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1 Introduction

In recent years, many mathematicians have paid attention to the fractional calculus
in the sense of generalized derivatives and integrals of the integer order to fractional
one. The FDEs have been considered for describing and modeling many scientific phe-
nomena. Based on the books mentioned in [1, 2, 3] and their references, the fractional
systems are widely used in many branches of science such as mathematics, physics,
chemistry, biology, economics, and engineering. There are different definitions for frac-

tional derivatives, among which the Riemann-Liouville and Caputo are mostly used.

The optimal control problem (OCP) is to determine the control and state variables
so that a process complies with some constraints and at the same time optimizes an
objective function. A FOCP is a special case of an OCP in which either objective
function, or constraints of the problem, or both contain at least one FDE [4, 5]. Many
methods have been used to solve FOCPs numerically. These methods are divided into
two general categories, including direct and indirect methods. The indirect methods
are based on finding a solution from the necessary optimality conditions, resulted from
the calculus of variation and the Pontryagin’s minimum principle [6]. These methods
lead to a two-point boundary value problem (TPBVP), which can be solved by the well-
known numerical methods. Direct methods are according to the discretization of control
or state variables and transforming the given problem into a nonlinear optimization
problem. Formulation of the FOCPs and some numerical methods used for solving
different classes of FOCPs can be found in references [7, 8, 9, 10].

Spectral methods are the special classes of global numerical methods based on the
discretization of variables in differential equations, which have recently been extended
to use combined methods like the Ritz method [11, 12]. These methods depend on
the family of weighted residual methods (WRMs). WRM indicates a specific set of
approximation techniques, in which the residuals (or errors) are minimized in a certain
way. In these methods, the unknown function is extended by a linear combination
of basis functions with unknown coefficients. The other functions known as weighted
functions are applied to find the unknown coefficients. Also, the approximation error is
reduced as much as possible. With respect to the basis and weights functions, spectral
methods are divided into three classes including Galerkin methods, collocation meth-
ods and Tau methods. Recently, these methods have been used to solve a variety of
FDE and FOCPs. Doha et al. developed an efficient Chebyshev spectral method to
solve multi-term FDE [13]. Esmaeili and Shamsi introduced a pseudo-spectral method
for solving the fractional initial value problems [14]. Sweilam also used the Legendre

spectral-collocation method to solve some types of FOCPs [15]. Nemati introduced a
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spectral method along with the Bernstein operational matrix for solving the 2D FOCPs
[16]. Ejlali et al. proposed the B-spline spectral method for constrained FOCPs [17].

The orthogonal functions can be classified into three families, including the piece-
wise constant basis function (Block pulse, Harr, Walsh), the orthogonal polynomials
(Laguerre, Chebyshev, Legendre), and the set of sine-cosine (Fourier) functions. Or-
thogonal functions are applied to reduce the dynamical system problems to a sys-
tem of algebraic equation. The hybrid function is constructed by the combination of
Block-Pulse functions with Lagrange polynomials, Bernoulli polynomials, Chebyshev
polynomials, and Legendre polynomials [18, 19, 20, 21]. The hybrid functions have
been proven to be a mathematical vigorous instrument for discretization a FDE or
OCP [22, 23]. Among these hybrid functions, the Bernoulli hybrid functions have been
proven to be computationally more effective [24, 25]. Also, the properties of Bernoulli
hybrid functions are very effective in computing fractional derivative operators. Ac-
cording to our information, none of these hybrid functions have been used for solving
FOCPs by indirect methods. In this paper, at first, the necessary optimality conditions
of the FOCP are obtained. Then, the resulted FDEs are converted to a system of al-
gebraic equations, using a numerical method including hybrid functions approximation
fitted to the Ritz method along with fractional operators and collocation method. The
solution of this system determines the approximate solution of FOCP.

The structure of this paper is as follows: First, in Section 2, we provide some
fundamental definitions and properties of the fractional calculus and Bernoulli hybrid
functions. Next, Section 3 describes the calculation of fractional derivative operators
applicable in the Ritz method. In Section 4, we introduce the problem statement and
numerical method for solving the desired problem. Then, in Section 5, the error bounds
are presented. After that, in Section 6, illustrative test examples are used to verify the

accuracy of the suggested method. And finally, Section 7 is the conclusion of this study.

