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Abstract. In this article solvability and stability sets is given for the fractional optimal control problem
which contains general parameters in the cost function. Further, the Kuhn-Tucker optimality necessary
conditions are established in the presence fractional calculus. Finally, an illustrative example is given to
clarify the development results in the paper.

1. Introduction

Optimal control problems (OCP) arise naturally in various areas of science, medicine, engineering,
economic and mathematics. These problems has been done in the area of integer optimal control problems
whose dynamics are described by conventional integer differential equations. Fractional optimal control
problems (FOCP) are a subclass of optimal control problems whose dynamics are described by fractional
differential equations. There are various definitions of fractional derivatives; the two most common types
of fractional derivative are the Riemann-Liouville and Caputo derivatives, [1, 2, 9, 10, 14, 15, 18] and [19].
The paper is organized as follows: In Section 2, we summarize briefly some basic concepts of fractional
derivatives as well as FOCP formulation presented by Agrawal [3-5] and [6] . Section 3 devoted to formulate
a fractional optimal control problem and the necessary optimality conditions, [5] . In section 4, solvability
and stability sets are defined as well as qualitative analysis for stability set is presented, [7, 8, 11-13, 16, 17]
and [20] . Section 5 devoted to present an algorithm to determine the stability set. Finally, an illustrative
example to clarify the developed results is presented.

2. Fractional Derivatives

In this section we collect the well-known notions and some results of fractional derivatives in the sense
of Riemann-Liouville see [18].
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Definition 2.1 (Fractional derivative in the sense of Riemann-Liouville).

Let f be an integrable continuous function in the interval [a,b]. For t € [a,b], the left the Riemann Liou-
ville fractional derivative [LRLFD] ,Df f(t) and the right Riemann-Liouville fractional derivative [RRLFD]
tDy f(t), of order a are defined by:

24 — 1 dn ' n—a—

Dif) = s i [ €= o ds )
a _ (_1)71 da" ! n—a—

DL = For g | 60O ds @

wheren € N, n -1 < a <n, N is the set of natural numbers and I  is the Euler gamma function defined by:

I'(n) = f X"l dx 3
0
also, the usual definitions of derivatives are obtained at @ equals an integer.

Remark: If a is an integer, these derivatives are defined in the usual sense, that is,

n

t
D0 = (G [ =9 ds @

The main point in FOCPs is to find the optimal control u(f) which minimizes the performance index

1
J(u) = fo F(x,u,t) dt ®)

subject to the dynamic constraints system
oD{x = G(x,u,t) (6)
and satisfying the terminal condition x(0) = x

Here t denotes the time, x(t) and u(t) are n, X 1 state and n, X 1 control vectors, f and g are two arbi-
trary functions.

When a = 1, the problem (5) reduced to a standard optimal control problem. Also, the boundaries of
integration, for simplicity, were takenas0and l1and 0 <a < 1.

Agrawal [5] had studied a solution scheme for FOCP and developed the necessary conditions for the
optimality of the FOCP. His idea is to consider a modified performance index as:

1
Tw) = fo [F(x,u,t)+/\(G(x,u,t)— ODf‘x)]dt @)

where A is the Lagrange multiplier which is known as a costate or an adjoint variable. Using the techniques
of fractional principles, the necessary equations for the FOCP can be written as:

oDfx = G(x,u,t) (8)

wi _OF 0G
DA = 5= + A5 9)
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OF . dG
5 + Ag =0 (10)
x(0) = x9, A(1) =0 (11)

Equations (8) to (11) represent the Euler-Lagrange equations for the FOCP. These equations give the neces-
sary conditions for the optimality of the FOCP considered here.
3. Problem Formulation

Let us consider the fractional optimal control problem with general parameter * @ ’ in the objective
function as follows:

P(w):
1
min  J(u(t), w) = f F(x,u,w,t) dt (12)
0
subject to
M= {ueR": (Dix=Gx,ut) |, x(0)=x (13)

where x(f) € R™ , u(t) € R" are the state and control vectors respectively, f represents the time where
t€[0,1], w is a vector parameter in RK, Fand G are arbitrary functions where

F:[0,1]xR"xR"xRF— R is C' , G: [0,1]xR"xR" — R is C' .

