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KYBERNETIKA — VOLUME 55 (2019), NUMBER 2, PAGES 337-358

OPTIMAL CONTROL PROBLEM AND MAXIMUM
PRINCIPLE FOR FRACTIONAL ORDER COOPERATIVE
SYSTEMS

G. M. BAHAA

In this paper, by using the classical control theory, the optimal control problem for fractional
order cooperative system governed by Schrédinger operator is considered. The fractional time
derivative is considered in a Riemann—Liouville and Caputo senses. The maximum principle for
this system is discussed. We first study by using the Lax-Milgram Theorem, the existence and
the uniqueness of the solution of the fractional differential system in a Hilbert space. Then we
show that the considered optimal control problem has a unique solution. The performance index
of a (FOCP) is considered as a function of both state and control variables, and the dynamic
constraints are expressed by a Partial Fractional Differential Equation (PFDE). Finally, we
impose some constraints on the boundary control. Interpreting the FEuler-Lagrange first order
optimality condition with an adjoint problem defined by means of right fractional Caputo
derivative, we obtain an optimality system for the optimal control. Some examples are analyzed
in details.

Keywords: fractional optimal control, cooperative systems;, Schrodinger operator, maxi-
mum principle, existence of solution, boundary control, optimality conditions,
fractional Caputo derivatives, Riemann—Liouville derivatives

Classification: 26A33, 49J20, 35R11, 49J15, 49K20, 93C20

1. INTRODUCTION

Fractional calculus deals with the generalization of differentiation and integration of
non integer orders. In recent years, it has played a significant role in physics, chemistry,
biology, economics, control theory, signal and image processing, biophysics, blood flow
phenomena, aerodynamics, fitting of experimental data, etc. Extensive treatment and
various applications of the fractional calculus are discussed for example in (|14} [16] 23],
137)).

Both fractional calculus of variations and fractional optimal control problems were
developed by many authors it is enough to see, for example, works in (see [I]—[3], [I1] -
[14, 21, [35], [36] and the papers and references therein) similar to a differential equations
with integer time derivatives (see [10], [I7]-[20], [24]-[26], [38] and the papers and
references therein).
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One of the most useful and best known tools employed in the study of integer order
partial differential equations is the maximum principle, as it is an useful tool to prove
many results such as existence, multiplicity and qualitative properties for their solutions.
An excellent overview of the subject up to 1967 can be found in the book by Protter
and Weinberger [38]. Several papers have explored maximum principle for integer order
different systems (linear, semilinear and nonlinear) involving Laplace and p-Laplace
operators. The maximum principle has also been studied for linear elliptic systems. In
particular, in [19], the authors proved sufficient and necessary conditions for having the
maximum principle and the existence of positive solutions for cooperative linear elliptic
systems involving Laplace operator with constant coefficients. In [20], Fleckinger and
Serag presented necessary and sufficient conditions for having the maximum principle
and for the existence of positive solutions for cooperative semilinear elliptic systems
involving Laplace operator with variable coeflicients. These results have been extended
in [I9] to the cooperative nonlinear elliptic system involving the p-Laplacian operators
with constant coefficients.

Also one of the recent research topics in this theory is studying the analogies of the
maximum principles known for the parabolic and elliptic types of partial differential
equations as well as their applications to analysis of solutions to the boundary or initial
boundary value problems for the fractional (non integer) partial differential equations.
The first publications that should be mentioned in this connection are the papers [15]
and [22], where a kind of a maximum principle was employed for analysis of some
fractional partial differential equations without an explicit formulation of this principle.
In [29], a weak maximum principle for a single-term time-fractional diffusion equation
with the Caputo fractional derivative was formulated and proved for the first time.
In [31], this principle was applied for an a priori estimate for solutions to the initial-
boundary-value problems for a multi-dimensional time-fractional diffusion equation. The
weak maximum principles for multi-term time-fractional diffusion equations and time-
fractional diffusion equations with the Caputo fractional derivatives of the distributed
orders were introduced and applied in [32] and [30], respectively. In [27], a strong
maximum principle for time-fractional diffusion equations with the Caputo derivatives
was established and applied for proving a uniqueness result for a related inverse source
problem of determination of the temporal component of the source equation term.

