations
and transversality conditions (Section [£2]), variational problems involving
higher-order derivatives (Section [3]), variational problems with time delay
(Section [4.4)), isoperimetric problems (Section [.3]), problems with holonomic
constraints (Section .6]) and the last Section [L7] investigates fractional vari-
ational Herglotz problems.

Some illustrative examples are presented for all considered variational
problems.

The results of this chapter first appeared in (Tavares, Almeida and Torres,
2015, 2017, 2018ab).

4.1 Introduction

In this section, we recall the fundamental definition of the combined Caputo
fractional derivative presented in Section (see Definition [TH]), and gen-
eralize 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 fol-
lowing definitions about combined variable-order fractional calculus.

Let o, B8 : [a,b]> = (0,1) be two functions and v = (y1,72) € [0,1]* a
vector, with 41 and 75 not both zero.

Definition 32 The combined Riemann—Liouville fractional derivative of variable-
order, denoted by D?;("')”B("'), is defined by

Dg‘(#)vﬁ(v) = aD?(!) + Yo th(')'),
acting on x € C([a,b];R) in the following way:
DS (t) = o DF () 472D,

Definition 33 The combined Caputo fractional derivative operator of variable-
order, denoted by CD.?("')’M"'), is defined by

CD";‘(v))B(v) =7 tha(ﬁ) + Yo thf(v)7
acting on x € C*([a,b];R) in the following way:

CDFOIEa(t) =3 D7 () + 2§ DY ()
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In the sequel, we need the auxiliary notation of the dual fractional deriva-
tive, defined by

Dg(.).)7a(.).) — ani(-,-) + 7 tD%(w), (4.1)

where ¥ = (y2,71) and T € (a, b].

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, o, : [a,b]*> = (n — 1,n).

Definition 34 The left and right Riemann—Liouville fractional integrals of
order ay,(+,-) are defined respectively by

t
an('w') — 1 _ an(t)T)_l
o1y x(t) /a 7F(an(t, = (t—1) x(r)dr

and .
an () _ 1 ap(7,t)—1
I z(t) = — (7 —t x(7)dT.
tb ( ) /t 1 (an(Tvt))( ) ( )

With this definition of Riemann—Liouville fractional integrals of variable-
order, and considering n = 1, in Appendix A.1 we implemented two func-
tions 1eftFI(x,alpha,a) and rightFI(x,alpha,b) that approximate, re-
spectively, the Riemann-Liouville fractional integrals o 7*" )z and ;I o n()g,
using the open source software package Chebfun (Trefethen, [2013). With
these two functions we present also, in Appendix A.l, an illustrative ex-
ample where we determine computational approximations to the fractional
integrals for a specific power function of the form z(t) = ¢7 (see Example [14]
in Appendix A.1). For this numerical computations, we have used MATLAB
(Linge and Langtangen, |2016).

Definition 35 The left and right Riemann—Liouville fractional derivatives of
order a,(-,-) are defined by

mn t
an(s) _ d 1 n—1—ay, (t,7)
aD t) = — _ (t — nt, d
) dt"/a To—antryt " a(r)dr
and
Qn "y n dn b 1 n—1l1—a, (7
Dy at) = (0 [ ey = 0 et
respectively.

Definition 36 The left and right Caputo fractional derivatives of order
an (-, ) are defined by
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t
Cyan () oy 1 _ =l (1) (n)
€ ppn ) (t) LFW—%@ﬂW ) M (dr (42)
and
b
1

CDOtn(-,') t) = (—1 n/ _tnflfan(‘r,t) (n) d 4.
t b .I() ( ) . F(?’L—Oén(T,t)) (T ) &€ (T) T, ( 3)

respectively.

Remark 38 Definitions and [30, for the particular case of order between
0 and 1, can be found in (Malinowska, Odzijewicz and Torred, |12015). They
seem to be new for the higher-order case.

Considering Definition B8l in Appendix A.2 we implement two new func-
tions leftCaputo(x,alpha,a,n) and rightCaputo(x,alpha,b,n) that ap-
proximate the higher-order Caputo fractional derivatives ¢ D{"™ ()2 and eDy (g,
respectively. 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) = ¢ (see Example [0l
in Appendix A.2).

Remark 39 From Definition[34) it follows that

m
d n—~aon,

T dr

dn n—au, (

oD a(t) Ca(t), D a(t) = (—1)" 2o T e ()

and
dn

e e (o d" o (e
CDpalt) = oI G0, €D alt) = (-1 S

e

(t).

In Lemma F0, 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: a,(t,7) := @, (t), where @, : [a,b] — (n—1,n) is a given
function.

Lemma 40 Let z(t) = (t — a)” with v >n — 1. Then,

el r 1
CDOML (t) (’Y + )

R e OES A

Proof. As z(t) = (t — a)7, if we differentiate it n times, we obtain

I'(v+1)

U Yy

(t—a)"™".

Using Definition [36] of the left Caputo fractional derivative, we get
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e} En(t)x _ ! 1 _ 1= () (0 (D dr
aDt (t) ‘/at F(n_a?_(‘lé))—(:l) ) ( )d
= Y — )y iman® ()7,
/a To—ntilm—a.m " (r—a)y™"d

Now, we proceed with the change of variables 7 —a = s(¢t — a). Using the Beta
function B(:,-), we obtain that

I'(y+1)
F(’yl—n—l— 1)F(ri_an(t)) B
X fo((l — S))(nla)cn(t)s'z)n(t — ) (0 gs
. I'(y+1 t —a)Y—anl(t . o
— ]"(/y—n—f—l;[‘(n_an(t))B(”Y +1, 2 (1))

_ I'(v+1 — ) (®)
T mmry AT

CoyVa(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
x(t) = t* for several values of ¢ and compare them with the approximated
values obtained by the Chebfun function leftCaputo(x,alpha,a,n) (see Ex-
ample 4.7 in Appendix A.2).

For our next result, we assume that the fractional order depends only on
the second variable: a, (7,t) := @, (t), where @, : [a,b] — (n —1,n) is a given
function. The proof is similar to that of Lemma H0, and so we omit it here.

Lemma 41 Let xz(t) = (b—t)Y withy > n — 1. Then,

- Iy +1
€ peEa(®) (y+1)

0= e mm e

The next step is to consider a linear combination of the previous fractional
derivatives to define the combined fractional operators for higher-order.

Let a,Bn : [a,b]> — (n — 1,n) be two variable fractional orders, 4" =
(v, v5) € [0,1]2 a vector, with 41 and v not both zero, and z € C™ ([a, b]; R)
a function.

Definition 37 The higher-order combined Riemann—Liouville fractional deriva-
tive is defined by

ngs(.,-%ﬂn(ﬁ') — ,_Y{l aD?n(7) + F)/g thn(')')7
acting on x € C™ ([a, b];R) in the following way:

D5z ety = 4 (DU (t) 445 1Dy (e).
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In our work, we use both Riemann-Liouville and Caputo derivatives defi-
nitions. The emphasis is, however, in Caputo fractional derivatives.

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

CD5 gty = 41 CDFu(t) + 45 £ D) e).

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

DACIR) _ b DI gt D), (1.4)

where i = (74,7%) and T € (a, b).

Some computational aspects about the combined Caputo fractional deriva-
tive of variable-order, are also discussed in Appendix A.3, using the software
package Chebfun. For that, we developed the new function (see Example g
in Appendix A.3) combinedCaputo(x,alpha,beta,gammal,gamma2,a,b,n)
and obtained approximated values for a particular power function.

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 € N and z,y € C™ ([a,b]; R) be two functions. The fractional order
is a continuous function of two variables, as, : [a,b]?> — (n —1,n).

Theorem 42 The higher-order Caputo fractional derivatives of variable-
order satisfy the integration by parts formulas

b b
/ y(t) S D) () dt = / £(t) DE" Iy (bt

n—1 t=b
n—1— d N—0n
S D G e P A @]
k=0 t=a
and
b b
[ w0 atte = [ a0yt
t=b

+

n—1 dk
> ()T waff‘“"‘“’y(t)] -
k=0 t=a
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Proof. Considering the Definition of left Caputo fractional derivatives of
order (-, ), we obtain

b
[ o0 epateyar

/ / n_an(t Ty T e

Using Dirichelt’s Formula, we rewrite it as

n 1—au, (7,t) (n)
// n—an(T D) ™ (t)drdt

b _ p\n—1—ayp(7,t) b
_ o) (t—1) drdt — 2 n—an(-,)
[ “)/t T oy i = [0, y(“)d)t'
4.5

Using the (usual) integrating by parts formula, we get that (£3)) is equal to

b _
d n—o n— n—aoy (-, t=b
—/ 2D 1) 2 Lyt [0 @)1y (0]
Integrating by parts again, we obtain
b 2
n— d Nn—an
[ a2 Gt e
d t=b
+ |}C(n—l) (t) tlglfom('v)y(t) _ x(n—2)( )Etln o (- 1')y(t)]
t=a
If we repeat this process n — 2 times more, we get
b
A" nan(-)
-1 T y(t)dt
JECCE ()
= k 1—k L ¢5) .
+ Z(—l) 2" R) () ﬁth my(t)
k=0 t=a
’ ) S d* ol
:/ (e Dy y(@)dt + | D (=) T e y(t)]
@ k=0 t=a

The second relation of the theorem for the right Caputo fractional deriva-
tive of order ay,(+,-), follows directly from the first by Caputo—Torres duality
(Caputo and Torres, [2015).

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 [I3.
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Remark 44 If z is such that 9 (a) = 2 (b) =0, i =0,...,n — 1, then the
higher-order formulas of fractional integration by parts given by Theorem [{3
can be rewritten as

b

b
/ y(t) D) () dt = / £(t) DE" Iy (bt

a

and

b b
/ y(t) Dty dt = / 2(t) o DYy ().

a a

4.2 Fundamental variational problem

This section is dedicated to establish necessary optimality conditions for vari-
ational problems with a Lagrangian depending on a combined Caputo deriva-
tive of variable fractional order. The problem is then stated in Section 2.1
consisting of the variational functional

j@ﬁﬁ::/TL@Jﬁ%CDﬂ*M“”ﬂﬂ>ﬁ+¢@iﬂT»

where ¢ D5 ()8 ("')x(t) stands for the combined Caputo fractional derivative
of variable fractional order (Definition B3]), subject to the boundary condition
z(a) = xq.

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

We begin by proving in Section .21 necessary optimality conditions that
every extremizer (z,T) must satisfy. The main results of this section pro-
vide necessary optimality conditions of Euler—Lagrange type, described by
fractional differential equations of variable-order, and different transversality
optimality conditions (Theorems 5] and [46)). Some particular cases of inter-
est are considered in Section We end with two illustrative examples

(Section [1.2.3]).

4.2.1 Necessary optimality conditions

Let a, 3 : [a,b]> — (0,1) be two functions. Let D denote the set
D:{@weowmmxmﬂ:%ﬁﬂw“wea@mﬁ, (4.6)

endowed with the norm ||(-,-)|| defined on the linear space C'([a,b]) x R by

(0l = mas ()] + max [CDICae) + 1.

«
a<t<b v
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Definition 39 We say that (x*,T*) € D is a local minimizer to the func-
tional J : D — R if there exists some € > 0 such that

V(z,T)e D : (&5, T%) = (2, T)]| <e= J(*,T") < J(z,T).