2 The Required Definitions and Properties

In this section, some definitions of fractional derivatives and integral, hybrid functions

and their properties are presented.
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2.1 Fractional calculus

The most important definitions of the fractional derivative and integral and their prop-
erties are provided in this section. Let f : [a,b] — R and o > 0 be the order of fractional
derivative or integral and ¢ = [a] + 1 [1, 2, 3, 26, 27].

Definition 1. The left and right fractional Riemann-Liouville integral of order a > 0

are defined, respectively, as follows:
1 t
JEH0) = g [ =) e
o 1 ’ a—1
B0 = e [ =0
where I'(«) is the Gamma function.

Definition 2. The left and right Riemann-Liouville fractional derivative operators of

order « are given by

1 d [t a1
_ t—T1)7 d
s L =,

qNe i b '
FEDR () = p ey [ 0

LD f(t) =

Definition 3. The left and right Caputo fractional derivative operators are defined by

CDRI0) = g [ (=7 O
C na (_1>’L ’ i—a—1 (i)
CDRI0 = pim [ (=0 O

For the mentioned fractional derivatives and integral, the following properties are es-
tablished. When a = z is an integer number, the fractional Riemann-liouville and

Caputo derivatives reduce to ordinary derivative as follows:

" Dia(t) = { Dix(t) = 29(1), (1)
1 Dja(t) = ¥ Dia(t) = (=1)%2P (). (2)

The relation between Riemann-Liouville fractional derivative and Caputo fractional
derivative is as follows:
i—1

Cp ) = Fpg ) -y L Q

iy
=)
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These operators have the following properties

RLpe(h—t)B~1 = r(l;a(?)a) (b—t)P="t o, B>0, (4)
o (b —a)*

el f () L2(ap) < o )Hf( Mr2ap)s (5)

CDRf(t) = (=)' D (1), (6)

2.2 The Bernoulli hybrid functions

The Bernoulli hybrid functions by, (t) for n = 1,2,..., N and m = 0,1,2,..., M are
defined on the interval [0,1) by the following relation [24]

n—1 n
b () = 4 PmVE=nH 1)t € [=5= ), (7)
0 otherwise,

where n and m are the orders of the Block-pulse functions and Bernoulli polynomials,

respectively. The Bernoulli polynomials of order m can be defined as: [28]
" /m
it =3 () Yot ¥

where ay = B(0),k = 0,1,2,...,m, are Bernoulli numbers. The first few Bernoulli

polynomials are given as:

1 1 3 1

Fo(t) =1, Ait) =t -5, Ba(t) = t* —t+ g Pst)= t° — §t2 + 5t

The Bernoulli polynomials satisfy the following property

ﬁm(l - t) = (_1)mﬁm(t)‘ (9)

2.3 Function approximation

It is obvious that
Y = Span {bm(t), bgo(t), ey bN()(t), bll(t), ey bN1(t), ey buu(t), ey bNIM(t)} 5 (10)

is a finite dimensional and closed subspace of the Hilbert space H = L2[0, 1]. Therefore,

Y is a complete subspace and for each f € H, there is a unique best approximation
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out of Y such as fyy €Y, that is Vy € Y, || f — fvm|| < ||f —yll. Since faar € Y, there

are unique coefficients a1, as, . .., anr, so that [29]
N M
For =)0 tnmbum(t) = ATU(L), (11)
n=1m=0

where A and ¥(t) are the following vectors:

T
A" =1a10,020, -, ANO, Q11y - -y ANTs -, GIM, - - - s ANM] 5 (12)

\I/T(t) = [1)1()(15),[)20(1')7 .. .,bNo(t),bu(t), .. .,le(t), ... 7b1M(t) .. ->bNM(t)] . (13)

3 Fractional derivative operators for hybrid functions

The first step in developing our numerical methods is to compute the left Caputo
fractional derivative and right Riemann-Liouville fractional derivative operators of the
Bernoulli hybrid functions to be applicable in the Ritz method. We display these
operators by D¢ and D%, respectively. Without the loss of generality, we consider the
interval be [0,1] and 0 < a < 1.

