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Abstract: Fractional optimal control problems via a wide class of fractional operators with a general
analytic kernel are introduced. Necessary optimality conditions of Pontryagin type for the considered
problem are obtained after proving a Gronwall type inequality as well as results on continuity and
differentiability of perturbed trajectories. Moreover, a Mangasarian type sufficient global optimality
condition for the general analytic kernel fractional optimal control problem is proved. An illustrative
example is discussed.
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1. Introduction

Fractional Calculus, as a generalization of the traditional calculus through derivation
and integration of an arbitrary order, is a rapidly growing field of mathematical research.
Indeed, due to the existence of many different fractional operators in the literature, there is
an interest in defining a more general class of fractional operators, which include existing
operators as particular cases. This is important in the sense that with a general framework
of operators it might be possible to establish a mathematical theory for this general for-
malism, rather than considering specific models with particular results. In this direction,
Fernandez, Ozarslan and Baleanu proposed in 2019 a fractional integral operator, based on
a general analytic kernel, that includes a number of existing and known operators [1]. Since
this seminal work of 2019, several interesting results appeared, e.g., determination of source
terms for fractional Rayleigh—Stokes equations with random data [2], new analytic proper-
ties of tempered fractional calculus [3], simulation of nonlinear dynamics with fractional
neural networks arising in the modeling of cognitive decision making processes [4], new
numerical methods for variable order fractional nonlinear quadratic integro-differential
equations [5], and analysis of impulsive ¢-Hilfer fractional differential equations [6]. Here,
we investigate, for the first time in the literature, optimal control problems that involve
a combined Caputo fractional derivative with a general analytic kernel in the sense of
Fernandez, Ozarslan and Baleanu.

The subject of combined fractional derivatives deals with the issue of combining the
past and the future of the modelling process into one single operator. This is done by
a convex combination of the left and right fractional derivatives. The idea was firstly
introduced in [7] by Malinowska and Torres, following a previous idea of Klimek [8], and
then further investigated by the authors in [9-11]. See also [12-14] and references therein.
As mentioned in [9], one advantage of combining fractional derivatives lie in the fact that
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they allow to describe a more general class of variational problems. Thus, it seems natural
to consider optimal control problems that involve combined fractional derivatives with a
general analytic kernel.

It should be mentioned that there is a rich literature on optimal control with fractional
operators. Recent results include, for example: (i) sensitivity properties of optimal control
problems governed by nonlinear Hilfer fractional evolution inclusions in Hilbert spaces [15];
(if) existence of a solution for a class of fractional delayed stochastic differential equations
with non-instantaneous impulses and fractional Brownian motions [16]; (iii) an optimal
control analysis of a fractional COVID-19 epidemic model to minimize the infection and
maximize susceptible individuals under the Atangana-Baleanu fractional operator in the
Caputo sense [17]; (iv) a Pontryagin maximum principle for optimal control problems
with concentrated parameters for a degenerate differential equation with the Caputo
operator [18]; etc. However, no available results on optimal control, with combined general
analytic kernels, exist in the literature. For non-combined general analytic kernels, optimal
control results are scarce and restricted to the recent publication [19]. There, a weak
version of Pontryagin’s Maximum Principle for optimal control problems involving a
general analytic kernel is given but the emphasis is on the classical setting of the calculus
of variations (e.g., isoperimetric variational problems) and with results valid only in the
class of piece-wise continuous differentiable state trajectories and piece-wise continuous
controls [19]. In contrast, our current results are more general, being valid in the class
of absolutely continuous state trajectories and L? controls. Moreover, results of [19] are
valid only in the absence of constraints on the values of the controls; that is, the controls
take values in all the Euclidean space while here we are able to deal with more general
and challenge situations when the controls may take values in any time-dependent close
convex set of 2.