Along the work, we denote by 9;z, i € {1,2,3}, the partial derivative of a
function z : R? — R with respect to its th argument, and by L a differentiable
Lagrangian L : [a,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@Jq_/TL(aﬂ)CDM>5< (Ddﬁ+MTx(D (4.7)

over all (x,T) € D satisfying the boundary condition x(a) = x,, for a fized
zq € 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'.

For simplicity of notation, we introduce the operator []35 defined by

mg%o:(uﬂoﬁpﬂﬂﬁ“hag. (4.8)

With the new notation, one can write (4.1) simply as

T
J(x,T) = / L[z]9P(t)dt + ¢(T, =(T)).

The next theorem gives fractional necessary optimality conditions to Prob-
lem 11

Theorem 45 Suppose that (x,T) is a local minimizer to the functional (&)
on D. Then, (z,T) satisfies the fractional Euler—Lagrange equations

2 L[z) P () + DU, L) B (1) = 0, (4.9)

on the interval [a,T], and
12 (D7 V0Ll (1) = 2D}V Llals (1)) = 0, (4.10)
on the interval [T, b]. Moreover, (x,T) satisfies the transversality conditions

L[ 2 (T) + 0i6(T, a(T)) + 0o6(T, 2(T))a' (T) =0,
[mf““”aLH%W> wTIB<®L[w<ﬂ +&wa<» 0,

92 [r1 PO L )y (8) = o TP 0sLialg 0]
(4.11)
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Proof. Let (x,T) be a solution to the problem and (z + eh,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 z(a) = x, implies that all admissible variations

must fulfill the condition h(a) = 0. Define j(-) on a neighborhood of zero by
Jjle) =T (x+€h, T +eAT)

T+eAT
= / Lz + eh]g’ﬁ(t) dt + ¢ (T + eAT, (x + eh)(T + eAT)).
The derivative j'(€) is

T+eAT
/ (oLl + bl ()R(1) + Bs L + eh}y (1) DY) ) d

+ Llz + eh] 7P (T + eAT) AT + 016 (T + AT, (x + €h)(T + eAT)) AT
+ 000 (T + eAT, (v + €h) (T + eAT)) [(x + eh)(T + eAT)] .

Considering the differentiability properties of j, a necessary condition for
(x,T) to be a local extremizer is given by j'(€)|._, = 0, that is,

/ ! ((92L[9c]?;’6 (t)h(t) + BsL[;v]ﬁ’ﬂ(t)CDg‘("')ﬁ("')h(t)) dt + L[z]9°(T) AT
+ 010 (T, z(T)) AT + 82¢(T, (T)) [R(T) + 2/ (T)AT] = 0. (4.12)

The second addend of the integral function (12,
T
/ 95 L[z]2" (1) DL P I (t)dt, (4.13)

can be written, using the definition of combined Caputo fractional derivative,
as
/ O L[]8 (£)C DC B0t
/ DL (1) [ € D) 432 € DY ()]
= / oL} (S D h(e)at

+ 72

b b
/ agL[x];“ﬂ(t)?Df“)h(t)dt—/ 83L[:1c]$’5(t)thf("')h(t)dt].
a T

Integrating by parts (see Theorem [[3]), and since h(a) = 0, the term (LI3)
can be written as
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At

/ B0 D3O B L] ()t + [A(8):2y ) 9sLlal5 (1) ]

/ b h(t)a D} V05 Llalg A (0t — [R()al} 05 L) (1)

+
e t=b

T t=b

+ [hyr oL fa] ()L_Tﬂ.

Unfolding these integrals, and considering the fractional operator Dg("')’a("')
with 7 = (y2,71), then [@I3) is equivalent to

b
- ( [ bt Df0ulay e~ [noyr1! " onLlal )]

/ ! h(t)DECD 0D gy L] 28 (#)dt
¢ b
+ [ aeh(t) [2DF0uLlaly (0 - D] ouLials A1) di
T

+ [pe) (31 83" LIIS P (1) = 92 r )P DL (1))

+ [ay (2~ 0L (6) — o1 DL )]

t=T

t=b
Substituting these relations into equation (I2]), we obtain
T
0 :/ h(#) [B2Llal (1) + DLCIa )28 (1) e
b
+ [ aeh(o) [oDI0uLlaly (0 - D] ouLials 1) di
T
+ h(T) [71 tler_a("')asL[x]g’B(t) — 72 TI;_B("')33L[=’E]3’B(7§) (4.14)

O20(t, x(t
+oa0(t ()]
+AT [L[2]37(t) + Oug(t, 2(t)) + Bao(t, 2(t))2" (1)],_.
+h() 12 (1oLl @) — oy M0l )]
As h and AT are arbitrary, we can choose AT = 0 and h(t) = 0, for all
€ [T,b], but h is arbitrary in ¢ € [a,T). Then, for all ¢ € [a,T], we obtain
the first necessary condition ([€.9)):
(92L[;C]$”6(t) + Dg(n-)*“("’a@[x]ﬁ’ﬂ(t) —-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 (ZI0):
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12 (D} s LIS (1) = D] V05 LIl (1)) = 0.

As (x,T) is a solution to the necessary conditions ([@3]) and [@I0), then equa-
tion (AI4) takes the form

0 =n(T) [y1e03 " 05 LIl (1) = 92 r 1700 L[x] 2(t) + Da0(t, 2(1))|
+ AT [L[2]2P(t) + 019(t, x(t)) + D20(t, a(t "®)],_p
+h(0) [z (7oLl @) = oy 0L )]

t=T

(4.15)

Transversality conditions (£I1)) are obtained for appropriate choices of vari-
ations.

In the next theorem, considering the same Problem [II we rewrite the
transversality conditions (£I1)) in terms of the increment AT on time and
on the consequent increment Az on x, given by

Ay = (z + h) (T + AT) — 2(T). (4.16)

Theorem 46 Let (z,T) be a local minimizer to the functional @) on D.
Then, the fractional Euler—Lagrange equations [@9) and (@IQ) are satisfied
together with the following transversality conditions:

L[z]3P(T) + 01(T, x(T))
+2/(T) [rar I} PO () = By oLl 0] =0,
Ly LS (1) = o o} VAL W)+ 020(T (D)) = 0,

{TI YA JoB(t) — aItliﬁ(.y.)a3L[x]g’B(t)}t—b =0
- (4.17)

Proof. The Euler-Lagrange equations are deduced following similar argu-
ments as the ones presented in Theorem 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 »/(T) = 0, we obtain

(x4 h) (T + AT) = (x + h)(T) + 2/ (T) AT + O(AT)?.
Rearranging the relation (ZI6) allows us to express h(T) in terms of AT and
Azr:

h(T) = Axp — 2/ (T)AT + O(AT)?.
Substitution of this expression into ([@IH]) gives us
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0 =Azr [% L]0P () — o o IO 05 L) (1) + Bt x(t))}
+ AT [L[2]37(t) + D1g(t, x(t))
o/(t) (L "L (1) — el 0Ll )]
+ h(b) [72 (r2 P02 (1) — o1}l (1) |+ O(AT ),

t=T

Transversality conditions (£IT) are obtained using appropriate choices of vari-
ations.

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 T'. Thus, AT = 0 and, consequently,
the second term in ([@I5) drops out. Since Axr is arbitrary, we obtain the
following transversality conditions: if T" < b, then

{”yl L0 LIz] 2P (1) — 3 TI,}‘B(”aBL[x];Yﬁ(t)}t:T + 02¢(T, x(T)) = 0,
o [TI ) 9y L] ()—aItl_B("')agL[a:]g‘ﬁ(t)L =0

if T =b, then Azg = h(b) and the transversality conditions reduce to

18y 0Ll (1) = 2 o} BLETA (1] + 20(b,0(0)) = 0.

Horizontal terminal line
In this situation, we have Axp = 0 but AT is arbitrary. Thus, the transver-
sality conditions are

L[z]3(T) + 016(T, x(T))
+0!(T) a8}~ * OB L[l () = ely s Ll

15
%2 [r1 PO Llalg (1) — oL L3O )] =0,
Terminal curve
Now the terminal point is described by a given curve ¥ : C'([a,b]) — R,
in the sense that 2(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
L{z]3P(T) + 016(T, w( ))+82¢(T7w(T))¢’(T)+( ( ) YT ))
X{”YZTI TPV L] 3P (8) — oIy I Os L] 3P (2)
%o [l PO L 3 (1) - ot} 0Ll ()] <o,

t=b

t= T
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4.2.3 Examples

In this section, we show two examples to illustrate the new results. Let
a(t,7) = a(t) and S(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

T
T(@,T) = /0 2a(t) — 1

At N (U LAY
+-<Cllf)ﬁ“)fﬁ)"2[(2—-a@))_-2ITQ“B@))> ]dt

for ¢t € [0,10], subject to the initial condition z(0) = 0 and where v =
(v1,72) = (1/2,1/2). Simple computations show that for Z(t) = ¢, with
t € [0, 10], we have

C na() 8Om0 (10 — )1 =AM
D0 = Sre—am) T 2 pw)

For Z(t) = t the functional reduces to

T
J@T) = /0 (2a(t) — 1) dt.

In order to determine the optimal time 7', we have to solve the equation
20(T) = 1. For example, let a(t) = t?/2. In this case, since J (x,T) > —2/3 for
all pairs (z,T) and J(Z,1) = —2/3, we conclude that the (global) minimum
value of the functional is —2/3, obtained for T and T' = 1. It is obvious that
the two Euler-Lagrange equations ([@39) and (£I0) are satisfied when x = T,
since
3L (t) =0 forall te[0,10].
Using this relation, together with
L[z)5P(1) = 0,

the transversality conditions ([{IT]) are also verified.
For our last example, consider the functional

T
T(@,T) = /0 2a(t) — 1

C pa()B0) (4 tme® (10 — )-8\ »
+ ol x( )_ 2F(2—Oé(t)) — 2F(2_ﬁ(t)) ,

where the remaining assumptions and conditions are as in the previous ex-
ample. For this case, T(t) =t and T = 1 still satisfy the necessary optimality
conditions. However, we cannot assure that (Z,1) is a local minimizer to the
problem.
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4.3 Higher-order variational problems

In this section, we intend 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

CD,?JJ( 1)3Bn (457) z(t) = thn( ) 2(t) + 45 € CDBn( ) (t),

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

In Section A3l we obtain higher-order Euler—Lagrange equations and
transversality conditions for the generalized variational problem with a La-
grangian depending on a combined Caputo fractional derivative of variable

fractional order (Theorems (7] and [19)).
One illustrative example is discussed in Section [4.3.2]

4.3.1 Necessary optimality conditions

Let n € Nand z : [a,b] — R be a function of class C™. The fractional order is
a continuous function of two variables, v, : [a,b]*> = (n — 1,n).
Let D denote the linear subspace of C"([a,b]) X [a,b] such that the frac-

tional derivative of z, CD;"Z("')’Bi("'):Z:(t), exists and is continuous on the in-

terval [a,b] for all i € {1,...,n}. We endow D with the norm

— C a1( )61( )
)l = max [2(5)] + Igggbzl D’ 2(t)] + It

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

Problem 2 Minimize functional J : D — R, where

I(x,T) = /TL(t,x(t), P, CD,C;Z("')’B"("')x(tht
’ +o(T,z(T)), (4.18)
over all (x,T) € D subject to boundary conditions
z(a) = x4, D(a)=2a, Vie{l,...,n—1},

for fized xq,x}, ..., 2"t € R. Here the terminal time T and terminal state
z(T) are both free. For all i € {1,...,n}, a;, Bi ([a,b]*) C (i —1,i) and 7' =
(7{,7%) is a vector. The terminal cost function ¢ : [a,b] x R — R is at least

of class C*.
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For simplicity of notation, we introduce the operator []3‘5 defined by
(255 (6) = (t,2(t), “DS I aqe), L OD )

We assume that the Lagrangian L : [a, ] x R**1 — 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 [@I8) as

T
j(x,T):/ L[z]2P (t)dt + ¢(T, (T)). (4.19)

In the previous section, we obtained fractional necessary optimality con-
ditions that every local minimizer of functional J, with n = 1, must fulfill.
Here, we generalize those results to arbitrary values of n, n € N. Necessary
optimality conditions for Problem 2 are presented next.