3.1 The left Caputo fractional derivative for Bernoulli hybrid functions

From the Bernoulli hybrid functions (7), tby,(t) can be equivalently defined as:
thnm (t) = wact ()t (Nt = n + 1) — uz (£)tFm (Nt —n + 1), (14)

where u,(t) is a unit step function defined as:

uAQ:{]tzn

0 t<r

By using the definition of the Laplace transform and Bernoulli hybrid functions (7) and
equations (8), (9) and (14), we have
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L{tbnm(t)} /OOO e*“u%l () tBm (Nt —n 4 1)dt — /Ooo e un ()tBm(Nt —n + 1)dt

o5}

e "B (Nt —n + 1)dt — / e "B (Nt —n + 1)dt
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_e R </"°° (f: <’Z> ()" (N R (1 2 ) (1 N)k> dt> ,

using integration by the change of variable, the Laplace transform is obtained as
follows:

C{thum(B)} = & 5 (Z (’Z) oV EEED) (”;] 1) 3 <’Z> amkN’“F(ifll))
k=0
e )

By applying the derivative Laplace transform properties and equation (15), we get

L{(tbrm (1))} = sL{tbam(t)}

(& (1)t () (1))
—e xS <Z(_1)7n <::> amfk(—N)k F(Sk;i'lQ)
)

I
o
2

1
By taking laplace transform of the Convolution T = aye and (tb,,(t))’, we obtain
—a

L[OCD?(tbnm(t))] = c{ﬁ /Ot(t—f)*a(rbnm(r))’dr}

(S (m wD(k+2) n—1\ o= (m R D(k+1)
= e N <kzo(k>o¢mkN hi2a + N kZ:O i kN Shila

) e (ZL) an-i(-N D). a7)
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By taking inverse Laplace transform of relation (17), the left Caputo fractional deriva-
tive is derived as follows:

i i\ ktl-a
§ D2 (tham(®)) = uw(t)z@%mmkré(iﬁ)a) (-2

n—1\ e [m I'(k+1) n—1\""°
Tuan (0~ )z:(k)amk]ka(k—l—l—a) (t_ N )

The relation (18) can be rewritten as follows:

D% (tbnm(t)) = CD? (tbnm(t)) =

where

0=55 [(P)omer i (-27) (s (-5 -5
i[ ( )amu—N)’}f,fiYiL)(t—}é)"“(kfiia(f—ﬁ)ﬂ@) '

k=0

o

3.2 The right Riemann-Liouville fractional derivative for Bernoulli hybrid
functions

We divide the interval [0,1) into subintervals including [0, %Ft), [%+, &) and [%,1),

NN
n = 1,2,..., N, coordinating with the definition of hybrid functions. Suppose t €
(2, &), from the definition 2 and Bernoulli hybrid functions (7) and equation (9), we
have
B ) = s [ ()
¢oTnm - T'(1—a)dt ), ’ TOnm T
N £)~%rb d 1 )" %rb d

= Tl a@ /t (T —t) “Thpm(7) T+/]7\L](T )" “Tbpm (T)dT

S d/;( ) OB (N — 4 1)d

= Ta—a)d T TBm(NT —n T

= DS (tBn(Nt —n+1)) = {2 D% (tﬁm (1—N<%_t))>

o (- (-0 1)) (e (v (3-0)))
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from equations (4) and (8), we get

FEDY (5 (NE-n+1) = —FDY (((Z %)) (ZH)’” (ZL) oo (5 - t)k>)

- (S () 0
X(%(%_O_%)D (20)

If t € [0, 251), then from the definition 2 and Bernoulli hybrid functions definition (7),
we have

RL D& (4 (1)) = r(%a)% /t (7 — 1) “rbpm (7)dr

n—1

= ﬁ%(/tT (7 =) *Tbnm(7)dT
+ /i (1 =) “Tbpm(T)dT + /: (1 —t) “Tbnm (T)dT)

N N
_ oL A F s (Nt 1)
“Ti—a) @ L;]lT TBm(NT —n T

n—1

-1 d

t

= o (/N (Tft)faT/Bm(NTfnJrl)de/ N (7=t *1Bm(NT —n+ 1)dr

t

= D% (tBm(Nt—n+1)) — fLD‘i% (tBm (Nt —n+1)),

fiLDa% (tBm(Nt —n + 1)) is equal to equation (20), and fLD%];1 (tBm (Nt —n+1)) is
obtained as follows:

ELD‘% (tBm (Nt — n + 1))

By using equation (4), we have

FEDY (1B (N 1)) i[(’,j)(zv)’“am—kr(i(ﬁi)a) (”]Qlt)ka
(wrra () -)) o

From the equations (20) and (21), we have:

Rum(t) — Sum(t), t € [0,254),
D (thym (t)) = X DY (thrm(t)) = ¢ Rum (1), te 2%, %), (22)

)
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where

Rum(t) = (—DmHiKm)N%mkm (%—t)k_a

k=0

k
(G --3)]

4 Description of the numerical method

In this section, an indirect method based on hybrid functions and fractional derivative
operators fitted with the Ritz method is presented for solving following FOCP: [30, 31]

minJlu] = [ F(t2(), u(t))dt, (23)

to

subject to the dynamical system
fo Dix(t) = g(t,z(t)) + b(t)u(t), (24)
with the initial condition
x(ty) = xo, (25)

where 0 < a < 1,b(t) # 0.
The Hamiltonian function for the problem (23) to (25) is defined as follows:

H(x(t), u(t), A(t) = f(t, 2(t), u(t)) + N ()(g(t, 2(1)) + b(t)u(t)), (26)
the necessary optimality conditions are obtained in the following theorem.

Theorem 1. Let (z(t),u(t)) be the optimal solution of the problem (23) to (25), then

there exists a costate function A(t) such that

FEDEAM) = I = O 1 () ) + 47 (1) 22 1, 2(1),

oH Of

o O () () + X7 (1) = 0.

thax(t) = a—H = g(t,z(t)) + b(t)u(t), =x(to) = zo, A(ty) =0. (27)

oA
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Proof. See [4]. O

0OH
From equation e 0, we obtain u(t) in the terms of A(¢) and x(¢). By substituting
the obtained u(t) in other equations (27), the necessary optimality conditions of the

problem are determined in the form of

DR () = 0(t, 2 (1), A1),
CDRa(t) = O(t, z(t), M(t)), (28)
z(to) = wo, A(ty) =0,

where the functions 6 and 1 are known. We apply the spectral Ritz method to solve the
produced TPBVP from the necessary optimality conditions (27). Considering the given

initial-boundary conditions, the state and costate functions are estimated as follows:

ZCNM(t) = ¢1(t)CNM\IJNM(t) + \Ill(t),

2 (29)
AN (t) = d2(t) O W nar(t) + Wa(t),

where W/ (t) is the Bernoulli hybrid functions vector (13), Cnas and Cnas are the
following unknown coefficients vectors with appropriate dimensions and will be deter-

mined after the numerical approach.
T
CNapr = [€105€20, - -+, CNOs C115 - -+, N1y -+« CLM 5 - -, CNM] 5

~7 ~~ . _ _ . "
C1NM = [6105020)'"aCNO)Cll7"')CN17'")ClM)"'aCNM]'

Remark 1. It is worth to note that, in the case that the state and costate functions
are vectors instead of scalar functions, these coefficients must be regulated to have a
matrix form instead of a vector to approximate all the components of the unknown

state and costate parameters.

The trial functions of ¢;(t) and v;(¢) for i = 1,2 in (29) are utilized to satisfy the
approximate functions in the given initial and boundary conditions. These functions

can be simply taken as:

P1(t) =t —to, @a(t) =t —ty, P1(t) =z0, V2(t) = A(ty). (30)

Putting the trial functions (30) into the approximate functions (29) and replacing them

into the optimality conditions (28) implies

(31)

{ BEDE Avar(t) = 0(t, 2y ar (), Avar (1)),
%D?aﬁNM(t) =9 t,:UNM(t),)\NM(t)),

by applying the left Caputo fractional derivative operator (19) and right Riemann-

Liouville fractional derivative operator (22) in equations (31), a system of algebraic
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equation is obtained. We collocate these equations at equidistant collocation points
ti;i = 0,1,...,N(M + 1) — 1, on the interval [to,ts]. we obtain the algebraic system
including 2N (M + 1) equations as follows:

{ DgANa(t:) = O(ts, nna (t:), Avaa () = 0,
D%ZNM(ti) — ﬂ(ti,wNM(ti), /\NM(ZL/Z‘)) =0.