In [4] - [6], the maximum principles for single, multi-term, and distributed order frac-
tional diffusion equations with the Riemann-Liouville fractional derivatives, respectively,
were proved and employed for analysis of solutions to the initial boundary value prob-
lems for linear and non-linear time-fractional partial differential equations. A maximum
principle for multi-term time-space fractional differential equations with the modified
Riesz space-fractional derivative in the Caputo sense was introduced and employed in
[39). In [28], a maximum principle for multi-term time-space variable-order fractional
differential equations with the Riesz—Caputo fractional derivatives was proved and ap-
plied for analysis of these equations. Finally, we mention a very recent paper [33],
where a weak maximum principle for a general time-fractional diffusion equation which
was introduced in [23], was derived and employed for proving the uniqueness of both
the strong and the weak solutions to the initial-boundary-value problem for this equa-
tion. The general time-fractional diffusion equation contains both single-and multi-term
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time-fractional diffusion equations as well as time-fractional diffusion equation of the
distributed order among its particular cases and is a new object in fractional calculus
worth to be investigated in detail.

In this paper we consider the following fractional optimal control problem for the
following cooperative systems :

oDPy1(z5t) + (A + q(@)y1 (25 t) = ayr (23 1) + byz(x;t) + f1 in Q,
o D%y2 (w5 1) + (=A + q())ya(5) = cyi (254) + dya(5t) + f2 in Q,
yi(z;t) =¢g1 as |z] = oo, 1)
ya(x;t) = g2 as |z| = oo,
afl_ﬁyl(x, 0") =y10(z) inQ,
oI Pya(z,07) = yao(x) in Q,

where:

(1) a,b,c and d are given numbers such that b,c > 0 (in this case, we say that the
system is cooperative ),

(2) q(x) is a positive function and tending to oo at infinity,

(3) The fractional integral ,/'=# and fractional derivative ,D? are understood here
in the Riemann-Liouville sense, ,I' Ay (x,07) = lim,_,o+ o' Py(z,t). As usual,
the Shrodinger operator takes the form Ay, = —A + ¢(z) in L*(Q) where A
and ¢(z), respectively, denote the self-adjoint Laplace operator and the pointwise
multiplication operator by the potential g(z) in L?(£).

A strong motivation for studying and investigating the solution and the properties
for fractional cooperative systems governed by Shrédinger operators comes from the
fact that they describe efficiently anomalous of fractals physical objects of fractional
dimension like some amorphous semiconductors or strongly porous materials and frac-
tional random walk. The existence and uniqueness of solutions for such equations were
proved. Fractional optimal control is characterized by the adjoint problem. By using
this characterization, particular properties of fractional optimal control are proved.

The rest of the paper is organized as follows. In Section 2, we introduce some def-
initions and preliminary results. In Section 3, we discuss the maximum principle and
existence theorem of the system . In Section 4, we formulate the fractional control
problem for the cooperative system . In section 5, we give the fractional control
problem for the scalar case. In section 6, we state some mathematical examples and ap-
plications. We formulate an equivalent system to system with fractional derivative
in Caputo sense and with different control constraints. Also we generalize our results
to n-dimensional coupled fractional system. Finally, some conclusions are formulated in
section 7.

2. PRELIMINARIES

In this section we introduce some basic definitions related to fractional derivatives. Let
n € N* and Q be a bounded open subset of R with a smooth boundary 9 of class C2.
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For a time T' > 0, we set Q@ = Q x (0,T) and X = 9Q x (0,T), lateral boundary of Q.

Definition 2.1. The Left Riemann—Liouville Fractional Integral (left RLFI) and
the Right Riemann—Liouville Fractional Integral (right RLFI) are presented respectively
by

JOF (1) = ﬁ / (t— 7P f(r) dr, (2)
b
(1) = ﬁ / (r — )3 f(r) dr, 3)

where 8 >0, n—1 < 8 < n. From now on, I'(§) represents the Gamma function.

The Left Riemann-Liouville Fractional Derivative (left RLED) is given by

no ot
D10 = () [ €= @)
The Right Riemann-Liouville Fractional Derivative (right RLFD) is defined by
DL = cor (-5) ety (e dr 5)
I'(n—B) dt t
The fractional derivative of a constant takes the form
t—a)~ P
DPC= C (F(l)ﬁ)’ (6)

and the fractional derivative of a power of ¢ has the following form

o TB+ ) —a)P

oD (t — a) Mo G (7)
fora > —-1,8>0.
Definition 2.2. The Caputo’s fractional derivatives are defined as follows:
The Left Caputo Fractional Derivative (left CFD)
D50 = o [ = () snar ®
=) s ar
and
The Right Caputo Fractional Derivative (right CFD)
Cpheg) — ’ npo1 (4"
0= [0 (-4) s 0

where [ represents the order of the derivative such that n—1 < 8 < n. Further, it holds

§'DP ¢ = 0, where c is a constant,
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and
€ p g — {071“52117; € ]YO and n < [4],
mt" B for n € Ny andn > [4],
where Ny = 0,1,2,.... We recall that for 8 € N, the Caputo differential operator

coincides with the usual differential operator of integer order. Note also that when
T = o0, Cfo(t) is the Weyl fractional integral of order 8 of f. The Caputo frac-
tional derivative is a sort of regularization in the time origin for the Riemann—Liouville
fractional derivative.