Theorem 47 Suppose that (x,T) gives a minimum to functional {EI9) on
D. Then, (x,T) satisfies the following fractional Euler—Lagrange equations:

(92L[:U]?;’B(t) + ZD%('v),ai(.,-)ai_i_QL[x]?;,B(t) =0, (4.20)
i=1

on the interval [a,T], and

n

S04 (D 0oL o) (8) - D) O LS (1) =0, (421)

=1

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

L3 P (T) + 016(T. 2(T)) + 20(T, 2(T))a/(T) = 0,
n i—1 .
Z ['71 (_1)i—1 jtiil tI;:ai('v)ai_i_QL[x]gﬁ (t)

i—1
— o Gl 0allaly )|+ oaalTa(r) =0
L di-1=3 .
2 DT G L)y 0
Z:Jr_ ) ) difl
+75(_1)J+1 dtz 1— _]TIl e )8+2L[ ]015( ):| :05 ijlv"'an_la
t=T

= _’i ) diil i—PB; «,

> [t (St ottt

Z:Jerli—_l —7
dtz 1—j5

TIt 51'(".)(91*_;,_2.[/[:6]%”8(15):” =0, Vj=0,...,n—1.
t=b



4.3 Higher-order variational problems 77

Proof. The proof is an extension of the one used in Theorem Let h €
C™([a,b];R) be a perturbing curve and AT € R an arbitrarily chosen small
change in T'. For a small number ¢ € R, if (z,T) is a solution to the problem,
we consider an admissible variation of (x,T) of the form (x + eh, T + eAT),
and then, by the minimum condition, we have that

J(x,T) < J(x +eh, T + eAT).
The constraints z(*) (a) = ) imply that all admissible variations must fulfill

the conditions 2 (a) = 0, for all i = 0,...,n — 1. We define function j(-) on
a neighborhood of zero by

jle) =T (x+ eh, T+ eAT)

T+eAT
= / Lz + eh]g’ﬁ(t) dt + ¢ (T + eAT, (x + eh)(T + eAT)).

The derivative j'(¢) is given by the expression

T+eAT n
/ (62L[:v +en) PR+ Lz + eh]ﬁ’ﬂ(t)CDf;;'("')’51("')h(t)> dt
a =1

+ L[z + eh] 2P (T + eAT)AT + 016 (T + eAT, (x + €h)(T + eAT)) AT
+ 020 (T + eAT, (x + €h)(T + eAT)) (z + eh)' (T + eAT).

Hence, by Fermat’s theorem, a necessary condition for (x,7T) to be a local
minimizer of j is given by j'(0) = 0, that is,

/ ) (&L[M(t)h(t) > amLm:’ﬁ<t>cD3:'“""’*””h(t)) dt

+ L[z]9°(T) AT + 016 (T, a:_(T)) AT + 82¢(T, 2(T)) [h(t) + 2’ (T)AT] = 0.
(4.23)

Considering the second addend of the integral function [23)), for i = 1, we
get

T
/ dsL[]37 (£)° DX In(ta
o () B1()
= [ auLlals @) [2 D CIn(e) + 23 €D hee) e
T
=1 [ daLlaly (0 D (o)

+7

b b
/83L[:c];"ﬁ(t)thfl("')h(t)dt—/ agL[x]gﬁ(t)tCDfl("‘)h(t)dt].
a T
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Integrating by parts (see Theorem [42)), and since h(a) = 0, we obtain that

o1

/T R Dy B Ll P (e + [h(e) Iy "5 Llalg ()L_T‘|

4+ AL
V2 —b

/bh<t>anl<"'>83L[x13>5<t>dt—[h()11 A O]

T t=b

b
—( [ 1D auLialz )t~ [beyer, 0Ll o)
onnaz)|

Unfolding these integrals, and considering the fractional operator D’%’al with

7L = (v3,71), then the previous term is equal to

T
/ h(t)D%("')’o”("')agL[az]f;*ﬁ(t)dt

a

b
+ [ adnte) [oDP0uLlay (0 - D 0uLlnly 0]
T

+h(T) [ elg DLl (0) = g o} V0Ll 1)

— h(b)y3 [} V0 LIS (1) = 1l DL )]
Considering the third addend of the integral function [@23), for i = 2, we get
T T
/ L[]S (1) D220 p(tydt = yf/ ds L[] (1) DU n(t)dt

b b
2 / O4L[x] B (1) DI h(t)dt — / a4L[x]:»B(t),?Dfﬂ*)h(t)dt]
a T

T
— 42 [ / h(t) Dy, L] (t)dt

(B0 Ly o)~ o) Gl ol o) |
b _
93| [ hle. D on el e

n [h<l><t>aff"2<"'>64L[w]3»6<t> L

elt 2 outlals )
t=b
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—/%M)lf2 OsL[] (1)t

T
{h@() o rfe)y ()—h()% o rfe)y ()]_b
+[h<1><> 100, L3 2(0) — h(t) S 1200, el ()]_T]-

Again, with the auxiliary operator D%’az, with 42 = (72,~32), we obtain

T
/h(t)Df_i("')’”("')84L[:E]§"ﬂ(t)dt

a

b
+ [ 3o [oDF Ll ) = 2D 0sL (el 1)

+:h<1><t>(vftzé*““*’aw[w] O(t) + 3 oI} og L) <>)LT

= |10 (32 et onLlaly o) + 3 el O0uriaz ) |

+ [BO003 (2001 () — 110 0)]

- (10003 (ot 0uttaly 20 = et ozt )|

t=T

Now, consider the general case
T
/ Diya L[] (1) DL )P ey,

t=3,...,n. Then, we obtain

T
’i l / h(t): D)0, Ll P (1)t

1—1
i—1— dk 1—a (-, «@
k=0 t=T
b
38| [ HO.DP 0 Lisly )t
i—1 ‘ . dk )
+ Z(_l)z-i-kh(z—l—k)(t)wa[z_ﬂi("')aingL[I]ﬁ"g(t)‘|
k=0 t=b
b
. h Dﬁi( )8 L B(H)dt
. (t)r Dy 2 L[]S 7 (1)

i—1 t=b
; 1 d* i o
- [ (—1)ithplit k)(t)d?TIt 6(’)3i+2L[$]7’ﬂ(t)]
=T
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Unfolding these integrals, we obtain
T
| DI 0 Ll

b
+ /T ~Sh(t) {an"("')aHgL[x]?;’B(t)—TDfi("')aHgL[x]ﬁ’ﬂ(t)} dt

+ RE=D(T) ['Vi tI;’_ai(w)aiJrQL[I]gﬁ(t) +75(=1) TIZ_Bi("')asz[x]?’ﬁ(t)} t=T

+ HOD (1) ol Oa Ly (8) = i 02 Llal P )]
11— (3 d 11— (-, «
R [0 0Ll 0)
d (..
(1) 0Ll )
dt —r
(i—2) i i1 | 4 B i
+h 7 (b)ya(—1) gpale Diy2L[z]57(t)
4 1B g, LB (1
BT i+2 [33]7 (t) -
i i dTh i, B
+ +h(T) ’71( 1) dtifltIT 61+2L[x] (t)
7 1 2i—1 diil 11—31( 5 )a L a,f3 t
+ (0" i+2 L]z 57 () .

Substituting all the relations into equation (£.23), we obtain that

T n
0 :/ h(t) (82L[x]$’ﬂ(t) + Zsz(.,.),ai(n')aHQL[I]g,ﬂ(ﬂ) dt
@ i=1

b n
+ /T Bt D7 [oDF 0 L)y (1) = 2 DP 0 L) (1)) dt
=1
n—1 ‘ n . - <di—l—j imai(-y)
+ ‘ Oh(J)(T) .Z+1 [%(—1)1_ _]mtIT o 3i+2L[$]$’ﬂ(t)
Jj= i=j
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n—1 n

. i . d=1=7 s o,
+Zh(a)(b) Z Fi(=1)it1 {dtz ——al; Bi(-, )3+2L[ 19 B(t)
=0 i=j+1
gi-1-i . (4.24)
— s Bl o, oL ]aﬁ(t)} + W(T)D2¢ (T, z(T))
t=b

+ AT [Llz]$P(T) + 016 (T, 2(T)) + 820(T, (T))a'(T)] -

We obtain the fractional Euler-Lagrange equations ([@20)-(#.21) and the
transversality conditions ([{.22]) applying the fundamental lemma of the cal-
culus of variations (see, e.g., (van Brunt, [2004)) for appropriate choices of
variations.

Remark 48 When n =1, functional [I]) takes the form

J(@,T) = /T L (t,2(), " DSCI0Ca (1) ) de + (T, 2(T)),

and the fractional Fuler—Lagrange equations (£20)-@2T)) coincide with those
of Theorem [{3]

Considering the increment AT on time 7', and the consequent increment
Axr on x, given by

Ay = (z + h) (T + AT) — 2(T), (4.25)

in the next theorem we rewrite the transversality conditions ([@22]) in terms
of these increments.

Theorem 49 If (x,T) minimizes functional J defined by [@I9), then (z,T)
satisfies the Euler—Lagrange equations [E2Q) and (@21), and the following
transversality conditions:

. ’i d17 i—Qy o,
01p(T, (T Z{ el C0,42L[2]2 (1)
=1
dl =B (-, @ @
gl 0Ll 0+ Ll (1) <o,
t=T

n ) dz 1 o N
> [t Gty 0l o)

i=1
i difl i N
~ o gyt 0L 0|+ ne(Ta(T) =0,
n - t=T
) di— e
4 i—1— i—ai() g a,B
i:;rl _’71(_1) J dri—1-j IT 8Z+2L[x]7 (t)
. ) difl i .
+75(_1)J+1 dtz 1— _]TI e )8+2L[ ]015( ):| :05 Vj: ,...,TL—l,
t=T
noor ‘ di
) +1 i—Bi(-5) aﬁ
2 e [dﬁ el 0Ll ()
di—l 7 o .
dt’L 1—j TIt Bl )al+2L[:E]$”6(t):|:| = 07 V] = 07 e, — 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 ([£23]), we get
h(T) = Azp — 2/ (T)AT + O(AT)?.

From substitution of this expression into ([#24), and by using appropriate
choices of variations, we obtain the intended transversality conditions.

4.3.2 Example

We provide an illustrative example. It is covered by Theorem [ .

Let p,_1(t) be a polynomial of degree n — 1. If a, B : [0,b]?> — (n — 1,n)
are the fractional orders, then CD.OY‘("')’ﬁ("')pn_l(t) = 0 since pgl"_)l(t) =0 for
all ¢. Consider the functional

T 2
JI(x,T) = / [(CD;“('v)vﬂ('v)x(t)) 4 (z(t) = pu_1(t)® —t — 1| dt + T?
0
subject to the initial constraints
2(0) = pp_1(0) and 2®(0) =p™ (0), k=1,....,n—1.
Observe that, for all ¢ € [0, 0],
0iLlpn—1]37(t) =0, i=2,3.