Therefore, the recent system of algebraic equations is solved by a standard numerical
method to find the unknown coefficients. As a result, all the unknown functions of

state and costate will be determined.

5 Error Bound for the numerical method

In this section, the error bounds of the Bernoulli hybrid functions, fractional derivative
operators, and the proposed method are presented. Let H"(a,b) be the vector space of
the functions f € L?(a,b) of order up to r differentiable as

H"(a,b) = {f € L*(a,b) : for 0<k<r, f% cL%a,b)}. (32)

It can be shown that, the space H" (a, b) is a Hilbert space associated with the following

norm [32]

vy
dt

1
r 2 b
1l = (E :\ ) - (33)
k=0 LQ(ayb)

Theorem 2. Let f € H"(0,1) with » > 0, and M > r — 1. If the function f is
approximated by fnas as in equation (11), then

If = Fvatllpoay < eM NP2, (34)
and for k > 1,
—1r —r r
1F = Fvallgnory < eM 727 NFT| £ 2 g ). (35)
Proof. See [19]. O

Theorem 3. We assume f € H"(0,1) with » > 0 and i — 1 < « < 4, then, the error

bound for the left Caputo fractional derivative operator is obtained as:

1
cM?F—2 T Nk r”f(T)HLZ(o,l)
Mi—a+1) ’

16 D5 f () = § DR fxar (D] 20,1, < (36)

where 1 < k < r.
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Proof. By using definition 3 and Convolution product, we have

§Dpf(t) D e (t) = F(l_a) / (t =)= (£O7) = fh(r)) dr
1

= Ta® T O~ S )

Young’s inequality, [|f * gll, < [[fll1llglp, yield

15 D5 £(8) = § DF fvae (1) | 201

_ 1 i—a—1 _ (%) ’
eIt CRFe Ol
Pl i) ) oM
< ([ mtaora) 000 - roO),
1 2
< Tli—atD)? 1f(#) = fnvar O 0,1y -
By using equation (35), the relation (36) is obtained. O

Theorem 4. Suppose f € H"(0,1) with r > 0 and i — 1 < a < i, and f0)(1) =0,j =
0,...,7— 1, then the error bound for the right Riemann-Liouville fractional derivative

operator is obtained as:

_1_ _
cM?3 " NF T||f(r)||L2(o,1)

[F4D3 £ (1) = DT fvar (O] 1201y < T+ 1) , (37)
where 1 < k <.
Proof. From equation (3), we have
HEDEf(t) = DT F(1),
by using the equations (5) and (6), we get
FEDR A - DR ),
= |[F DY) — T DF fym(t) ;m,m
= [erien® @ = o], ,
< (P(_laﬂ)) |2 ey = pasion] L.,
< (i) MO~ Ol
from the inequality (35), the theorem is proved. O

In the following theorem, we estimate the error of the proposed method with respect
to the hybrid functions order N, M.
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Theorem 5. Consider z(t) and A(t) € H"(0,1) are the accurate optimal solutions of
the FOCP (23) to (25), with the approximate solutions znas(¢) and Anas(t), which
are achieved in the numerical from (29). Also 0(t,x(t), A(t)) and 9(¢,z(t), A(t)) are
Lipschitz functions, with the Lipschitz constants 6;,;, for i = 1,2, respectively.The

error bounds of the equations (31) which are shown with €; and e, are achieved for

the mentioned method as follows:

cMQk—%—’/‘Nkfr
”€1HL2(0,1) >

F(Q — a) + OcM™"N )

X ||)\(r) ”LQ(O,I) + chM_TN_r||x(T)||L2(0,1)7

cMQkf%erk—r
le2llz2(0,) <

I'2-a)
x| (") lz2(0,1) + PaeM "N A 22(0,1)- (38)

+ ﬁchTNT>

Proof. From first equation (31) and error bounds (34) to (37), we have

IN

IN

IN

HEI HL2<0,1)

£EDIA() = 0 (8, 2(1), A1) — DY Avar(t) + 0 (t, zvar (b), ANM(t))‘

L2(0,1)