Lemma 2.3. (See Bahaa [0, 10]) Let T > 0,u € C™([0,T]),8 € (m —1,m),m € N
and v € C*([0,T]). Then for t € [0, T] the following properties hold:

oDPu(t) = — o' Pu(t), m=1, (10)
oD o I%u(t) = v(t), (11)
m—ltk
oI § DPu(t) = u(t) = Y =u®(0), (12)
k=0
lim §DPu(t) = lim oIPu(t) = 0. 1
Jim ¢ DPu(t) = lim oI%u(t) =0 (13)

Definition 2.4. Relation between RLFD and the CFD
The relation between the right RLFD and the right CFD is as follows:

“Dilx(t) = Z O BH)(b—t)(’C-B% (14)

k=0
The relation between the left RLFD and the left CFD is as follows:
n—1 x(k) (a)
= Nk-—p+1)

If z and 29 i = 1,...,n — 1, vanish at ¢t = a, then ,DPz(t) = ¢DPz(t), and if they
vanish at ¢t = b, then sz(t) = CDfx(t).

CDPu(t) = oDPul(t) — (t— a)">. (15)

INTEGRATION BY PARTS

In [1]-[3], a formula for the fractional integration by parts on the whole interval [a, b]
was given by the following lemma

Lemma 2.5. Let § >0, p,q > 1, and %—&—% <148 (p#1andq#1in the case when
Lti=145)
(a) If p € Ly(a,b) and ¢ € Ly(a,b), then

b b
/ P(8) (W TP0) (1) dt = / SO )(t) dt. (16)



342 G. M. BAHAA
(b) If g € IJ(Ly) and f € ,IP(L,), then

b b
/ o()(uDP £) (1) dt = / (D g)(t) t, (17)

where oI7(Ly) :={f : f =al®g, g€ Ly(a,b)} and I (L) :={f : f =1)g, g€ Ly(a,b)}.

In [I] - [3], other formulas for the fractional integration by parts on the subintervals
[a,7] and [r,b] were given by the following lemmas.

Lemma 2.6. Let > 0,p,q>1,r € (a,b) and %—i—% <148 (p#1andq#1in the
casewhen%Jr%:lJrﬂ ).
(a) If p € L,y(a,b) and ¢ € Ly(a,b), then
| ewaroma= [ vouzoo, (18)
and thus if g € IP(L,) and f € ,I°(L,), then
[ scinwa= [ rowigma (19)

(b) If ¢ € Ly(a,b) and ¢ € Ly(a,b), then

/ o(1) (IP0) () dt = / SO I0e)(t) at

1 " b -1
b [0 ( [ et ds) at. (20)

and hence if g € If(Lp) and f € ,I°(L,), then

/ g()( 2D F)(8) dt = / F(H(Dg)(t) dt

IR S AV DP s\ (s — )P ds
F(ﬂ)/a(“D f><f><[<Dbg><>< 151 ds) dt. (1)

That is
b b
/ () 2D F)(t) dt = / (DL g)(t) dt

/ f(t)D? </ (D2 g)(s )(s—t)ﬁ—lds> dt. (22)
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Lemma 2.7. Let 8> 0,p,q>1,r € (a,b) andI%—F%gl—kﬂ(p;élandqyélinthe
casewhen%—l—%:l—l—ﬁ).
(a) If ¢ € L,(a,b) and ¢ € Ly(a,b), then

b b
[ eoauma = [ voerona. (23)
and thus if g € ,I°(L,) and f € Ibﬂ(Lq), then
b b
| sw@inma= [ et (24)
(b) If ¢ € Lp(a,b) and ¢ € Ly(a,b), then
[ ewurvma= [ woutan
1 b T 51
e / w(t) ( / o(s)(t — 5) ds) at (25)
and hence if g € ,I7(L,) and f € If(Lq), then