The manuscript is organized as follows. Section 2 presents preliminary notions and
results needed in the sequel, and follows the original results of the paper (Sections 3 and 4).
In Section 3, we prove two results that are fundamental in the development of our work:
a duality relation (Lemma 5) and integration by parts formulas (Lemma 7). The main
results appear then in Section 4, where we state and prove a Gronwall type inequality
(Theorem 1) and, as application to this inequality, we prove two results: a result on the
continuity of solutions (see Lemma 8 and Corollary 1) and a necessary optimality condition
of Pontryagin type to an optimal control problem with a general analytic kernel in the sense
of Fernandez, Ozarslan and Baleanu (Theorem 2). We end Section 4 by proving a sufficient
condition for global optimality (Theorem 3). An example, illustrating the applicability
of the obtained results, is given (see Examples 1 and 2). Finally, Section 5 give the main
conclusions of the paper, including some possible future directions of research.

2. Preliminaries

In this section, we recall the definitions of fractional operators based on general
analytic kernels and state some of their properties, relevant to our work.

Definition 1 (See [1]). Let [a, b] be a real interval, a be a real parameter in [0, 1], p be a complex
parameter with non-negative real part, and R be a positive number satisfying R > (b — a)Re(p),
Let A be a complex function, analytic on the disc D(0, R), and defined on this disc by the locally
uniformly convergent power series

Alx) =Y anx".
n=0

The left and right-sided fractional integrals with general analytic kernels of a locally integrable
function x : [a,b] — R (that is, x € L'([a, b],R)) are defined by

ApPx(t) = /at(t—s)“’lA((t—s)ﬁ>x(s)ds



Mathematics 2021, 9, 2355

30f17

and )
AIZ’fx(t) = /t (s — t)"‘*lA((s - t)/g)x(s)ds,

respectively.

Notation 1. For any analytic function A as in Definition 1, we define Ar as

=Y a,0(pn+a)x"
n=0
Lemma 1 (Series formula [1]). For any integrable function x € L!([a,b],R), the following
uniformly convergent series formulas for I, f x and for AI b " x as functions on [a, b] hold:
APt 2 a,T (B + a)RET TP x(#)
and
AI“ﬁ Z a,T(Bn + zx)RLIH"ﬁ x(¥),
n=0
where A1° 7" and Algjnﬁ are, respectively, the left and right-sided Riemann—Liouville fractional
mtegmls of order o+ np.

Lemma 2 (Theorem 2.5 of [1]). With all notations as in Definition 1, we have a well bounded operator
AP LY([a,b],R) — L'([a,b],R)

for any fixed a and B with Re(x), Re(B) = 0. Moreover, the operator norm denoted by || - || is
obtained as

ol up L

= su
& e L

—a)*M, M= sup A(x).
|x|<(b—a)

In addition, similar results hold for the right-sided operator given in Definition 1, that is, the
operator Alg’f is bounded on L' ([a, b], R) with operator norm at most (b — a)*M.

Lemma 3 (Semi group property [1]). Let a,b, A be as in Definition 1, and fix a1, ap, B € C with
non-negative real parts. The semigroup property

1061/3 A 1062/5 (t) = _A Ig}i_+a2’ﬁx(t) _A I:i+“1,ﬁ (t) = I“zﬁ A Iﬂtlﬁ (t)

is uniformly valid (regardless of a1, wp, B and x) if and only if the condition

Y. an(ar, B)am(az, B)T (a1 +np)T (a2 +np) = ax(ar + az, B)T (a1 + a2 + kp)
m+n=k

is satisfied for all non-negative integers k.

A similar result to that of Lemma 3 holds for the right-sided Riemann-Liouville
fractional integral operator given in Definition 1.

Next, we give some recalls on fractional derivatives with general analytic kernel in
the sense of Riemann-Liouville and Caputo.

Leta,b,a, f and A be as in Definition 1 and denote

L% ([a,b], R) := {x e L'([a,b],R) : A1 *Px, A1l ""Px € AC([a, b},R)},
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where AC([a, b], R) represents the set of absolutely continuous functions on [a, b].