Thus, function = p,_1 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(w,T)z/ [—t—1]dt +T% = 5 - T
0

which attains a minimum value —1/2 at T' = 1. Since J (pp—1,1) = —1/2, we
conclude that (p,_1, 1) is the (global) minimizer of J.

4.4 Variational problems with time delay

In this section, we consider fractional variational problems with time delay.
As mentioned in (Machado, [2011), “we verify that a fractional derivative re-
quires an infinite number of samples capturing, therefore, all the signal his-
tory, contrary to what happens with integer order derivatives that are merely
local operators. This fact motivates the evaluation of calculation strategies
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based on delayed signal samples”. This subject has already been studied for

constant fractional order (Almeida, [2016; [Baleanu, Maaraba and Jarad, 2008;
Jarad, Abdeljawad and Baleanu, 2010). However, for a variable fractional or-

der, it is, to the authors’ best knowledge, an open question. We also refer

to the works (Daftardar—Gejji, Sukale and Bhalekax, [2015; Deng, Li and Lii,
2007; [Lazarevi¢ and Spasid, [2009; [Wang et all, 2015), where fractional differ-
ential equations are considered with a time delay.

In Section 4.1l we deduce necessary optimality conditions when the La-
grangian depends on a time delay (Theorem [B0). One illustrative example is
discussed in Section

4.4.1 Necessary optimality conditions

For simplicity of presentation, we consider fractional orders a, 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

A3 P (1) = (a(t), CDSCI (), w(t - ).
For the domain of the functional, we consider the set
Dy = {(:z:, t) € C'(la —0,0]) x [a,8] : “DECIPCIp € C([a, b])} .

Let J : D, — R be the functional defined by

T
T(@,T) = / Lo[2)2# (1) + (T, x(T)), (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 [E28) on D, subject to the boundary con-
dition
z(t) = ()

for allt € [a — 0,a], where ¢ is a given (fived) function.
We now state and prove the Euler-Lagrange equations for this problem.
Theorem 50 Suppose that (x,T) gives a local minimum to functional [Z26])
on Dy. If 0 > T — a, then (x,T) satisfies

8oL [2)20 () + D2V 08, L [2]P (1) = 0, (4.27)

fort € [a,T], and
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72 (D7 0L ()37 (1) = 2D 0L )57 (1)) =0, (4.28)
fort € [T,b]. Moreover, (z,T) satisfies
Lola]§?(T) + 016(T, o(T)) + 020(T, x(T))a'(T) = 0,
[71 tlep_a("')33La[!E]3’5(t) =72 TItl_B(V’V)a3LO'[:E]$)B(t):|

+02¢(T, 2(T)) = 0,

A I

t=T (4.29)

If o < T — a, then Eq. [@Z1) is replaced by the two following ones:
9oL [2)20 (t) + D205 Lo [2)28 (8) + OaLo[a]3P (t+0) =0, (4.30)
forte€la, T — o], and
2L, [2)20 (1) + D00, L, [2)28 (1) = 0, (4.31)
forte T —o,T).

Proof. Consider variations of the solution (z + eh,T + ¢AT), where h €
Cl([a — 0,b];R) is such that h(t) = 0 for all t € [a — 0,a], and €, AT are
two reals. If we define j(e) = J (x + €h, T + ¢AT), then j/(0) = 0, that is,

/ ! (82La[:c]?;>3 (t)h(t) + OsLo[2]3P (1) DY) PCIR(t)

+ 0Ly )P (£)h(t — 0)) dt + Ly [2]%?(T)AT
+ 016 (T, 2(T)) AT + 9o(T, (T)) [M(T) + 2’ (T)AT] = 0. (4.32)

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

T T—o
/ OaLo[2]3P (H)h(t — o) dt = / OaLo ]3P (t + o)h(t) dt

a—o

and h = 0 on [a — 7, a], this term vanishes in [@32]) and we obtain Eq. [I2).
The rest of the proof is similar to the one presented in Section 2] Theorem
M5 and we obtain (LZT)-@29). Suppose now that o < T — a. In this case,
we have that

T T—o
/ Lo (]3P (t)h(t — o) dt = / OuLo ()P (t+ o)h(t) dt

a—o

T—o
- / Lo [a] %" (t + o)h(t) dt.

Next, we evaluate the integral
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/ 03Lo[x]2F (£)° DI BCIB(t) dt

T—o
= / 03 Lo ]2 (4)° DB (t) dt
T

+ 03L[z]2P (1) DI R(t) dt.
T—o

For the first integral, integrating by parts, we have
T—0o T—o
/ Os Lo [x]5 (1) DO PCIN(t) dt = / 05 L[] (1) D h(t)dt

+ 72

b
/83L )¢ DL )h(t)dt—/ 83LU[x]g’ﬁ(t)fo("')h(t)dt]

T—0o

_ / h(t) [mDTﬁ Oy Lo (2] (1) +me('v')ang[x]:ﬂ(t)} dt

b

4 [ 2ab@) [uD L el (0) — -0 DY 0uL (o)1)
T—o

+ [p0) [ Lol () = ar-o 1P B0 ]|

+ [h(®) [l TP L IS (1) + ol DLl P 0)]]

For the second integral, in a similar way, we deduce that

/T O3 L[] ()9 DY PCIn(t) dt
T—0o
[ / 93 Lo (2] ()C DI (t)dt — / 83Lg[x];"ﬁ(t)ach("')h(t)dt]

b
+7 / D3 L2137 (1) D) n(t)dt / agLa[x]:*%)fDé’('“)h(t)dt]
T—o T

T—o
_ / wh()[tD%('“)ang[x] #(t) = D) O Lolal A ()] at

/T 'YltD 83[/ [ ] ()+’72T UDt 83.[/ [ ] (f)] dt

+

b
/Wh T UDE("')(?;;LU[x]?Y" (t) = 7D/ 03 Lo [2]2 (t)} dt
T

+

[h [ el 205 L, [x]a’ﬁ(t)+”YZT—oItl_B(VV)%L"[x]S‘YZﬁ(t)}}t T—o
[h [ ~0sL, 2] (t) — yor It P8, []$7ﬂ(t)}}t:T
+]

Soh(t) { P P L [l (1) 4 L Bn Lol 0] |
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Replacing the above equalities into ([£32), we prove that
T—o
0= / A1) [02Lo )57 (1) + DI 0L 0] (1) + OaLo () (¢ + )|
T
+ / A1) [02Lo )52 (2) + DL oL ]2 (1) e
T—0o

b
+/ ~oh(t) {an("')ﬁg,LU[;v]ﬁ’ﬂ(t)—TDf("')ang[x]?;’B(t)} dt
T

+ h(T) [71 tf;a("')asLa[iU]ﬁ’ﬂ(t) - 72 Tftlfﬁ("')asLa[fE]g’ﬂ(t) + 020(t, (1))
+ AT [Lo[2]37 () + 016(t, x(t)) + 020(t, (1))’ ()], _,
+h(0) |2 (2Ll (0) — oLl DLl ()

t=T

t=b

By the arbitrariness of h in [a,b] and of AT, we obtain Eqs. (£.28)—-3T).

4.4.2 Example

Let o, 8 : [0,6)2 = (0,1), o = 1, f be a function of class C', and f(t) =
“D3 C).BC-) f(t). Counsider the following problem of the calculus of variations:

T 2
1) = [ (OD5I ) = (1) + () - f0)?

+ (x(t —1) = f(t—1))> =t — 2| dt + T? — min

subject to the condition z(t) = f(¢t) for all ¢t € [—1,0].
In this case, we can easily verify that (z,T) = (f,2) satisfies all the conditions
in Theorem [0l and that it is actually the (global) minimizer of the problem.

4.5 Isoperimetric problems

Isoperimetric problems are optimization problems, that consist in minimizing
or maximizing a cost functional subject to an integral constraint. From the
variational problem with dependence on a combined Caputo derivative of
variable fractional order (see Definition B3]) discussed in Section [L.2] here we
study two variational problems subject to an additional integral constraint.
In each of the problems, the terminal point in the cost integral, as well as the
terminal state, are considered to be free, and we obtain corresponding natural
boundary conditions.

In Sections E5.1] and 5.2 we study necessary optimality conditions in
order to determine the minimizers for each of the problems. We end this sec-
tion with an example (Section E5.3).
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For the two isoperimetric problems considered in the next sections, let D
be the set given by [6) and [2]9?(t) the vector [EJ).

Picking up the problem of the fractional calculus of variations with
variable-order, discussed in Section 2] we consider also a differentiable La-
grangian L : [a,b] x R? — R and the functional 7 : D — R of the form

T
T(@,T) = / Lz (t)dt + (T, 2(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 deriva-
tive:

Dg,(c'")’a("') =92aDPC) 491D, where § = (y2,71) and c€ (a,b].

(4.34)

With the functional 7, defined by (#33]), we consider two different isoperi-
metrics problems.

4.5.1 Necessary optimality conditions I

The first fractional isoperimetric problem of the calculus of variations is Prob-
lem [

Problem 4 Determine the local minimizers of J over all (x,T) € D satisfy-
g a boundary condition
z(a) = x4 (4.35)

for a fixred v, € R and an integral constraint of the form

T
/ gl B (t)dt = (T, (4.36)

where g : C' ([a,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 (438]) is called an isoperimetric
constraint. The next theorem gives fractional necessary optimality conditions
for Problem [l

Theorem 51 Suppose that (x,T) gives a local minimum for functional (£33)
on D subject to the boundary condition [@35]) and the isoperimetric constraint
@38). If (z,T) does not satisfy the Euler—Lagrange equations with respect to
the isoperimetric constraint, that is, if one of the two following conditions are
not verified,

Dogla] 2P (8) + DG Dsgla] 2B (1) = 0, t € [, T), (4.37)
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or
Yo [aDf ) 0sgla) P (1) — 7D 05gl2] 0P (1) =0, te [T, (4.38)

then there exists a constant A such that, if we define the function F : [a,b] X
R?2 = R by F = L—M\g, (x,T) satisfies the fractional Euler—Lagrange equations

0o F[2]27 (1) + DEG ) 95 ] 27 (1) = 0 (4.39)

on the interval [a,T] and
12 (aDP 0P () — 1D 0) =0 (440)
on the interval [T, b]. Moreover, (x,T) satisfies the transversality conditions

Fla]3P(T) + 01¢(T, 2(T)) + 92(T, x(T))'(T) + M/ (T) = 0,
|:")/1 tI;ﬂ_a(W)agF[I]g’ﬁ(t) — 2 TIE_B(7)83F[I]$’5(15):| o + 82¢(T7 {E(T)) = 07

2 o170l (1) o1 0P 0] <o,
(4.41)
Proof. Consider variations of the optimal solution (z,T) of the type
(,T*,T*) = ($+61h1 +€2h2,T+61AT), (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 eshe must be selected
so that the admissible variations (x*,T*) satisfy the isoperimetric constraint
#34). For a fixed choice of h;, let

T+e1 AT
i(e1,€2) = / g[x*]:’ﬁ(t)dt — (T + e, AT).

For €1 = €5 = 0, we obtain that
T
(0,0) = / g2 (1)t — (T) = §(T) — (T) = 0.