The necessary conditions for the optimality of the FOCP (12) can be obtained as follow:
Define a modified cost function

T, w) = f 1 [F(x,u,a), )+ M(Glx,u, b — (D) ] dt (14)
0

The variation of J(u, w) will be

1
_ OF . JF_ OF N G IG N
8J(u, w) = fo {géx +5-0U+ 500 + SA(G(x,u,t) — oDf'x) + /\(géx + 520+ 6(oD; x))} dt  (15)

Use the formula for fractional integration by parts

b b
f {(an h(t))k(t)}dt: f {h(t)( DS k(t))}dt (16)

then

fo 1 {A 6 oD?x)}dt : fo 1 {6x i th*A)} dt a”

SO

1
) OF G OF 3G ) oF
5T(, @) _fo {(5 £ A5 - tDlA)éx + (% P )6u+(G(x,u,t) - thx)(S/\ ; awaw} dt (18)



E. A.Youness, N. A.El-kholy, M.H.Eid, M. E. Abdelraouf/Filomat 34:1 (2020), 211-219 214

To make a minimization for 6J(u, w) (and hence a minimization for J(u, ) ), the coefficients of 6x , du ,
0A and 0w must equals zero. So, we get equations (8) to (11) and

JF
= = 1
5% =0 (19)
4. The solvability and stability sets

In this section, we give the definition of the solvability set and the stability set of the first kind for the
problem P(w) . Qualitative and quantitative analysis of some basic notions in parametric optimization
[16, 17] , such as the solvability set and the stability set of the first kind are defined and analyzed qualita-
tively and quantitatively for some classes of FOCP problems.

Definition 4.1 The solvability set of the problem P(w) which is denoted by ‘B’ is defined by:
B = {a) € R* 1 min J(u, w) exists}
ueM

Definition 4.2 Suppose that w* € B with a corresponding optimal control 1™, then the stability set of the
first kind of P(w) is denoted by S(u*) , defined by:

S(u) = {cue B : J(',w) = min ) Feu,w,t) dt}

Theorem 4.1 If [(u, w) is linear in w then the set S(u*) is convex.

Proof
Suppose that w1, wz € S(u*) , then
Jw', w1) < J(u, w1) (20)
](u*/wZ) < I(u,CL)Q) (21)
with
&—F =0, &_F =0, oDfx=G(x,u",t) , x(0) =xp (22)
dw w=w1 dw w=wy

Now, multiply both sides of (20) by ¢ where 0 < ¢ <1 and (21) by 1 - ¢, Then from assumption that | is
linear in @ we have

J (', 001) < J(u,00r) (23)
J (', (1= 0)wa) < T (u,(1-0)ar) (24)

adding (23) and (24)

](u*,awl + (1- a)a)z) < ](u, ow, + (1- o)wz) (25)
with

oF =0, oDix =Gl t) , x(0) =1 6)

dw w=0w; + (1-0)w;

Hence ow; + (1-0)wy € S(u*) and S(u*) is convex.
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Theorem 4.2 If J(u, w) is continuous on the parametric space RF and % o=, 18 continuous foranyn € N
then S(u*) is closed.

Proof

Let {w,} be a sequence in S(u*) such that {w,} converges to wy as n tends to co , then

I(u*/wn) S ](u/wn) (27)

with
N . JoF
oD{x =G(x,u',t) , x(0)=x9 and —— =0 (28)
dw Ww=wy

thus

Iim [, w,) < Iim J(u w,) (29)

n—oo n—>00

Since J(u, w,) is continuous on R and % _ is continuous for any n € N, then
w=wy
Ju*, lim w,) < Ju, lim w,) — JW, @) < J(u,wo) , therefore
n—oo0 n—oo
wo € S(u*). This is the required result.

Theorem 4.3 If (1, w) is strictly convex with respect to u for each w € R¥ then S(uj) N S(uy) = ¢ , where

uj , uy are different solutions corresponding to w; , w, € B respectively.

Proof
Let S(u]) N S(u3) # ¢, then

*

1 @ € S(u]), @ € S(u;) 1i.e. @ corresponds to both solutions u] , u;,
@ € S(uy) then J(uj, @) = Telz\’/}l fol F(x,u,@,t)dt, also
@ € S(u;) then J(u;, @) = min ) Fx,u,@,t) dt
ie J(uj, @) = J(u;, @) .

Since J(u, w) is strictly convex with respect to u for each w € B, then
][au; +(1-o)us, d)] <oJuj, @)+ (1-0)u; o) , 0<o<1,

hence

] [au; +(1-o)us, a‘)] < J(uj,@). Thisis a contradiction.

Thus S(uj) NS(u3y) = ¢.

5. Determination the stability set of the first kind

To determine the stability set of the first kind will be follow the following steps:
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STEP 1: Choose any w* € B in the problem (12).

STEP 2: For any a solve the system (8)-(11) to obtain the corresponding optimal control u*, state x* and
A

STEP 3: Consider any w in the problem (12) and construct the system (8)-(11), (19).

STEP 4: Solve the system (8)-(11), (19) for (u*, x*, A*) to obtain w for any « .