Definition 2 (See [1]). The left and right Rieman—Liouville fractional derivatives with general
analytic kernels, of a function x € L% ([a,b],R), are defined by

, d (A1, , d (A1,
ﬁLDfo(t):a(Alﬁaﬁx(t)) and ﬁLDfo(t):fa(AIbfﬁx(t)),

where function A used on the right-hand side is an analytic function defined by
A(x) =) aux"
n=0

and such that Ar - Ar = 1.

Now, let us denote by AC*#([a, b], R) the set of absolutely continuous functions that
can be represented as

x(t) = x(a) +A LFPF()  and  x(f) = x(0) +A L (1), (1)
for some function f € L% ([a,b], R).

Definition 3. The left and right Caputo fractional derivatives with general analytic kernels, of a
function x € AC*P([a,b],R), are defined by

ADMPx(t) = %[Alji“ﬁ(x(t) = x(ﬂ))]
and d s
4D x(t) = — 2 [P (x() — x(0))],

where function A used on the right-hand side is an analytic function given by A(x) = Y50 dnx"
and such that At - Ar = 1.

We would like to emphasize that, from (1) and by using the semi group property
(Lemma 3), one has

APty = x(a)) =A Pt and AL TP(x(t) — x(0)) =4 P f(H).

o,

Therefore, by Definition 3 and the fact that f € L%#([a, b], R), it is obvious that 2D} and
‘éDZf belong to L!([a, b], R).

Lemma 4 (See, e.g., [20,21]). Let h : R" — R be a continuously differentiable function. Then h
is a concave function if and only if it satisfies the so called gradient inequality:

h(61) —h(62) > Vh(61)(01 — 62)
forall 61,0, € R™.

3. Fundamental Properties

We prove rules of fractional integration by parts for the general analytic kernel opera-
tors. Firstly, we show a duality formula for the integral operator (Lemma 5). Then, we use
the duality formula to prove the fractional integration by parts formulas for the general
analytic kernel fractional operators (Lemma 7).
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Lemma 5 (Duality relation). Let a and B be as in Definition 1 with |« + p| > 1. For any
functions x(t) and y(t), t € [a,b], with x,y € L'([a, b], R), the following duality relation holds:

/ab x(O Ly (n)dt = /ab]/(t)AIZ"ﬁx(t)dt.

Proof. By the series formula, we know that

b S
[ <Aty =[x ) L il (B0 I Py o) @

Since the series in the right hand side of (2) is uniformly convergent, it follows that

[ x de = F k(e [0 i

and, by the well-known duality of the Riemann-Liouville integral operators, which is valid
under assumption |« + | > 1 (cf. Lemma 2.7(a) of [22]), we have

b b
| Py ear = [Ty ar

for any n € N, which leads to
0 b
Y a,T(pn+ ) / x(t)RLI;Xi"ﬁy 2 a,I'(Bn + oc)/ y(t)RLI?f"ﬁx(t)dt.
n=0 a

Therefore, we obtain that

[ xwArbywar = [yt

This concludes the proof. [

Lemma 6. Let x € AC%P([a,b],R). The left and right sided Caputo fractional derivatives, as
defined in Definition 3, coincide with the following representation:

ADSEx(t) <A L X (1) and EDyPx() = — (AR ().
Proof. We have, by Definition 3, that
A ucﬁ d 1-a,B
EDyfx(t) = 2 [A TP x(t) — x(@) .

Using the series formula (Lemma 2), it follows that
) d
éDfo(t) = dt{ .

— allit{ i anT(fn+1—w) [Im /at(t )P (x(s) — x(a))ds] }

n=0

[1e

auL(pr+1— a)REIP " (x(1) — x@)}

n
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Moreover, by the classical integration by parts formula, we have

L (= (x(s) = x(a))|

[ wts) —vtanas = |~y
d

t 1 _
—l—/a m(t — )Pl “%(x(s) — x(a))ds
: 1 o
= /a m(t — S)ﬁn+1 (Xx (S)ds.
Therefore,

ADYPx( {Zan (B +1-a)

X[F(,anl—a).;ﬁn.:l_a(t s)PrH1 =y ()dSH 3)

Since the series is uniformly convergent, we can differentiate with respect to ¢ to obtain

ADYER(0) = Ll +1-0) | pey =gy [~ 9P K (0

)= Lot
£

T(Bn+1—a) [R5 ()] =4 P ().