9i
The derivative 2 is given by

662
9i T+ei AT 5 o
— / (2007125 0)ha(0) + Bsgla*)22 (1) DI o (1)) k.
For €1 = e = 0 one has

oi

T
sl = [ (Baslel@ma(t) + 0sglals? (0° D5 (0) .

00
(4.43)
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The second term in ([@43]) can be written as

/agg i [m D ha(t) 492 € D) ha(0)] d
- / Dugle)2 P (O D ha(t)t

+ 72

b b
| dualay O D mateyae ~ | 539[:613’5(t)?Df("')hz(t)dt]~

a T
(4.44)

Using the fractional integrating by parts formula, [@44) is equal to
T
[ a(0) [ D5 0aglals 5 (0) 4 220 D nglalz )]
b
+ [ aalt) [oD2 0nglaly () — D dnglaly )]

+ | ha(t) <71JT1Q("')339[$]3’ (t) = yar L' P 95g[2] 2P (¢ ))]

t=T

+|72h2(t) (TIt “0D0ag[w) P (1) — oI g a] ())]

t=b

Substituting these relations into ([@43)), and considering the fractional opera-
tor Dg’(c'")’a("') as defined in (&34), we obtain that

0i

T
=l - / ha(t) [Daglals? (8) + DEG ) g1l P (1)

(0,0)

b
+/ Yoha(t) [an("')asg[l’]?’ (t) — TDtﬁ( )839[ ]aﬁ( )} dt

T

ha(t) <71JT1Q("')339[$]3’ (t) = yar L' P 95g[2]2P (¢ ))]

t=T

+ | v2h2(t) (TIt )9 glx ]aﬁ( t) = oI, P g ]aﬁ( ))] :
t=b

Since (£37)) or ([L3]) fails, there exists a function hs such that

0i

(0,0)
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In fact, if not, from the arbitrariness of the function hs and the fundamental
lemma of the calculus of the variations, ([£37) and ([@38]) would be verified.
Thus, we may apply the implicit function theorem, that ensures the existence
of a function ea(-), defined in a neighborhood of zero, such that i(ey, e2(e1)) =
0. In conclusion, there exists a subfamily of variations of the form ([@42]) that
verifies the integral constraint (£36]). We now seek to prove the main result.
For that purpose, consider the auxiliary function j(ey, e2) = J(z*,T™).

By hypothesis, function j attains a local minimum at (0,0) when subject
to the constraint i(-,-) = 0, and we proved before that Vi(0,0) # (0,0).
Applying the Lagrange multiplier rule, we ensure the existence of a number
A such that

V (5(0,0) — Xi(0,0)) = (0, 0).

In particular,
(5 — M)
661
Let F = L — Ag. The relation [@45]) can be written as

(0,0) = 0. (4.45)

T
0= / ha(t) {82F[:c]?;’ﬁ(t)—|—Dgff')’a("')%F[;v]g’ﬁ(t)} dt

b
+ / ol () [an("')ﬁgF[x]:’ﬁ(t)—TDf("')ﬁgF[:p]g"ﬁ(t)} dt
T

+ hi(T) {71 tler_a("')a3F[$]:’ﬁ(f) — 72 TIE_B("')%F[UC]:’L%@) + 020(t, (1))
+ AT [F[z]$P(t) + 01(t, 2(t)) + 02(t, ()2’ () + M ()], _,
+ha e [l PPl (1) — B} 05 Flalg P 0)]

t=T

t=b
(4.46)

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 ([@39):
0o F[2)22(t) + DEG )05 Fa] 2P (1) =0 Wt € [a, T,

Analogously, considering AT = 0 and hy(¢t) = 0 for all t € [a,T] U {b}, and
hy arbitrary on (7, b), we obtain the second necessary condition ([40):

12 (D7 0 Fla)s P (1) — D] 0sFlaly (1)) = 0 ve e [T,

As (z,T) is a solution to the necessary conditions ([@39) and (@A0), then
equation (£40]) takes the form
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LN N B R (R N A O R R (R O]
+ AT [F[2]37(8) + 019(t, 2(t)) + B2 (t, (1)) (8) + A (1)]

+ hi(b) [’72 (TIE_B("')agF[x]:’ﬁ(t) - aItl_ﬂ(.y.)ag’F[I]gﬁ(t))}t:b =0

(4.47)

Transversality conditions ([@4I]) are obtained for appropriate choices of vari-
ations.

In the next theorem, considering the same Problem H we rewrite the
transversality conditions ([@4I)) in terms of the increment on time AT and
on the increment of space Az given by

Awp = (z + hi)(T + AT) — z(T). (4.48)

Theorem 52 Let (z,T) be a local minimizer to the functional [@33) on
D subject to the boundary condition (A38) and the isoperimetric constraint
#34). Then (x,T) satisfies the transversality conditions

Fl2)3P(T) + 016(T, x(T)) + M'(T)

+0/(T) oty "0 Flalg () = yuady “ Vo FRlyA )] =0,
1 Ly 0 Flalg A (0) = a1 Flal3 (1) + a0(T (D)) = 0,
o [TIfﬁ('*')agF[x]gvﬂ(t) - aItl_ﬁ("')(?gF[;v]gvﬂ(t)} —0.

t=b
(4.49)

Proof. Suppose (x*,T*) is an admissible variation of the form ([@Z2]) with
€1 = 1 and e5 = 0. Using Taylor’s expansion up to first order for a small AT,
and restricting the set of variations to those for which h}(T) = 0, we obtain
the increment Az7 on z:

(x4 hy) (T + AT) = (x + h1)(T) + 2’ (T) AT + O(AT)?.
Relation ([@48)) allows us to express hi(T') in terms of AT and Azy:
hi(T) = Axp — 2/ (T)AT + O(AT)?.

Substituting this expression into (£47]), and using appropriate choices of vari-
ations, we obtain the new transversality conditions ([4.49)).

Theorem 53 Suppose that (x,T) gives a local minimum for functional (Z33)
on D subject to the boundary condition {@35]) and the isoperimetric constraint
H38). Then, there exists (Ao, A) # (0,0) such that, if we define the function
F:la,b) x R2 = R by F = \gL — \g, (z,T) satisfies the following fractional
FEuler—Lagrange equations:

02 F[2]27 (1) + DY) 95 ] 27 (1) = 0
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on the interval [a,T], and
72 (DF O F [l (8) 2 DF 05 Flal (1)) = 0

on the interval [T, b].

Proof. If (z,T) does not verifies (31) or [@38)), then the hypothesis of The-
orem [51] is satisfied and we prove Theorem (3] considering Ao = 1. If (z,T)
verifies (A37)) and (38]), then we prove the result by considering A = 1 and
Ao =0.

4.5.2 Necessary optimality conditions 11

We now consider a new isoperimetric type problem with the isoperimetric
constraint of form

b
/ g[8 (B)dt = C, (4.50)
where C' is a given real number.

Problem 5 Determine the local minimizers of J (@33), over all (z,T) € D
satisfying a boundary condition

z(a) = x4 (4.51)
for a fized x, € R and an integral constraint of the form ([E50).

In the follow theorem, we give fractional necessary optimality conditions
for Problem

Theorem 54 Suppose that (x,T) gives a local minimum for functional (£33)
on D subject to the boundary condition [@HI]) and the isoperimetric constraint
@EBQ). If (x,T) does not satisfy the Euler-Lagrange equation with respect to
the isoperimetric constraint, that is, the condition

Duglal2 (1) + DG ayg(r) B (6) = 0, t € [a,b],
18 not satisfied, then there exists A # 0 such that, if we define the function
F :fa,b] x R? - R by F = L — \g, (x,T) satisfies the fractional Euler—
Lagrange equations
0o F 227 (1) + DG 05 L[] 27 (1) — ADEG ) 95g[a] 2 (1) = 0 (4.52)
on the interval [a,T], and
12 (D7 V0 Fla]9 P () — 7 D)0 LIS (1))

— (0202129 (8) + e D Bug )20 (1)) =0 (4.53)
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on the interval [T, b]. Moreover, (x,T) satisfies the transversality conditions

L[z]3A(T) + 01¢(T, (T)) + 8:0(T, 2(T))a'(T) = 0,
[71 tféfa("')agL[;v]ﬁ"@(t) -2 TItliﬁ(.yh)aBL[x]?;’ (t) + O20(t, x(t))} —r 0
= dndy " auglal? ()
2 (2171l (1) — oI} 0Pl t )] =0
(4.54)

Proof. Similarly as done to prove Theorem [B1] let
(I*, T*) = (I + Elhl + 62h2, T + ElAT)

be a variation of the solution, and define
b
iler,e) = [ gla'l3 (0t~ C.

i

The derivative —Z, when ¢ = €3 =0, is
662

01

b
sl = [ (Paglals hatt) + duglaly (0° DI (1) .

(0,0)

Integrating by parts and choosing variations such that ha(b) = 0, we have

0i

b
S| ©.0) = [ hatt) [daglaly 1) + D5 duglals (1) .

Thus, there exists a function hs such that

0i

9e; | (0:0) 0.

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(e1,e2) = J(x*,T*). Since j has a local minimum at (0,0) when
subject to the constraint (-, -) = 0 and Vi(0, 0) # (0, 0), there exists a number
A such that

9 (i~ i) (0,0) = 0. (4.55)
(961

Let F' = L — A\g. Relation (£55) can be written as
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T
/ ha(t) [aQF[x]:ﬂ(t) + D29y )P (8) — ADEG ) 9y g[a] 2P ()| dt

+ /T 0 e (D70 F (a3 (0) = 2 D) s LI (1))

= 2 (D2902157 (6) + e D} s glals (1)) |
I (T) [ oL OB L[l () = 92 r 1) L[ (1) + Dad(t, w(1))|
+ AT [L[z]3P (1) 4+ 016(t, x(t)) + 020(t, 2(1))2' ()], _,
() [=ddy P anglely (1)

t=T

=0.

+72 (TIE_B("')%L[I]?’B@ - aItl_B(W)agF[x]:ﬁﬁ(t))}t:b -

Considering appropriate choices of variations, we obtain the first (£52)) and
the second ([£.53) necessary optimality conditions, and also the transversality

conditions (L54]).
Similarly to Theorem [53] the following result holds.

Theorem 55 Suppose that (z,T) gives a local minimum for functional (£33)
on D subject to the boundary condition [@EI]) and the isoperimetric constraint
@350). Then there exists (Ao, A) # (0,0) such that, if we define the function
F:la,b) xR? = R by F = AL — \g, (x,T) satisfies the fractional Euler—
Lagrange equations

0aF 2]y () + DL 9 L) P (8) = ADLG D ng )30 () = 0

on the interval [a,T], and

12 (D7 0 Fla] 7 (1) — 7 D)0 LIS (1))
— A (290013 (1) + 11Dy g la)3 (1)) = 0

on the interval [T, b].