BL Doy (t) — f‘LD?,\NM(t)‘

L2(0,1)

(
160t 2(0). A0) = 0t 2300 (), Awar () 20
FEDIND) — £ DEAwae (1)
)

Y + 01 |Jx(t) — JJNM(t)HL?(o,l)

L2(0

+02 [|A() = Ann ()l 20,1

M5 N 20,0
r'e2-ow
""920]\/[770]\[770||)‘(70> ||L2(o,1)
CMQk—%—rNk—r
( I'2-—ow)

+ 910M7TN7T‘|I(T> ||L2(0,1)

+ esz—*N—T> A2 0.1

+01€M_TN_T||LU(T) HL2(0,1) .

In the same way, we get

leall o = [[§DF2(t) = 9(t, 2(0), A®) = & Difenas (8) + 9t 2var () Awar (1))

where

£2(0,1)’

1
CM2k7§7rNk7'r

||62HL2(0,1) S (1_‘(2_0[) + 1910MTNT> ||£E(T)HL2(0,1) + ﬁQCMiTNiTH/\O‘)||L2(071).

Relations (38) show that the errors €; and €3 tend to zero, when M and N increase

and the approximate solution converges to the exact solution to the problem. O
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6 Illustrative Examples

In this section, the proposed numerical scheme is applied to solve three FOCPs. More-
over, to show the superiority of the method, the numerical solutions are compared with
the results reported in the previous works [15, 33, 34, 35]. Example 1 was studied in [15]
by the Legendre spectral-collocation method. Also, this example was solved by the Ritz
method and Legendre operational matrix directly [33]. In [34], Example 2 was solved
by using a direct Epsilon-Ritz method. Example 3, including multiple components of
the state function, is solved to show the convergence as well as the applicability of the

suggested technique for more complicated problems.

Example 1. Consider the following time-invariant FOCP with quadratic performance
index [15, 33]
1 1
min J[u] = / [2%(t) + u?(t)] dt
0

subject to the given constraint
6 DPa(t) = —a(t) + u(t),

with the given initial conditions as x(0) = 1. For o = 1, the exact solution is given by
z(t) = cosh (v/2t) + Bsinh (v/2t) and u(t) = (1++/283) cosh (v/2t) + (v/2 + 8) sinh (v/2t),

where

_cosh (v/2) + V2 sinh (v/2)
V2 cosh (v/2) + sinh (\/i)7

and minimum value of cost function is J = 0.192909. To apply the proposed numerical

8=

scheme, first the following necessary optimality conditions are obtained:

6 Dita(t) = —x(t) + u(t),
u(t) + A(t) =0,

fEDEA() = =(t) — A(D),
z(0) =1, A1) =0.

(39)

By replacing u(t) = —A(t) in first equation of (39) and applying relation (29), we have

{ § Dfenu(t) = —na(t) — Ava(t), (40)

ﬁLD’f‘)\NM(t) = xNM(t) — )\NM(t)-

Then the state and costate functions are approximated using the suggested trial func-
tions. By applying fractional operators (19) and (22), and collocating equations (40) at
the given nodes, a system of algebraic equations is achieved. Figures 1 and 2 show the

exact and approximate state and control functions for & = 1 and approximate solutions
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for different values of «. Table 1 demonstrates the cost function for different values
of the basis function and fractional order variable. As shown in Table 1, the present

method is superior to other methods utilized in the literature with the same conditions.

% Numerical (a=1)
L Exact (a=1) 4
0.9
\ O Numerical (2=0.99)
\ O Numerical (¢=0.9)
— — —Numerical (¢=0.8) | -

0.7 N o
— AN
54 ~e
06 \\D
~ o
NG
05 S~
N
<
\\
04 >~
03 . . . . . . . . ¥

t

Figure 1: Exact and numerical solutions of state variable with N=1, M=8 for Example 1.

0 T T T
*  Numerical (a=1) 7
| |7/ Exact (a=1) I

0.05 O Numerical (a=0.99) b -

O Numerical («=0.9) /D/

-0.1 j— — — Numerical (2=0.8) - g
a.
(s
-
015 0~
-
=
— -
5 021 7
z
-0.25 70
L A
-0.3 P

7

-0.35

o
0 0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1
t

Figure 2: Exact and numerical solutions of control variable with N=1, M=8 for Example 1.