In a similar way;, it is possible to derive the right sided representation. [

The next result is, as we shall see, an important tool for proving necessary optimality
conditions to optimal control problems.

Lemma 7 (Integration by parts formula). Let « and B be as in Definition 1 with |a + p| > 1,
x € L% ([a,b],R) and y € AC*P([a,b],R). Then, the following two formulas hold:

/abx( ) afy( t)dt = {y(t)“i b:’x' x( t +/ RLD x(t)dt 4)

and
b A —
/a x()ADPy(e)dt = [~y(/ 1P x(1)] + / B D Ex(t)dt. 5)

Proof. By definition,

[ ety = [ <Ay war

and, by the duality formula of Lemma 5, it follows that

[ Ay e = [y A x(war,

Using (standard) integration by parts, we obtain that

a

[y @i txoa = [y 8w - [y & (o )ar

which leads to the desired formula. The proof of (5) is similar. [
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4. Main Results

In this section, following the definition given in [7], we propose a combined fractional
operator for a general analytic kernel and study the related optimal control problem.

Definition 4. Let v € [0,1]. The combined fractional operator with general analytic kernel is
defined by
AD“ Y — Yo D,ff +(1- ’Y)éDZ'—ﬁ-
Note that AD“ A0 éDZ'ﬁ and éDgf 1= éDZf . The operator is obviously linear.

Using Lemma 7, w1th x € L%([a,b],R) and y € AC*F([a,b],R), we can easily establish
the following integration by parts formula:

./:x(t) DRy (1)t = o [y(0) 1, Px(b)]

+ (1) [0+ / (D& D™ Tx(at, (6)

2

where 4 D“ B 'yRLDZ’f +(1- 'y)ﬁLD s
In the followmg subsection, we prove a new integral inequality of Gronwall type that
will be useful to investigate continuity of solutions to our optimal control problem.

4.1. Gronwall’s Inequality

Gronwall’s inequality is an important integral inequality that is often used to prove
qualitative and quantitative properties of solutions to differential equations. Very recently,
there were several works devoted to this subject in the field of fractional calculus: see,
e.g., [23,24] and references therein. The next result is a new Gronwall type inequality for a
fractional integral operator with a general analytic kernel.

Theorem 1 (Gronwall’s inequality). Let f(-),u(-) € L'([a,b],R) be non-negative and g(-) be
a non-negative monotonic increasing continuous function on [a, b satisfying

1
maxg(t) < ———— with M= sup A(x).
te[a,b}g() (b—a)M \x|<(z£a)a =)
If
u(t) < f(6)+g(t) (AP Tu) (1), teablae, @)

then for almost all t € [a, b] we have

) < 50+ Ll | (7)) o)

AI ﬁ“r WAIZ;’S +(1- 'y)AIgLﬁ with y € [0,1] and we use the composition of operators’

k
AB\" _ ko (ABy
(“f7) = el (M),

AI 5r7

where
notation:

Proof. Since the operator is a non-decreasing operator, as linear combination of
non-decreasing operators, it follows that

(i) () < A () + 2 (M) ) 1)
= (AP () + gt )[(“‘Iﬁf’”)z(u)] ().
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Now, we substitute this previous inequality into (7), to obtain that

() < 0+ (177 0+ gOF| (*15£7) | 0

Repeating this procedure up to N times, we get

)+ Z ] () ] o0+ o | (H157) w0 o
Therefore, when N — oo, one has

0+ )| (107) )]0+ Jim 0| (187 ] )

N—o0

To obtain the desired result, it remains to show that the series
& k
k B/
NCONICFORBIIC
k=1
converges and the limit

lim (g(t)) [(Alg‘f”)N(u)} (t)

N—oo

k
is equal to zero. Let us study the composition of operators (A Isf "Y) . For this purpose,

note that, by Lemma 2, the operators AIZ‘L? and AIZLﬁ are both bounded on L!([a, b], R).
Therefore, because L' ([a, b], R) is a norm vector space, we have that the linear combination
A Ig'f +(1— 7)AIZLﬁ =41 Zf "V is also a bounded operator on L!([a, b], R) having the same
operator norm, precisely

|46ff|, < @—aMilflh, feL(lab)R).