4.5.3 Example

Let a(t,7) = a(t) and B(t,7) = B(7). Define the function

LT e (b— 1) PW\?
‘/’(T)‘/o <2F(2—a(t))+2f(2—ﬁ(t))> “

on the interval [0, b] with b > 0. Consider the functional J defined by
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at) + (CDg('v)-ﬂ(~,.)x(t))2

A—a(t) (b—t)1=6) 2
+ + dt
(2F(2 —a(t))  2I'(2- ﬁ(t))>
for t € [0,0] and v = (1/2,1/2), subject to the initial condition
z(0)=0
and the isoperimetric constraint
T 1—a(t) _ 1B\ 2
B t (b—1)
C pal).B8() _
D t dt = (7).
;252220 (5rr oy * sz amy) 40D
Define F = L — A\g with A = 2, that is,

1—a(t LB 2
P =l + (D505 - = )
Consider the function T(t) = ¢ with ¢ € [0, b]. Because

$l—o(t) (b— t)l_B(t)
T @ —a) | 202-A0)

we have that T satisfies conditions (£39), (£40) and the two last of ([@Z).
Using the first condition of (ZAI]), that is,

C nal-,),8(, )=
Dw( ):8( )a:(t)

Tl-a(T) (b—T)1—FMN?
a(t) +2 (2p(2 —aT) T2re- B(T))) -

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 constraints. A holonomic constraint is a condition of the form

g(t,z) =0,

where * = (x1,%2,...,2,), n > 2, and ¢ is a given function (see, e.g.,
(van Bruntl, [2004)).
Consider the space

U = {(z1,22,T) € C([a,b]) x C*([a,b]) x [a,b] : 21(a) = 14 A x2(a) = 224}

(4.56)
for fixed reals x14, %2, € R. In this section, we consider the following varia-
tional problem:
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Problem 6 Find functions x1 and xo that mazimize or minimize the func-

tional J defined in U by

T
J(Il,ﬂfsz):/ L(t,1 (1), 2a(t), “ DS Py (8), € DSEB0 Dy (1)) dt

+ (b(Tv T1 (T)a IQ(T))a
(4.57)

where the admissible functions satisfy the constraint
g(tv'rl(t)a I2(t)) = 05 te [av b]v (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 argu-
ments.

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 C'.

4.6.1 Necessary optimality conditions

The next theorem gives fractional necessary optimality conditions to the vari-
ational problem with a holonomic constraint. To simplify the notation, we de-
note by x the vector (zy, z5); by D320
(CD'?(w')ﬁ(';') CD?;(-,-),/B(-,-)@)

z we mean the two-dimensional

vector x1 ; and we use the operator

(2195 (6) := (£.2(0), “ DG () )
The next result given necessary optimality conditions for Problem

Theorem 56 Suppose that (x,T) gives a local minimum to functional J as
in (EET), under the constraint [@E8)) and the boundary conditions defined in
50 . If

a3g(t7'r(t)) # 0 Vie [a’ab]a

then there exists a piecewise continuous function X : [a,b] — R such that (x,T)
satisfies the following fractional Euler—Lagrange equations:

OoLla)? (1) + DEG I OuLLa)3 P (1) + AB)dag(t 2(8) =0 (4.59)
and
O3L[x]3P () + DL )95 LIz) 2P () + A(1)s g (t, x(t)) = 0 (4.60)

on the interval [a,T], and
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72 (D7 0Ll (1) = 2D CIOLI]S I (1) + A2 E (1)) = 0
(4.61)
and
an("')(%L[x]g’B(t) _ TDtﬂ("')asL[iU]g’ﬂ () + At)Ds3g(t,z(t)) =0  (4.62)

on the interval [T, b]. Moreover, (x,T) satisfies the transversality conditions

L{z]2(T) + 918(T, 2(T)) + 82(T, x(T)) ' (T) + d3(T, x(T))h(T) = o,
oLy AL (1) = )T VOULIES(1)] 4+ 0a(T2(T) =
el V05 Llalg (1) = or [y PO LIRS (1) 4+ Oa(T (1)) =
72 [P L 3 (1) - ot} POl ()] =0,
9 o1y PO LIy A1) — oD LIl A ()] =0

(4.63)

Proof. Consider admissible variations of the optimal solution (x,T") of the

type
(", T*) = (x + eh, T + eAT),

where € € R is a small parameter, h = (hy, ha) € C*([a, b]) x C1([a, b]) satisfies
hi(a) =0,1=1,2, and AT € R. Because
839@5 I(t)) 7é 0 Vie [a’v b]v

by the implicit function theorem there exists a subfamily of variations of (z, T')
that satisfy (£58)), that is, there exists a unique function hs (e, h1) such that
the admissible variation (x*,T™*) satisfies the holonomic constraint ([£.58)):

g(t,x1(t) + €h1(t), z2(t) + ehao(t)) =0 Vi € [a,b].

Differentiating this condition with respect to ¢ and considering ¢ = 0, we
obtain that

Dag(t, x(t))h1(t) + O3g(t, x(t))ha(t) =

which is equivalent to

ag(t, 2(t)) M ()
O39(t, x(t))

Define j on a neighbourhood of zero by

= —ha(t). (4.64)

T+eAT
jle) = / L[z*]9P (t)dt + ¢(T + e AT, 2% (T + eAT)).

94
The derivative 9 fore=01is

Oe
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y T
% . :/a (02L[x]S P () (t) + Os L[] P (t)ha(t)

+0, L[] 2P (1) DYCIAC Ry (1) + a5L[a:]3>5(t)CD;v(-v)ﬂ(-v)hQ(t)) dt
+ L)Y (T)AT + 019(T, 2(T)) AT + 82(T, 2(T)) [h(T) + 1 (T) AT]
+ 03(T, 2(T)) [ho(T) + 25(T) AT].

(4.65)
The third term in ([@65) can be written as
/ OuL[)3” (1)° D b (1)t
/ 04L] ['Yla oo )h1()+72tDﬁ( )h()}d
= / OiLlal2 (O D (1t
+ s / (94L aﬁ( )CDﬁ( )h / 64L aﬁ( )CDB( )hl( )dlf‘|
(4.66)

Integrating by parts, [@G0]) can be written as
T
/ ha(t) [”yltDTo‘("')(?ALL[a:]:’ﬁ(t) +thm'v)mL[x]gﬂ(t)} dt
b
+/ ol () [aDtB("')(?ALL[x]:’ﬁ(t) - TDtB("')84L[:1;]$’5(t)} dt
T

+ | ha (t) <~ylt1T1a<'~>a4L[x]3ﬂ (t) = vor Ly )0, L[]S P (t))]
t=T

Yoha (t) <Tft1ﬁ("')34L[$]3’ﬁ(f) - aftlﬁ("')34L[w]3’ﬁ(t)>]

t=b

By proceeding similarly to the 4th term in (£65]), we obtain an equivalent ex-
pression. Substituting these relations into ({.65]) and considering the fractional

operator Dgfc'")’a("') as defined in ([{34]), we obtain that
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g B
0= / h(®) [0aLlals 7 (8) + DG Ll (1)

+ ha(t) [(%,L[:E]g”@(t) n Dg(:'p")’a("')ﬁg,L[;v]ﬁ’ﬂ(t)} ] dt

b
+72 /
T

a0 [oD] LIS 1) — 1D 0uLals 0] al

ha (1) [GDE“')mL[x];“ﬁ(t) — D)0, L[x] (ﬂ]

+h(T) 71tIT1_a("')34L[fE]$’ﬂ(t)

— yor Iy PO L[] 2P (1) + De (2, év(f))}
e

+ha(T)

eI IO L2 P () — yor I P05 L3P () + 33¢(t7$(t))]
t=T

+AT {L[l’]?’ﬁ(t) + 01(t, x(t)) + O20(t, ()21 () + 3L, () (t)]

t=T
+h1(b) |72 <TIt15("')84L[w]3’5(t) - aItlﬁ('“)&L[w]?’ﬁ(t))]
t=b
+ha(b) [72 (Tftl—m'v)ag,L[x]gﬁ(t) - aItl_ﬂ("')65L[;v]$"ﬂ(t)>]
t=b
Define the piecewise continuous function A by
Os L) (1) + IG5 L) (1)
- L ) t € la,T)
oDy V05 L[]S0 (t) —r Dy V05 L[]S P (1) fe [

Dag(t, =(t)) ’
Using equations ([£64) and ([AG8]), we obtain that
A(t)O2g(t, x(t))ha (L)

(9sL{a]$ (1) + DI 05 Llaly P (0)ha(t), € [a,T]
(Df 05 L[e)3 P (t) =1 D05 L3P (0)ha(t), ¢ € [T20]

Substituting in (£67), we have
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o= [ (0 [outlaiz )+ DI 0unlaf )+ At )]
+v2 /Tb hi(t) |:an(',-)a4L[I]$75(t) — TDtﬁ("')34L[x]:’ﬁ(t) + )\(t)azg(t,x(t))} gt

+ha(T) | yelr' =IO, L] P () — yor Ly P04 L]0P (8) + D20(¢, x(t))]

t=T

+h2(T) ’yltITl_a("')([%L[,T]%’ﬂ(t) — ngItl_ﬂ("')%L[:v]ﬁ’ﬂ(t) + %q&(t,x(t))]

t=T

+AT {L[w]?ﬂ(t) + 016t (1)) + 020(t, (1)1 (t) + Oag(t, (1)) (t)]

t=T

+h1 (D)

Yo <TIt1_ﬂ("')84L[a:]$’ﬂ(t) - aItl_ﬂ("')84L[a:]$’ﬂ(t)>]

t=b
+h2(b) [72 <T1t15("')35L[I]3’5(t) - aItlﬁ("')ast[fE]?’ﬁ(t))]
t=b

Considering appropriate choices of variations, we obtained the first (£.59) and
the third ([@61)) necessary conditions, and also the transversality conditions

(#83). The remaining conditions (£60) and (£62) follow directly from (ZET)).

4.6.2 Example

We end this section with a simple illustrative example. Consider the following
problem:

J(:v,t):/OT

A—alt) (b—t)1=8® )2

aft) + (CDg‘("')”@("')xl (t) — 2I'(2 — a(t)) B 2I'(2 — B(t))

2
+ (CD,?("')’B("'):EQ(tD ]dt — min,
t

Il(t)—F{EQ(t): —|—1,
21(0) =0, x2(0) =1.

It is a simple exercise to check that x1(t) = t, x2(t) = 1 and A(t) = 0 satisfy
our Theorem

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 B0 Ty
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different cases are considered.

The variational problem of Herglotz is a generalization of the classical vari-
ational 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 (m,
11930), but only in 1996, with the works (Guenther, Gottsch and Kramet,
11996; [Guenther, Guenther and Gottsch, L(L%i it has gained the attention
of the mathematical community. Since then, several papers_were devoted
to thls subject. For example see references

2014, 2015aH).

In Section 71l we obtain fractional Euler-Lagrange conditions for the
fractional variational problem of Herglotz, with one variable, and the general
case, for several independent variables is discussed in Section Finally,
three illustrative examples are presented in detail (Section T3]

4.7.1 Fundamental problem of Herglotz

Let o, 3 : [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 condition x(a) = x4, for a fized x, € R, and a real T € (a,b], that
extremize the value of z(T), where z satisfies the differential equation

Hat) =L (t,x(t),CD?Y‘("'W("')x(t),z(t)) , teab), (4.69)

with dependence on a combined Caputo fractional derivative operator, subject
to the initial condition
z(a) = zq, (4.70)

where z, is a fized real number.

In the sequel, we use the auxiliary notation

[2,2197() = (£,2(0), “ DG Ca(t), 2(1))
The Lagrangian L is assumed to satisfy the following hypothesis:
1. L:Ja,b] x R* — R is differentiable,
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2.t = A(t)d3 Lz, 2)27(t) is such that Dy (A(£)ds L]z, 2]28 (1)),

oD7) (B LIz, 217(1)), and DI (M(©)OsLlw, 2)57 (1)) exist and

are continuous on [a, b], where

() = exp (— / OuL [, 4 (ﬂm) .