Ilustrative Example

min
1
J(u, @) = f [36 + @) + 2(u - w)?] it (30)
0
subject to
oDix =Gx,u,t)y=t+x+u, x0)=x (31)

solving the problem (30) subject to (31) for certain w = w* i.e.

min
1
Ju, @) = f [3Cc + @) +2(u — w)?] dt (32)
0

The optimality conditions for (32) are obtained from (8) to (10) to be

oDix(t)=t+x+u (33)

tDIA(t) = 6x + 60" + A (34)

4u—-4w"+A =0 (35)
from (35)

. A
u=w — Z (36)

substitute with (36) in (33), hence
o * A
oDix(t) =t+x+w -1 (37)

Now, apply a fractional integration of order « on (34) and (37), see [10], we have the following system

A
x(t)=x0+ off [t+x+w - Z] (38)

M) = = 117 [6x + A + 60| (39)

we can find approximated solution by applying Picard method on (38) and (39) to be
Yura(t) = x0+ ol [t+x, + 0’ = 22|, Ag=0 (40)

Apsa(t) = = 11 [63, + Ay + 600 (41)
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For n =0, we have:

X1 =X+ ()Ita [t+x0+w*—%], A =0 (42)
tatl t* (w* + xq)
= * = 4
NER =0Ty T Tar *3)
/\1 = - 11?Y [6X0 + /\0 + 660*] (44)
_ e —6 (-1 (@ +x0)
M= = T(a+1) *5)
For n=1, we have:
Xo = Xg + I"‘[t+x +w*—ﬂ] (46)
2 =X+ ol 1 1
. patl (w0 + xp) fa+l 2% (0" +x9) 3 (w* +x0) (t—1)*
RERENT TG T Ta+l) TQa+2) | TEatl) 2r(2a +1) “
and
Ay == I} [63 + Ay + 60 (48)
Ay = =611 [x1] = 11} [M] = 61] [@] (49)
from (43), we have
o+l 1% (" + x0)
o _ o
1It [X1] = 1It [XO + r(a +2) + l_,(a n 1) ] (50)
use
e tc+a a e C)n a ":I
Lt = nZi [n'(a + n) t) G
where 0 <t<1, 0<a<1, (-c), = Pochhammer symbol = %
so, 1I{ [x1] will be divided into
a o] xol"(1+0)(t—1)0+“_ xo (E—1)%
llt [XO (t 1) ] - F(OI + 1) - F(a + 1) (52)
o+l P2a+1 a i (-1-a) 1\n
et BT
[F(a + 2)] T'a) T(a + 2) ; nl(a + n) t) ©3)
(w0 + x0) (0" +x0)t2“ 1\a “[ (—a), 1n]
D(
_z _Z 4
“[ T(a+1) ] a)F(a+1) t) nz n'(a+n) t) 4
N =6 (w" +xp) (t— 1)%
it = TQa+1) 9)
ap o —O@(t—1)"
-6 1It [a) ] - I“(a + ]) (56)

hence,
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. xo (t—1)2 f2a+1 T v [(=1-a), 1yn
A== 6| o +r(a)r(a+z)(1‘;) Z —(1“)]+

nl(a + n) t
(0" + x0) t2a a - @) 1 ] (@ Hx) (-1 W (t— 1)
T(@) T+ 1) nZ [n'(a n n) 1-3) Tea+D  © Ta+n | &)
now, from (36) we can get
A)(-
ul—ul—w—z (58)
. . 3(t—1)“] 3(t-1)”
I [1+2r(a+1 T 2T+ 9)
and
A*
ug—uz—w—z (60)
R} N Gt O pert ) “[<1 Wn _1"]
”2‘“”5[ T(a+1) +F(a)r(a+2) ; n'(oz+n) D
(@ +x) P (o 1ya - [ (=), 1 n] (@ +x) (=1 w'(t—1)*
T(@) T(a+1) (1-7) Z::; (@ + 1) (1-7) Tea+D) = Ta+n ) ©
For (30), the conditions for optimality are (8)-(11) and (19) where
P y
F oF JoF JG dG
$—6X+60), £—4u—4w, %—100)—41/1, g—l, E—l (62)
hence,
oD¥x(t)=t+x+u (63)
1D} A(t) = 6x + 6w + A (64)
4u—4w+A=0 (65)
10w — 4u=0 (66)
from (66)
w=04u (67)
put u = u] from (59) in (67), then
B . 3(t— 1)“] 0.6 (t—1)*
Sy(u) = 0.4 @ [1+2F(a+1 I 68)
also, put u = u; from (61) in (67), then
04 3[R E=D" o1 ey El-a), _1n]
S:() =040+ 3| 7037 T TwT@+2) (1-7) ; (e + 1) (-7~
(@ +x0) 22 1 [ (=) 1 ] _@x) (E-1)* @'t 1)“]
T(@) T(@+1) (1 t) Z (@ + 1) (1-5) Tea+D) = Ta+n ) @
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If x(t) is continuous in (¢, A) and A(t) is continuous in (¢, x) and they have continuous first partial derivatives
with respect to x, A then the sequence x,41, A,+1 yielding from Picard approximation for the system (40),
(41) will lead to a convergent stability set for 0 < < 1.

6. conclusion

In this paper, we have presented a parametric study for the fractional optimal control problem in the
sense of Riemann-Liouville with general parameters in the cost function such that the optimal control for
the considered problem remains steady regardless any variation in the state variable.
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