/ " g()(DEf) () dt = / " HOD gt dt

R N A T e
F(ﬂ)/r(Dbf)(”(/a («D7g)(s)(t — )"~ ds) dt. (26)

That is , ,
[ snwinma= [ rauniga

_L ’ B " B 8-l
F(,g)/r f(t)rD (/a (aDPg)(s)(t — 5)P~ 1 ds) dt. (27)

Remark 2.8. Let 0 < 3 < 1. Then for any ¢ € C*°(Q), where @Q is the closure set of
@, we have:

T
/0 /Q(“Dﬁy(x’t) + Ay(z,t))¢(x,t) dzdt
:/Qs(l',T)aIl*By(x,T)dl'f/¢(I7O)allfﬁy(x’0+)dx
“ Q

T T
+/ / yﬁ daﬂdt—/ / ﬂ¢7dadt
0 Joa Ova 0 Joq Ova

T
v “Dy x “o(x xdt.
+/o /Qy( (O Dy pla,t) + A*p(a, ) dedt

(28)
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where A* is conjugate of the operator A; which given in the next section and

dy

u y
N Z a”a cos(n xj) onodl,

1,5=1

cos(n, x;) is the ith direction cosine of n,n being the normal at 99 exterior to .
Proof. (See Mophou [35] [36]) Since the left integration in can be written as

T
/0 /&Dﬁy@ t) + Ay(a, )¢l t) dzdt

T T (29)
— [ [ aD%yta o tydode+ [ [ Ay(e.)o(, ) doct,
o Ja o Ja
the last integration in is equivalent to
T
/ /Ay(x,t)gb(x,t)dxdt
(30)

/ / (z,t)A%d mtdxdt—i—/ / Y=— dadt—/ / —q’)d dt,
o0 Ova o Ova

the second integration in is equivalent to

T

/ /aDBy(m,t)qS(x,t)dxdt

0 JQ

T d
= [ st sty atfas

:/¢(x7T)all_'8y(x,T))dx—/ é(2,0) T Py(z,0)) dz
Q Q

_/Q [/OT ¢’(x,t)a11—5y(x,t)dt]dx

the last integration in is equivalent to

/ ¢ (@, ) I Py, t)dt}dx

-1

/QU ¢ (1) (ml_ﬁ) /Ot(t—s)ﬁy(x,s)ds>dt}dz

A R
/Q UOTy (z,5)°DP ¢z, s)ds}dm

(32)
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we deduce that is given by

T
/ DBy, )p(x, £) dadt
0 Q

— [ @1 Py Ty o~ [ 6la,0)u1' Py(a,0)ds (33)
Q Q
T
+/ [/ y(x,s)CD5¢(x7s) ds} dz.
alJo
Hence adding (33) to , we obtain . a
Theorem 2.9. Lax Milgram Theorem (Lions [25], Lions and Magenes [26])
Let H be a real Hilbert space. Let (-, )y be its inner product, and || - ||z the associated

norm. Let H' be its topological dual (i.e. the space of continuous linear forms on H).
Let m be a bilinear form on H, and let f € H’ be a continuous linear form on H.
Let Hp, be a closed vector subspace of H (in practice, Hj, is finite dimensional). The
Lax—Milgram theorem states existence and uniqueness of the solution to the following
general problems:

find u € H such that : Yv € H,7(u,v) = f(v) (34)
find uy, € Hy, such that : Yoy, € Hy, w(up,vn) = f(vp) (35)

The main statement is the following:

Lax—Milgram theorem. Assume that 7 is bounded with continuity constant C' < 0
and coercive with constant a > 0. Then, there exists a unique u € H solution to
Problem and there exists a unique uj; € Hy solution to Problem . Moreover,
luller < 2[[f||m and for all vy, € Hy, [Ju—up||lg < Elu— vp||0

3. MAXIMUM PRINCIPLE AND EXISTENCE THEOREM

We are concerned with the following form of the Maximum Principle: The hypotheses
fi>0and fo >0 on Q implies y; > 0 and y2 > 0 for any solution y = (y1,y2) of .