As a consequence, if f € L!([a,b], R), then for any fixed integer k we have that the compo-

k
sition (Ali’f ’7> (f) € L'([a,b],R) and is bounded in the sense that

Moreover, using the mean value theorem, we have that there exists t € [a,b] such that

a0

AP fH — oMl f e L'((ab)R).

(1) 0| = s

Hence, we obtain that

(187) (D0 < gyl - MFIfl, f € Lot R),

and it follows that

e}

() (A1) (o)

k=1

< Lo mn]', f el ®)
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where N = m[ax] ¢(t). Finally, the series converges since, by assumptions,
tela,b

1

N<——+—.
S - M

Moreover, according to the necessary condition of convergence of an infinite series, one
deduces that

tim (5(6)" (117) (F) (1) = 0

k—o0

This concludes the proof. [

4.2. Applications

In this subsection, we prove several important results: continuity of solutions to
optimal control problems (Lemma 8), which is an application of our Gronwall’s inequality
(Theorem 1); differentiability of the perturbed trajectories (Corollary 1); and a necessary
optimality condition of Pontryagin type to problem (8) (Theorem 2), which happens to be
an application of the results on continuity, differentiability, and integration by parts. First
of all, let us define the optimal control problem that we will be studying.

We consider an analytic kernel fractional optimal control problem, which consists in
finding a control u € Q(t) C L?([a,b], R) and its corresponding state trajectory x € AC*P
solution to the following problem:

4

Jix(-),u(-)] = : L(t, x(t), u(t))dt — max,
ADEPTX() = fL (B, u(t), telab], et pl 1, ®
x(-) € ACY, u(-)eQ(t) CL? ae te€(ab]
x(a) = x4,

where Q)(t) is a closed convex subset of L? and functions L and f are assumed to be
continuously differentiable in all their three arguments, that is, f € C! and L € Cl.
In particular, f is locally Lipschitz with Lipschitz constant K. By solution of the analytic
kernel fractional optimal control problem (8), we mean a pair (x(-), u(-)) € AC%F x Q(t)
satisfying the control system éDgf Tx(t) = f(t,x(t),u(t)), t € [a,b], the initial condition
x(a) = x,, and giving maximum value to functional J. This solution is given by Theorem 3.

Lemma 8 (Continuity of solutions). Let u€ be a control perturbation around the optimal control

u*, that is, for all t € [a,b], u€(t) = u*(t) + eh(t), where h(-) € L*([a, b, R) is a variation and
€ € R. Denote by x€ its corresponding state trajectory, solution of

ADMPTxE (1) = F(t, (), u8()),  x(a) = X ©)

1 . o .
IfK < B—a)r M’ where K is the Lipschitz constant of f, then x® converges to the optimal state

trajectory x* when € tends to zero, that is, x* is continuous.
Proof. From Equation (9), we have
DI () =& D ()] = £ (0), 16 (0) = £, (0, 07 ()]

Abbreviating f€ — f* = f(t,x°(t),uc(t)) — f(t,x*(t), u*(t)), it follows, by definition of
combined operators (4), that

v (&pyfx(t) =& DY x (1) + (1= ) (EDy s (1) =& Dy (1)) | = £ = £1. (10)
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Next, since ¢ € [0, 1], we obtain from (10) the two separate inequalities
| &D3Fxe ) —& D (v < 1Fe - |

and
&, &, * *
| &DyPxe () —& Dy ()] < 1FE = 1),

Therefore, considering (12), we can deduce the integral relation

(1) — x*(1)] < AP (|FE — 7).