Example 2. Consider the following fractional optimal control problem as [34]:
. ! 3 2 52 3/ 5>2
Ju] = t)y—t2 —1) + t)—t2) + t) — ——t+t2 dt
in Ju] = | {(m() )"+ (a0 - 18"+ (w0 - 2
subject to the given constraint
OCD? Qfl(t) = T2

(t) +
§Dgwo(t) = 21(t) + 15ﬁt2 — 5 1,
)

with the given initial conditions as x1(0) = 1,22(0) = 0. For this problem in a =
3
0.5, 21(t) = 1+t15 29(t) = t35, and u(t) = \L{Et—tz5 minimize the cost function and

minimum value is J = 0. The necessary optimality conditions are as follows:



S. M. Shafiof, J. Askari, M. Shams Solary/ COAM, 3(1), Spring-Summer 2018 17

6 Difw1(t) = xa(t) +u(t),

15
€ Do (t) = a1 () + YT ‘F EERY
RLDON (1) = \a(t) — 2t1 54271 (t) — 2,

)=
RLDY (1) = A1 (t) — 2622 + 229(1),
ul(t) + %Al(t) 3\Ft +t2° =0,
.%‘1(0) = 1, 332(0) = O, )\1(1) = 0, )\2(1) =0.

The system of fractional differential equation is obtained using the proposed method.
Table 2 demonstrates the approximate cost function with different choices of number
basis hybrid functions. As the order of the basis increased, the performance index is
improved. Moreover, our results are compared with the numerical method in [34] to
show the efficiency of the proposed scheme. In Figures 3-5, the exact solution (o = 0.5)

as well as numerical solution are plotted for different choices of fractional order c.

T T

Exact (=0.5)

['| —-%-— Numerical (a = 0.5)
Numerical (o = 0.4)

***** Numerical (o = 0.6)

18

161

X,(0)

141

Figure 3: Comparison between exact and numerical solutions of x1(¢) with N=2, M=5 for
Example 2.

Example 3. Consider the following fractional optimal control problem as [35]

min J[u] = ;/01 [32%(t) + u?(t)] dt
subject to the given constraint

(1) + 3§ Da(t) = 4x(t) — du(t),
with the given initial condition as x(0) = 1. The exact solution of this problem for
«a =1 is given as follows:

4 4
3 o € —2t 3 o 3 o

M) =3ac fy3gac o v
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T T
Exact («=0.5)
—-%-— Numerical (a = 0.5)
[ Numerical (« = 0.4)
Numerical (o = 0.6)

Figure 4: Comparison between exact and numerical solutions of xo(t) with N=2, M=5 for
Example 2.

T T
Exact (a=0.5) _
0.5 [-|~ % — Numerical (o = 0.5) | ~
Numerical (o = 0.4)
***** Numerical (o = 0.6)

u(t)

0 01 02 03 04 05 06 07 08 09 1
t

Figure 5: Comparison between exact and numerical solutions of w(t) with N=2, M=5 for

Example 2.

To find the solution, the proposed numerical scheme is applied. Applying the Pon-
tryagin’s minimum principle yields the following necessary conditions of optimality as:
[15]

@(t) + 3§ Da(t) = da(t) — du(t),
u(t) — 4X(t) =0,

42
3EEDON() — A(t) = 3z(t) + 4A(t), (42)
z(0)=1, A1) =0.
For this problem, we take the state and costate functions as follows:
t) =tCnm PN (t) + 1,
TNm(t) NN (t) + (43)

Anm(t) = (t = D)Cnm PN (t),
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For a = 1, from equations (1) and (2), we obtain:
6 Dya(t) = i(t), {FDiA(t) = —A1). (44)

By substituting relations (43) and (44) into system (42) and using the proposed method
the unknown state and costate functions are approximated. Tables 3 and 4 demonstrate
the absolute error of the exact and approximate state and control functions with respect
to different values of N and M for o = 1. Absolute error of the cost function for o = 1
is presented in Table 5. In Figures 6 and 7, the exact and approximate z(t) and
u(t) for different values of « are plotted. The absolute errors of state and control
variables for o = 1 are depicted in Figures 8 and 9. These results show that as the
approximation orders of N and M increase, the error decrease. Also, the approximate

solution convergences to the exact solution.