The following result gives necessary conditions of Euler-Lagrange type for a
solution of Problem [7

Theorem 57 Let z € C* ([a,b];R) be such that z defined by Eq. ([E63), sub-
ject to the initial condition (ATQ), has an extremum at T €]a,b]. Then, (z, z)
satisfies the fractional differential equations

oLz, 2)2 P (OA(t) + DEU0D) (N(1)ds L[z, 2137 (1)) = 0, (4.71)
on [a,T], and

12 (D7 (AOB L[, 2157 (1) = 2D (AW DLz, 2137(1)) ) = 0,
(4.72)
on [T, b]. Moreover, the following transversality conditions are satisfied:

edy ) (MDD Ll A5 (1) =Ly (MLl 217 0) | =
o [ng—“v') (\(£)0s L[z, 228 (1)) — oI} 70 ()\(t)agL[az,z]S;*ﬁ(t))}

t=b
(4.73)

If T <b, then Llz, 2]3°(T) = 0.

Proof. Let x be a solution of the problem. Consider an admissible variation
of z, T = x + ¢h, where h € C*([a,b];R) is an arbitrary perturbation curve
and € € R represents a small number (|¢] < 1). The constraint z(a) = z,
implies that all admissible variations must fulfill the condition h(a) = 0. On
the other hand, consider an admissible variation of z, Z = z + €, where 0 is
a perturbation curve (not arbitrary) such that

1. B(a) = 0, so that z(a) = z,,

2. 6(T) = 0 because z(T) is a maximum (or a minimum),

e, z(T)—2(T) <0 (Z(T)—=2(T)>0),

d
3. 6(t) = d—z(f, t) , so that the variation satisfies the differential equation
3

(59, =

Differentiating 6 with respect to ¢, we obtain that

d dd _

700 = Fze@n|
dd ,_
%E’Z(Iat) o

d O ol (e O el Bt e
=L (t,:t(t)—i—eh(t), DECIBC (1) 4 €€ PRt B )h(t),z(x,t)>

e=0
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and rewriting this relation, we obtain the following differential equation for 6:

0(t)—0sL[x, 237 (£)0(t) = o Llw, 237 (t)h(t)+0s L[z, 2]27 (¢)C DSC)FCnt).

t
Considering A(t) = exp (—/ 04 L]z, z]:’ﬁ(r)dr> , we obtain the solution for
the last differential equationa

O(T)NT) — 0(a)

- / ! (32L[3:, 22 (6)h(t) + BsLx, 207 (t)CD3<~~>ﬁ<~~>h(t)) A(t)dt.

By hypothesis, 6(a) = 0. If z is such that z(z,t) defined by ([{.G9) attains an
extremum at ¢t = T, then 0(T) is identically zero. Hence, we get

/ : (82L[x, 228 (h(t) + s Llx, 27 (t)CDg‘("')’B("')h(t)) A(t)dt = 0.

(4.74)
Considering only the second term in Eq. (Z74) and the definition of combined
Caputo derivative operator, we obtain that

T
| ALl 150 (nE Do) + 228 D () e
‘ T
= [ AOBLL. 21570 DI (e

b
. / ()5 L[x, 228 (6 DY h(t)dt

—/b)\(t)agL[x,z]?y"ﬁ(t)fo("')h(t)dt] = *

T

Using the fractional integration by parts formula and considering ¥ = (v,,71),
we get

> = / ! h(t)DEC 0 (N#)0s Lz, 237 (1)) dt
b

+ / 12h(t) oD} (AL, 2157(1) =1 D) (NO)sLLw, 2157 (1)) | e
T

+ BT [redy ") (OB L, 2157 (0) = orl ) (AW Ds e, 2157 (1)

+ h(b)ye [TIQ**(*) (\(£)ds Lz, 208 (t)) —o 1,70 (A(t)%L[;v,z]ﬁ’ﬂ(t))}

t=T

t=b

Substituting this relation into expression ([{74]), we obtain
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0= / ! h(t) [BQL[:E, 2P (OA(E) + DO (A(1)ds L, z]?j’ﬁ(t))} dt

b
+/T ~oh(t) [an<"'> (A(£)8s Lz, 225 (t)) — D) ()\(t)agL[az,z]fY"ﬁ(t))} dt

+h(T) [yely ") (AO LI, A5 (1) = rerdy ) MO Ll 13 0)]

+h(byye |17 (MDD Ll A5 P (1) = 1) (MDD LE AP )] -

With appropriate choices for the variations h(-), we get the Euler-Lagrange
equations ([@LT7I)-(@7T2) and the transversality conditions ([@.73)).

Remark 58 Ifa(-,-) and B(-,-) tend to 1, and if the Lagrangian L is of class
C?, then the first Euler-Lagrange equation (ZT1) becomes

0oL, 3 FOND) + (12— ) 5 MO L, 2137(1)] = 0.

Differentiating and considering the derivative of the lambda function, we ob-
tain

At) [azL[x, 2P (t)

d
+(v2—m) {—3413[1’, Z]?’B(t)agL[x, z]ﬁ’ﬁ(t) + EagL[I, z];“’ﬁ(t)] ] -0.
As A(t) > 0, for all t, we deduce that

OuLlo. 15 (0)+ (=) | G0aLlo 157(0) = WLl 15 (0Ll A57(0)]| =

4.7.2 Several independent variables

Consider the following generalization of the problem of Herglotz involving n+1
independent variables. Define 2 = []?_,[a;,b;], with n € N, P = [a,b] x 2
and consider the vector s = (s1, $2,...,8n) € 2. The new problem consists
in determining the trajectories x € C* (P) that give an extremum to z[x, T},
where the functional z satisfies the differential equation

2(t) = / L (t, s, x(t, s), CDE?("')’ﬂ("')x(t, ),
2
Cpa g, s), O DS a8, 2(0)) ds - (4T5)
subject to the constraint
z(t,s) =g(t,s), forall (t,s)€ P, (4.76)

where OP is the boundary of P and g is a given function g : P — R. We
assume that



4.7 Fractional variational Herglotz problem 105

a,aq, B, 6i : la,b]> — (0,1) withi =1,...,n,
Y7L, ., € [0,1)?,

d"s =dsi...dsp,

CD.?("')’ﬁ("'):v(t, S), CDill("')’ﬁl("'):v(t, 8)y...,¢ Dsﬁ("')’ﬁ"("')x(t, s) exist and
are continuous functions,

5. the Lagrangian L : P x R"™3 — R is of class C*.

Ll

Remark 59 By CDg("')’ﬁ("'):E(t, s) we mean the Caputo fractional derivative
with respect to the independent variable t, and by CD:Z("')’B"("')x(t, s) we mean
the Caputo fractional derivative with respect to the independent variable s;,
fori=1,...,n.

In the sequel, we use the auxiliary notation [x, 2322 (t, s) to represent the

following vector

(t, s,a(t,s), DI P g (t,5) € DIyt ),

O Do g ), z(t)).

Consider the function

t
A(t) = exp (—/ / Donta [T, Z]Zf (r, s)d"sdT) .
a J2

Theorem 60 If (x,2,T) is an extremizer of the functional defined by Eq.
@xm), then (x,z,T) satisfies the fractional differential equations

2Lz, 2138 (1, $)A(t) + D2 O (A1) 5Lz, 2]28 (2, 5))

n n,y
+ 3 DB (N1)d, g5 Ll 2155 (1 5) =0 (4.77)
=1

on [a,T] x 2, and

o (an("') (\(£)OnsaLlw, 2128 (1, 5)) — v D) (A(t)an+3L[x,z]g;5(t,s))) -0
(4.78)

~

on [T,b] x (2.

Moreover, (z,z) satisfies the transversality condition

[l ") (A Duss Lo, 215 (1, 9))

- ngltlfﬁ("') (A(t)Op43Llz, z]gjg(t, s))] =0, sef. (4.79)

If T < b, then / Lz, 2)35(T, s)d"s = 0.
2
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Proof. Let x be a solution of the problem. Consider an admissible variation of
x, Z(t,s) = z(t,s)+eh(t,s), where h € C(P) is an arbitrary perturbing curve
and € € R is such that |¢] < 1. Consequently, h(t,s) = 0 for all (¢,s) € OP by
the boundary condition (L70]).

On the other hand, consider an admissible variation of z, Z = z + €, where 0
is a perturbing curve such that 6(a) = 0 and

0(t) = dilsz(;v 0

e=0

Differentiating 0(¢) with respect to ¢, we obtain that

d d d
py (t) = Ed_z(x t) .
dd ,_
E%Z (.’I],t) -
d — o, m
== QL[m,z]nﬁ(t,s)d s .

We conclude that
o(t) :/ <8n+2L[x z]ng(t s)h(t,s)+8n+3L[:E,z]g:fj(t, s)cDﬁ("')’ﬂ("')h(t,s)
o)

+Z Onyarillz, 2]50 (¢, S)CDO”( VBBt 5)+BansaLlr, 213 (t, )0 (t)> @"s.
To simplify the notation, we define

/ Oontalz, 2] "G(t s)d"s

At) = / (8n+2L[a: 298 (t, )h(t, 8)+0nt3Lw, 2|35 (¢, ) DICPC It 5)
2
- By O pyeil),BiCr) 0
+ 37 OusagiLlr, 2135 (1, 5)° D h(t,s))d s
=1

Then, we obtain the linear differential equation

whose solution is
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Since 6(a) = 0(T) = 0, we get

/ " AN = 0. (4.80)

Considering only the second term in (£.80), we can write
/ / )Ont3Lz, 2]5 5(t s) (”ylng‘("')h(t, $) + Yoy D’Q( h h(t, s)) d"sdt
Q
= 71/ / )On43L[z, 2|5 ’ﬂ(t S)CDO‘( )h(t s)d"sdt

+ 72

/ / )On+3 L]z, 2] ’B(t s)cDﬁ( )h(t s)d" sdt

/ / )Ont3Lz, 2]5 "B(t S)CDﬁ( )h(t s)d"sdt]

Let ¥ = (v,,71)- Integrating by parts (cf. Theorem [[3)), and since h(a,s) =
h(b,s) =0 for all s € £2, we obtain the following expression:

/T/ h(t, s) D200 (N(#)0nraLlx, 235 (¢, 5)) d” sdt
a 2
b
- /T / (0. [DF) (Aol 225 (0,9)
— 2DIC) (A#)nys Lz, 228 1, s))] d"sdt
4 [ W) [l (Ansaln, 20 )
2
—o TItlfB(-,-) (A(t)On+3L[z, 2]5 ’B(t s)) d"S}

=T

Doing similarly for the (i + 2)th term in (£80), with i = 1,...,n, letting
7' = (7¢,71), and since h(t,a;) = h(t,b;) = 0 for all ¢ € [a, b], we obtain

/ / Onssei Ll A28 5) (NS DIt 5) + 448 DO In(t, ) ) st
(9]
:/ /Qh(t, )DL (1) D s 4i L, 252 (L 5)) d” s

Substituting these relations into ([@80), we deduce that
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/ / [0 2Ll 213201, $)M1) + DI (M0)D 5 L, 215 1 5)
(7]

+ZDJ W) (N ssriLlw, 2100 (E, 5)) d”sdt

T / /Q [ D) (A0 Ll 15250, )
— D) (\OOnss e, 21521, 5)) | d st

4 [ W) [l (A0nsaLlin, 2200 )
2

—y2 ) (NG L, 2135 (1,9)) ]

For appropriate choices with respect to h, we get the Euler-Lagrange equa-

tions (L 77)-T8) and the transversality condition (Z.79).