(11)

(12)

By the Lipschitz property of f, we determine that for each t € [a, b], there exists By, B, C R,

neighbourhood of x*(t), u*(t), respectively, and such that

(1) — x* ()] < ALP(K|xS(£) — x*(8)] + Kleh(t)])
= Kle| P (|h(t)]) + KALP (|x€(1) — (1))

Now, applying Gronwall’s inequality (Theorem 1), with o = 0, we have
k
2 (1) = (1) < Klel L2 (1)) + 2 K"[ 2 (Kle P (n)D) |

= [e|K|”

AL () + ZK"( "*”“ﬁuh(t)))].
Moreover, using a similar method of reasoning, we may consider (11) and obtain

[x(t) — x* ()] < le|K| Iy

)+ 2 KE (A (e >|>)] .
Hence, summing altogether, we get

(1) = ()] < 3lel[KY()
where

Y(t) = [(Algﬂ-f- I“ﬁ) }

Finally, when € — 0, we obtain x¢(t) — x*(¢) forall t € [a,b]. O

ZKk( Py I“ﬁ)(|h(t)|)], t € [a,b].

Corollary 1 (Differentiability of the perturbed trajectory). There exists a function 1 defined on

[a, b] such that
x€(t) = x*(t) +en(t) +o(e).

Proof. Since f € C!, we have that

Flt € ) = £t ut) (=) LU ey T

+o(]x® —x*|, |u® —u*).
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Observe that u® — u* = eh(t), u¢* — u* when € — 0, and, by Lemma 8, we have x¢ — x*
when € — 0. Thus, the residue term can be expressed in terms of € only, that is, the residue
is o(€). Therefore,

of (t,x*,u”)
ox

+eh(t)w +o(e),

AD5E e = 4Dy "x 4 (v - )
which leads to

€04y~ x) (e ) of (e w) 0f( w0
€ € 0x ou

lim
e—0

that is,

€ __ 4% € _ 4k * * * *
A% (1 = _ lim (x€ —x*) of (t,x*,u )+h(t)8f(t,x U )
e—0 € ox ou

€ _ %

. . . 4. X
Now, it remains to prove the existence of the limit 1111(1) -
€—

the limit 7 exists, as a solution of the following fractional differential equation:
B, of (t,x*,u* of (t,x* u*
{éDZf”w) _ Bl ) 4 )

n(a) = 0.

This ends the proof. O

=:77. Itis easy to see that

The following result is a necessary optimality condition for the analytic kernel frac-
tional optimal control problem (8).

Theorem 2 (Pontryagin Maximum Principle for (8)). If (x*(-), u*(-)) is an optimal pair for (8),
then there exists A € L% ([a,b],R), called the adjoint function variable, such that the following
conditions hold in the interval [a, b):

e the optimality condition

u* maximizes, over Q)(t), the function, u — H(t,x*(t),u, A(t)); (13)
®  the adjoint equation
B1- OH iy
RLDSETTAW) = S (6 (8, (1); (14)

®  the transversality condition
(=N PAW) + 2 A ) =0, (15)
where A is such that Ar(x*) - Ap(x*) = 1and H(t,x,u,A) = L+ Af.

Proof. Let (x*(-),u*(-)) be solution of problem (8), and h € L?([a,b],R) be a variation,
that is,

heV .= {v €L?:u* +ev € Qt), foranye >0 sufficiently small }

Set u¢(t) = u*(t) + €h(t), so that u® € Q)(t) and let x° be the state corresponding to the
control u€, that is, the solution of

ADMPTxE (1) = F(t, (), u6()),  x(a) = X (16)
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Note that u€(t) — u*(t) for all t € [a, b] whenever € — 0. Furthermore,

e | = h(t). (17)

Something similar is also true for x¢: this is justified by Lemma 8. Indeed, because f € C!

with Lipschitz constant K satisfying K < m, it follows from Lemma 8 that, for
ox (t)

each fixed t, x¢(t) — x*(t) as € — 0. Moreover, by Corollary 1, the derivative e
e=0

exists for each t. The objective functional at (x€, u€) is

J(x€, u€) = /uh L(t,x<(8), u (£))dt.