Table 1: Comparing the approximate cost function for different values of M, N and fractional order «

with the existing works for Example 1.

N | M| «a | LSCM(AlgI) [15] | Ritz method [33] | Present method
113|099 0.195687 - 0.1919454
113 1] 09 0.193929 - 0.1831375
113 |08 0.193035 - 0.1737882
215 1099 - - 0.1917515
215 109 0.187676 - 0.1816494
215108 - - 0.1711172
1| 8 1 - 0.1929094 0.1929092
(m=n=23)

Table 2: The comparison of the optimal cost function J obtained for Example 2.

Method Epsilon-Ritz Method [34] Present Method Exact Solution
Optimal Cost J* 8.0027 x 106 1.3665244 x 106 (M = 2, N = 2) 0
k =8,e=0.0001 8.6126414 x 1076 (M =3, N = 2)
4.78442792 x 1078 (M =6,N = 1)
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Table 3: Absolute error of the state function for o« = 1 of Example 3.

t |[IN=1,M=3| N=2M=5|N=1,M=10
0.1 | 9614 x10™* | 1.125 x 1075 | 4.418 x 10~
0.2 | 7643 x10™* | 5.801 x 1076 | 3.812 x 10~
0.3 ] 3.299x 107 | 3523 x1076 | 3417 x 107!
0.4 | 8734 x107° | 2.827x107% | 3.200 x 10~
0.5 | 8225 x107° | 8.667 x 107 | 3.077 x 10~
0.6 | 1.262x10™* | 1.243x 1075 | 3.108 x 10~
0.7 | 1.945x107° | 1.922x 1075 | 3.229 x 10~
0.8 | 4.280 x 107% | 3.592 x 107% | 3.526 x 10~
0.9 | 7623 x107* | 9.113x 1075 | 3.987 x 10~

Table 4: Absolute error of the control function for a = 1 of Example 3.

t |[IN=1,M=3| N=2M=5|N=1,M=10
0.1 | 1.739 x 1073 | 2.411 x 10™° | 1.0345 x 10710
0.2 | 1.582x 1073 | 2.634 x 107° | 8.264 x 10~
0.3 1.884 x 1072 | 2.291 x 107° | 6.461 x 10~
0.4 | 1.788 x 1073 | 1.801 x 10™® | 4.895 x 10~
0.5 | 1.322x 1073 | 1.657 x 107° | 3.544 x 10~
0.6 | 9.026 x 10~* | 1.585 x 107° | 2.318 x 10~
0.7 | 9210 x 107* | 1.315x 1075 | 1.206 x 10~
0.8 | 1.391 x 1073 | 1.295 x 107° | 1.143 x 10712
0.9 | 1.634 x 1073 | 1.913 x10™® | 9.664 x 10712

Table 5: Absolute error of the cost function for o = 1 of Example 3.

Approximation Order

N=1,M=3

N=2,M=5

N=1,M=10

Optimal cost function

2.332 x 1073

2.890 x 107°

1.404 x 10710
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Figure 6: The exact and numerical state functions for different values of fractional order and

N=1, M=10 for Example 3.
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Figure 7: The exact and numerical
and N=1, M=10 for Example 3.
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Figure 8: Error of the numerical state function for « =1 and N =1, M = 10 for Example 3.
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Figure 9: Error of the numerical control function for « =1 and N =1, M = 10 for Example
3.

7 Conclusion

In this paper, a new method was presented for solving FOCPs. At first, the left Ca-
puto fractional derivative and right Riemann-Liouville fractional derivative operators
for Bernoulli hybrid functions were computed directly and without any approximation.
Next, the necessary optimality conditions were used to transform the solution of FOCP
to that of a set of FDEs. Also, the unknown state and costate functions were approxi-
mated by the hybrid functions and Ritz method. Then, using the fractional operators
and collocation method, the resulted equations were reduced to a system of the alge-
braic equations. Afterward, the optimal results were determined by the solution to
the algebraic system. Furthermore, the error bounds and convergence of the proposed
method were discussed. And finally, the applicability and effectiveness of the proposed

method were verified by solving some examples.
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