=T

4.7.3 Examples
We present three examples, with and without the dependence on z.
Ezample 4.1. Consider

A(t) = (CDij("')’ﬂ("')x(t)y +z2t)+t2 -1, te]o,3],
z(0) =1, z(0)=0.

(4.81)

In this case, A(t) = exp(—t). The necessary optimality conditions (@ 7T))—#72)
of Theorem [57 hold for Z(t) = 1. If we replace x by T in (L&I]), we obtain

) —z(t)=t*—1, te]0,3],
z(0) =0,

whose solution is
2(t) = exp(t) — (t +1)% (4.82)

The last transversality condition of Theorem [57] asserts that
L[E,2)2P(T) =0 < exp(T) — 2T — 2 =0,
whose solution is approximately

T ~ 1.67835.

We remark that z (£82]) actually attains a minimum value at this point (see
Figure 1] (a)):
2(1.67835) =~ —1.81685.
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Ezample 4.2. Consider now

) =@t-1)(2*°O)+2*t)+1), te][0,3],
0.

z(0) =0, 2(0)= (4.83)

Since the first Euler-Lagrange equation ([@.71) reads
(t—1)z(t) =0, Vtel0,T],

we see that T(t) = 0 is a solution of this equation. The second transversality
condition of (@73 asserts that, at t = T', we must have

L[z, 2P (t) = 0,

that is,
(t—1)(2%(t)+1) =0,

and so T' = 1 is a solution for this equation. Substituting = by T in ([@83]), we
get,

2(t) = (t—1)(22@t) + 1), telo,3],
2(0) = 0.

The solution to this Cauchy problem is the function

z(t) = tan (g - t) :

(see Figure @1} (b)) and the minimum value is

= (1),

FEzxample 4.3. For our last example, consider

£(t) = (CD?Y‘("')’B("')x(t) - f(t))2 +t2 -1, telo,3],
xz(0) =0, z(0)=0,

(4.84)

where
- tl—a(t) (3 — t)l—ﬂ(t)
I = 3re—a) ~ 2r@- B0

In this case, A(t) = 1. We intend to find a pair (z, z), satisfying all the con-
ditions in ([@84)), for which z(T) attains a minimum value. It is easy to verify
that Z(t) = t and T = 1 satisfy the necessary conditions given by Theorem
E7 Replacing x by T in ([£84), we get a Cauchy problem of form

Ht)y=t*—1, te][0,3],
2(0) =0,
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whose solution is
t3
z(t) = — —t.
() =5

Observe that this function attains a minimum value at 7' = 1, which is z(1) =

—2/3 (Figure &1} (c)).

w
&

S

)
(a) Extremal z of Example [4.1] (b) Extremal z of Example

64
54

4

1 2 3
t

(¢) Extremal z of Example [£.3]

Fig. 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 book.

Chebfun is an open source software package that “aims to provide numer-
ical computing with functions” in MATLAB (Linge and Langtangen, [2016).
Chebfun overloads MATLAB’s discrete operations for matrices to analogous
continuous operations for functions and operators (Trefethen, [2013). For the
mathematical underpinnings of Chebfun, we refer the reader to (Trefethen,
2013). For the algorithmic backstory of Chebfun, we refer to (Driscoll, Hale and Trefethen,
2014).

In what follows, we study some computational approximations of Riemann—
Liouville fractional integrals, of Caputo fractional derivatives and conse-
quently of the combined Caputo 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 [) and the beta function B (Definition [B]). 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 aIf‘"("'):v(t) and tlg"("')x(t).

Considering the Definition B4 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 oIz (t) and tlgn("')x(t), through the following Cheb-
fun/MATLAB code.



114 APPENDIX

function r = leftFI(x,alpha,a)

g = 0@(t,tau) x(tau)./(gamma(alpha(t,tau)).*(t-tau).” (1-alpha(t,tau)));
r = @(t) sum(chebfun(@(tau) g(t,tau),[a t],’splitting’,’on’),[a t]);
end

and

function r = rightFI(x,alpha,b)

g = @(t,tau) x(tau)./(gamma(alpha(tau,t)).*(tau-t).” (1-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 exam-
ple, where we determine computacional approximations for Riemann—Liouville
fractional integrals of a special power function.

Ezample 4.4. Let a(t,7) = tQZTz and x(t) = t* with ¢t € [0,1]. In this case,

a=0,b=1andn=1. Wehave ,J0{)2(0.6) ~ 0.2661 and (I 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, [0,1]);
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 aIf‘("'):zr(t) and tlff("")x(t) are plotted in Figure 4.2l

A.2 Higher-order Caputo fractional derivatives

In this section, considering the Definition 36l we implement in Chebfun two
new functions leftCaputo(x,alpha,a,n) and rightCaputo(x,alpha,b,n)
that approximate, respectively, the higher-order Caputo fractional derivatives
of variable-order aCDf‘"("')x(t) and fD?"("'):v(t).

The following code implements the left operator (4.2)):

function r = leftCaputo(x,alpha,a,n)

dx = diff(x,n);

g = 0@(t,tau) dx(tau)./(gamma(n-alpha(t,tau)).
*(t-tau) . " (1+alpha(t,tau)-n));

r = @(t) sum(chebfun(@(tau) g(t,tau),[a t],’splitting’,’on’),[a t]);

end

Similarly, we define the right operator (£3) with Chebfun in MATLAB as
follows:
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Fig. 4.2. Riemann-Liouville fractional integrals of Example [£.4} z(t) = t? in con-
tinuous line, left integral aIta("')x(t) with “o—" style, and right integral tIl?("'):c(t)

with “x—=" style.

function r = rightCaputo(x,alpha,b,n)
dx = diff(x,n);

g = @(t,tau) dx(tau)./(gamma(n-alpha(tau,t)).
*(tau-t) . " (1+alpha(tau,t)-n));

r = @(t)(-1)."n.* sum(chebfun(@(tau) g(t,tau),[t b],
’splitting’,’on’), [t bl);

end

We use the two functions leftCaputo and rightCaputo to determine apro-
ximations for the Caputo fractional derivatives of a power function of the form
x(t) =7,

2
Ezample 4.5. Let a(t,7) = & and z(t) = t* with ¢ € [0,1]. In this case, a = 0,
b=1and n = 1. We have aCDg(é")x(O.G) ~ 0.1857 and gﬁD?("')x(O.G) ~
—1.0385, obtained in MATLAB with our Chebfun functions as follows:

a=0; b=1; n=1;

alpha = @(t,tau) t."2/2;

x = chebfun(@(t) t."4, [a b]l);

LC = leftCaputo(x,alpha,a,n);
RC = rightCaputo(x,alpha,b,n);
LC(0.6)

ans = 0.1857

RC(0.6)
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ans = -1.0385

See Figure [.3] for a plot with other values of aCDf("')x(t) and fDZ‘("'):z:(t).
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Fig. 4.3. Caputo fractional derivatives of Example @5} x(t) = t* in continuous line,
left derivative D)z (t) with “o—7 style, and right derivative fDl?("')x(t) with
“x =" style.

Ezample 4.6. In Example 5] we have used the polynomial z(t) = t*. It is
worth mentioning that our Chebfun implementation works well for functions
that are not a polynomial. For example, let z(t) = e'. In this case, we just
need to change

x = chebfun(@(t) t."4, [a bl);
in Example by

x = chebfun(@(t) exp(t), [a bl);
to obtain

LC(0.6)
ans = 0.9917
RC(0.6)
ans = -1.1398

See Figure [4.4] for a plot with other values of aCDf‘("')x(t) and tCD;‘("')x(t).
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Fig. 4.4. Caputo fractional derivatives of Example &6 x(¢) = €' in continuous line,
left derivative D)z (¢) with “o—7 style, and right derivative fD;("')x(t) with
“x =" style.

With Lemma @0 in SectionEIlwe can obtain, analytically, the higher-order
left Caputo fractional derivative of a power function of the form z(t) = (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 [0 we assume that the fractional order
depends only on the first variable: a,(t,7) := @,(t), where @, : [a,b] —
(n —1,n) is a given function.

Ezample 4.7. Let us revisit Example[L.5 by choosing a(t, 7) = % and z(t) = t*
with ¢ € [0, 1]. Table I Ishows the approximated values obtained by our Cheb-
fun function leftCaputo(x,alpha,a,n) and the exact values computed with
the formula given by Lemma B0l Table £l was obtained using the following
MATLAB code:

format long

a=0; b=1; n=1;

alpha = @(t,tau) t."2/2;

x = chebfun(@(t) t."4, [a b]);

exact = @(t) (gamma(5)./gamma(5-alpha(t))).*t."(4-alpha(t));
approximation = leftCaputo(x,alpha,a,n);

for i = 1:9
t = 0.1%1i;
E = exact(t);
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A = approximation(t);
error = E - A;

[t E A error]

end

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 | 6.522560269672795e-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 [0l for functions of Example [£.7] versus
computational approximations obtained using the Chebfun code.

Computational experiments similar to those of Example [£.77] obtained by
substituting Lemma [0l by Lemma [1] 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) := @y,(t), where @, : [a,b] — (n — 1,n) is a given function.

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 Sec-
tion 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,gamma2,a,b,n)
lc = leftCaputo(x,alpha,a,n);

rc = rightCaputo(x,beta,b,n);

r = @(t) gammal .* lc(t) + gamma2 .* rc(t);

end

Then we illustrate the behavior of the combined Caputo fractional deriva-
tive of variable-order for different values of ¢ € (0, 1), using MATLAB.

Ezample 4.8. Let a(t,7) = t2172, Bt,7) = 2T and z(t) = ¢, t € [0,1].

We have a = 0, b = 1 and n = 1. For v = (y1,72) = (0.8,0.2), we have
¢ P2t B0 1(0.4) ~ 0.7144:
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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);

gammal = 0.8;

gamma2 = 0.2;

CC = combinedCaputo(x,alpha,beta,gammal,gamma2,a,b,n);
€C(0.4)

ans = 0.7144

For other values of CD%"')’B("'):E(t), for different values of ¢t € (0,1) and
v = (71,72), see Figure and Table

0.8
0.6
0.2
02+

-0.4

-0.6 F

0.1 0.15 0.2 0.25 0.3 0.35 0.4 0.45

Fig. 4.5. Combined Caputo fractional derivative CDﬁ("')”B("'):c(t) for a(-,-), B(-,-)
and z(t) of Example 8 continuous line for v = (y1,72) = (0.2,0.8), “o—" style for
v = (71,72) = (0.5,0.5), and “x—" style for v = (y1,72) = (0.8,0.2).
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t

Case 1

Case 2

Case 3

0.4500

-0.5630

-0.3371

-0.1112

0.5000

-790.4972

-1.9752e+03

-3.1599e4-03

0.5500(-3.5738e+06

-8.9345e+06

-1.4295e+4-07

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+4-24

1.5202e+25

0.8000(-1.3648e+30

-3.4119e+30

-5.4591e+4-30

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+4-49

0.9900

1.8158e+54

4.5394e+-54

7.2631e+4-54

Table 4.2. Combined Caputo fractional derivative CD—L;("')’B("'):C(t) for a(-,-), B(-,
and z(t) of Example @8 Case 1: v = (711,72) = (0.2,0.8); Case 2: v = (y1,72)

(0.5,0.5); Case 3: v = (y1,72) = (0.8,0.2).
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Trefethen LN (2013) Approximation Theory and Approximation Practice.
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