Next, we introduce the adjoint function A. Let A(-) be in L%f([a, b], R), to be determined.
By the integration by parts Formula (6),

[ A & oo =[x A1) + - [0 A aw)]

a a

b w,B,1—
+/ X (1) - DY At
a

and one has

/b A(t) -4 DEPT 28 (1)dt — oy [xg(t) A I;j“'ﬁA(t)} ’

Adding this zero to the expression of J(x¢, u€) gives
ple) = J(x°,u)
—/ (1)) + A1) & Dy (1) = () - Dy A at
x(b) - [<1 - m;:wb) +9A 0, PA)]
+x(a) - [(1 =N PA) + 9 - P A,
which by (16) is equivalent to
ple) = J(x°,u)
—/ JE(6)) M) - £ (8),u(8) = 2(0) 4y Dy TTA (D) |t
x€(b) [( —VALTPA®) + 24 PAW)]
+x%(a) - [(1 — )AL A () + 7A1;j“'ﬁA(a)] .
Since the maximum of ] occurs at (x*,u*) = (x°,u%), we have that for every feasible

direction’s variation (i.e., i € V), the derivative of ¢(e) with respect to € at € = 0 must be
negative [25], that is,
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d bToL axe(t) oL ouc(t)
> ¢/'(0) = — - / oL oL
0= ¢(0) de](x 4)le=0 a {ax oe ou 0Je .
of 9x¢(t) of ouc(t) wBl—y 9xc(t)
+/\(t)<ax de €,O+ ou Jde |, RLD Alt) o€ |.—o at
11— ox€(b
A A A a0
e=0

where the partial derivatives of L and f with respect to x and u are evaluated at (¢, x*(t), u*(t)).
Rearranging the terms and using (17), we obtain that

Pl oot o) =) (ool

11— 11— oxe(b
- [(1—7)A1a1+ “PAb) + o1 "‘M(b)] xaé ) <o
e=0
Setting H = L + Af, it follows that
G D R R
11— 11— oxc(b
[ A a0 <o
e=0

where the partial derivatives of H are evaluated at (f, x*(t), u*(t), A(t)). Now, choosing

0w = 9 with [(1 - ) LTAG) AL A)] = 0,

that is, given the adjoint Equation (14) and the transversality condition (15), it yields

Y
/ﬂ ﬁ(t'x (1), u*(t), A(t))h(t)dt < 0.

Since this inequality holds for any feasible direction’s variation h(-) € V, we obtain that
the partial denvatlve (t x*(t),u*(t), A(t)) belongs to the normal cone to Q)(t) at u™* (see,
e.g., p. 45 of [26]), that is, mathematically,

9 1,2 (1), 0 (1, A(8)) € Ny (),

meaning that u* maximizes u — H(t, x*(t),u, A(t)) over Q)(t), which is exactly the opti-
mality condition (13). This completes the proof. O

Remark 1. If Q(t) = L?, then Ny (u*) = 0, and the optimality condition (13) is reduced to

aH * *
o (X (0,1 (1), A(1) =0,

which gives the particular result obtained in [19] (see also [27], in a different context).

Definition 5. The candidates to solutions of (8), obtained by the application of our Theorem 2, will
be called (Pontryagin) extremals.
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Example 1. Let us consider the following optimal control problem:

() u)] = [~ (et - - (i) - t(tln_tz))zdt — max,

éDé,’;ifx(t) = %x(t) + %M(t)/ te[0,2], (18)
x(-) € AC23([0,2],R), u(-) € L2(|a,b],R),
x(0) =0,
with
Ax) = i X =exp(x —V2), forwhich M= sup exp(x —v2)=1.

n=0 exp(ﬁ)n! |x|<v2

Identifying (18) with (8), we have the following correspondence: a = 0; b = 2, & = %; B = 3i;

1,1 B 3\2 Ht—2))> .
f(t,x,u) = §x+ S and L(t,x,u) = —(x—t) - (u— nr . Note that f € C