We first study the Maximum Principle for system and then we prove the existence
of positive weak solutions for this system by using Lax—Milgram method. In [I7, 18],
Fleckinger obtained the necessary and sufficient conditions for having the maximum
principle and the existence of positive solutions for cooperative integer order optimal
control for the system:

8 : n
7(9ytl + (-A+q@)y1 =ay1 +by2 + f1 InR",
83/2 . n
ot + (A +q(x)y2 = cyr +dy2 + fo inR",

y1=g¢1 as |z| = oo, (36)

Y2 =g2 as |z| — oo,
1n(2,0) = g1 p(x) WR”,
y2(z,0) = y20(x) inR",
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which are:

a < Mg(), d<Ag(x)) } (37)

(Ag(z)) — a)(Ma(x)) — d) > be,
where A(g(x)) is defined later.
Here, we shall use the same conditions to prove the existence of the state of our
system ; then we study the existence of fractional optimal control for system .

To prove the existence of the state y = (y1,y2) of system , we state briefly some
results introduced in [10] concerning the eigenvalue problem:

(A +q(x)¢ = Ag(x))¢ in Q }

¢(x) -0 as |z] > o0, ¢>0. (38)

The associated variational space is Vy(,(£2), the completion of D(€2), with respect to

the norm: )
z

I9llg@) = (/ﬂ |Ay|? +Q(x)|y|2d’£> : (39)

Since the imbedding of V) (€2) into L?(Q2) is compact. Then the operator (—A + g(x))
considered as an operator in L?(Q) is positive self-adjoint with compact inverse. Hence
its spectrum consists of an infinite sequence of positive eigenvalues tending to infinity;
moreover the smallest one which is called the principle eigenvalue denoted by A(g(z)) is
simple and is associated with an eigenfunction which does not change sign in R™. It is
characterized by:

Na(@) [ fde < [ 1892 + gl de ¥y € Vi (@), (40)
Now, to study our system , we have the embedding
Vi) () X Vo) (@) — L*(Q) x L*(Q)
is continuous and compact then, we define a bilinear form
VI (V;I(I)(Q))Q X (Vq(x)(ﬂ))g — R
by

(o). (01.62) = 5 [ [AnAor +al@hmon]do+ < [ [ApAds + al@)in] da

d
—/qubgdx—f/y2¢2dx—g/y1¢1dx—/y2¢1dm.
Q cJa bJa Q

It is easy to check that 7 is a continuous bilinear form; and then by Lax—Milgram
Theorem (Theorem ([2.9))), we have the following theorem:

(41)

Theorem 3.1. For fi, fo € L?(9N), there exists a unique solution y = (yi,y2) €
(Va(2)())? of system if conditions are satisfied.
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Proof.
We choose m large enough such that a+m > 0 and d+m > 0 and define on V;,)(£2)
the equivalent norm

1910y = /Q 1Ay + (m + g(a)) |yl de

to norm , and we write as:

71,12 (61, 62))

=5 [ 8080+ o) +mimon)do = [ ypondo— [ o
+%/Q[AyzA@+(q(w)+m)yz¢z]dw— “Tm/ﬂyzaﬁzdw—/gylwdr-

Then

wl(n) (o)) = 5 [ 180+ (o) + mlnPlda= "5 [ o= [ gpapda

+1 [ 1amf + <<>+m>|y2|1dxf—/|y2|2dz [ .

By Cauchy Schwartz inequality, we have

(o) () = 5 [ 180+ (a(o) + il de = 257 [ jy
1 [ 18P + (o) + mlef?) dx——/ l? da

2</Q|y1|2dx>é</ﬂ|yz|2dx>27

from , we deduce

1 a+m 9 1 d+m 9
> 4T S (L kL
7((y1,92), (1, 92)) > b( @) +m> y1llg(a),m + c( Mq(@)) +m> 12112y, m

2
A+m

HylHq(I),mH?ﬁHq(z) m
If holds, then

(g1 92)s (1,92)) = Clwall5a) m + 1921150 m) (42)

which prove the coerciveness of the bilinear form 7. Then by using Lax—Milgram The-
orem (Theorem , for f1, fo € L*(Q) system has a unique solution y = (y1,y2) €
(Va(2)())? if conditions (37)) are satisfied. |
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4. FORMULATION OF THE FRACTIONAL CONTROL PROBLEM
The space L?(0Q) x L%(05) is the space of controls. For a control u = (uy,us) €
(L2(09))?, the state y(u) = (y1(u), y2(u)) of the system is given by the solution of