1
is Lipschitz-continuous in both variables x and u with Lipschitz constant K = > Also, the

inequality K < holds, that is, % < V2 is satisfied. Thus, by Lemma 8, for any

1
(b—a)* 1M
control perturbation the corresponding state trajectory converges to the optimal state solution.
Moreover, by defining the Hamiltonian function as

H(t,x,u,A) = — (x — t3)2 — <u - t(tln—tZ) )2 + %/\(x +u), (19)

and applying Theorem 2, it follows:

*  from the optimality condition oH = 0 (recall Remark 1), that

ou
A(H) = 4(u(t) - t(th:tz)); (20)
o from the adjoint equation %, Dé/,;i,lfy)\(t) = aa—il, that
D3 A = ~2(x(t) ~ ) + %/\(t); 21)

e from the transversality condition

(1= AL TPAWD) + AL PA) = 0,

that : :
((1 A+ 7A15'31> A(2) =0. (22)
In conclusion, we easily see that (20)—(22) are satisfied by the triple
x(t) = £, u(t) = t(tlr;z), and  A(t) =0, (23)

which is the Pontryagin extremal: a candidate to the solution of the given problem (18).
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4.3. Sufficient Condition for Global Optimality

We now prove a Mangasarian type theorem for the general analytic kernel fractional
optimal control problem (8).

Theorem 3 (Sufficient global optimality condition). Consider the general analytic kernel
fractional optimal control problem (8) with Q(t) = L2. If (x,u) — L(t,x,u) and (x,u) —
f(t,x,u) are concave and (%, 1, A) is a Pontryagin extremal with A(t) > 0, t € [a, b], then

JIx,a] = J[x, ul
for any admissible pair (x,u), that is, the pair (%, i) is the solution to problem (8).

Proof. Since L is concave as a function of x and u, we have by the gradient inequality
(Lemma 4) that

(6 (0, 1(6) — L(t, (0, (6)) 2 S2(6, 50, 8(6) - (2(6) = (1)
5 4,20, 0(0)) - (a(8) — u(t))

for any control u and its associated trajectory x. This gives

O (1 (1), 0(01) - ((0) — x(0)) + 9 (1, 2(0), (6)) - (a(1) — u(e)) |t (20

Vv

A
-/

where L = L(t,%(t),#(t)). From the adjoint Equation (14), we can write

—

ox
% (1) = x(0) + 5, - (a(t) — ”(f))] at,

oL (1 x(1),

O (6 x(0,2(0) = D A0 - AL 1, 2(0), 2(0),

ox

=X

while from the optimality condition (13) (recall Remark 1) we have

9 (1, 2(0), (1)) = MO (1 2(1), (1)),

It follows from (24) that
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References

meaning that

[0~ x(0) £ D amar = [ A& D) — (0

SN o b z of of
T a0 = 1)) = [ 40| £ = 500 - x0) = Lty - ey
Finally, taking into account that A(#) > 0 and f is concave in both x and u, we conclude
that J[x(),a(-)] = J{x(-),u(-)] = 0. O
Example 2. It is easily proved from Theorem 3 that the Pontryagin extremal (23),

t(t—2)
Int

x(t) =13, u(t) = , and A(t) =0,

candidate to the solution of the optimal control problem (18), found in Example 1 from the application
of Theorem 2, is indeed a solution to the problem (it is a global maximizer): in this case, the
Hamiltonian defined in (19) is a concave function with respect to both variables x and u and,
furthermore, A(t) > 0 forall t € [a, b].

5. Conclusions

In this paper, we investigated, for the first time in the literature, optimal control
problems with combined general analytic kernels. Main results provide strong necessary
optimality conditions of Pontryagin type, valid in the class of absolutely continuous state
trajectories and L? controls that may take values in any time-dependent close convex set.
Other results include a new Gronwall inequality and a sufficient optimality condition for
global maximizers. While our results provide non-trivial and useful analytical results, as
here shown with a simple illustrative example, to address real-world applications it will be
necessary to develop numerical methods that implement the obtained results. This opens
several possible future directions of research and will be addressed elsewhere.
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