o DPy1(u) + (=A + q(2))y1 (u) = ay1 (u) + bya(u) + f1 nQ,

oDPyo(u) + (A + q(2))y2(u) = ey (u) + dy2(u) + f>  inQ,
y1 =u; as |z| = oo,

(43)
Yo =us as |x| = oo,
oI Py (2,07) =0 inQ,
oI 7 Pys(2,07) =0 inQ.
The observation equations are given by
zi(u) = y;(u,t), for each i =1,2. (44)
For given zq4 = (241, 242) in (L?(2))?; the cost function is given by:
J(v) = / (y1(v) = za1)* + (y2(v) — za2)* dz + (N, v) (L2 (902))2 (45)
Q
where N € L((L?(02))?, (L?(0£))?) is hermitian positive definite operator:
(Nu,w) > nl|ul|fL2 )2 (46)
The control problem then is to find
u = (up,uz) € Ugq such that
(u1,uz) d (47)
J(u) < J(v)

where U,q is a closed convex subset of (L?(99))2.
Under the given consideration, we may apply the theorem of Lions [25] 26] to obtain
the following result:

Theorem 4.1. Assume that and hold. If the cost function is given by ,
then there exists an optimal control u = (u1,us); Moreover it is characterized by the
following equations and inequalities:

1(u) —z14 in Q

CDYp1(u) + (A + q(x))p1 (u) — apa(u) — cpa(u) =y )
ya(u) — 204 in

€Dy pa(u) + (A + q(@))pa(u) — bp1 (u) — dpa(u)
pi(u) =0 pa(u)=0 on 9N

/an agly(j) (v1 —u1) + 81;/?) (v2 —uz)do + (Nu,v —u)(r2(00)2 > 0 Vv € Usa

together with ([43), where p(u) = (p1(u), p2(u)) is the adjoint state.
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Proof. The control u is characterized by
J'(u)(v—u) >0 Yu€ Uy
which is equivalent to

(y(u) = 24, y(v) — y(u))(L2(rn))2 + (Nu,v — u)r2(00))2 =0

(y1(u) = 214, Y1 (v) = y1 (W) L2 @y + (Y2(u) — 224, y2(v) — Y2(u)) L2(Rn) (49)
+H(Nu, v —u)(r2(a0))2 > 0.
Since for p = (p1,p2),y = (y1,Y2),

A(p ={¢1,02}) = Ad == {(-=A + q(z))$1 — a1 — b2, (A + q(x))p2 — cd1 — dpa}
for ¢ € (Vq/(Q))2

we have (A*p,y) = (p, Ay). Indeed

(p; Ay) = (p1, (A + q(z))y1 — ays — bya) + (p2, (A + q(x))y2 — cy1 — dy2)
= (p1, (A +q(x))y1) — alp1,y1) — b(p1,y2) + (P2, (A + q(x))y2) — (P2, y1)

— d(p2,y2)

= ((=A+q(z))p1,y1) — alp1,y1) — c(p2,y1) + (A + q(z))p2, y2) — d(p2, y2)
= b(p1,y2)

= ((=A+q(x))p1 — ap1 — cpa, y1) + ((=A + q(z))p2 — bp1 — dpa, y2)

= (A"p,y)

where

A*(p = (p1,p2)) = {(=A 4 q(x))p1 — ap1 — cpa, (=A + q(x))p2 — bp1 — dp2}

where A* is the adjoint for A, p = (p1,p2) is the adjoint state. Then A*p = y(u) — z4
can be written as

(=A +q(z))p1 — ap1 — cp2 = y1(u) — 214
(=A + q(z))p2 — bpr — dp2 = ya2(u) — 224
p1(u) = pa(u) = 0.

Now, multiplying the first two equations in by (y1(v) — y1(u)) and (y2(v) — ya(u))
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respectively and adding the two equations, and applying Green’s formula, we obtain:

(y1(u) — 2140, 1 (v) — yl(“))L?(Q + (y2(u) — 224, y2(v) — y2(u))L2(Q)
= (“Dypi(u) + (A +q(2))p1 — ap1 — cp2,y1(v) = y1 (u))
+ (ODJpa(u) + (A + q(x))p2 — bpr — dpa2, y2(v) — y2(w))
= (p1(w),a DP (12 (v) — y1(w)) + (p1(2,0),0 TP (y1 (v; 2,07)
—y1(u;2,07))) p2(0) + (—A + (@) (y1(v) — y1(u)) L2(0)

_ (31;1”(;) y1(v) — y1(u)) L200) + (p1(u), %(yl(v) - (u))

L2(99)
—a(p1(u), y1(v) — y1(w)) — blp1(u), y2(v) — y2(u)) r2(0)
+ (pa(w)sa DP (y2(v) — ya(w)) + (p2(,0),0 I (y2(v; 2, 0%) — ya(u; 2,07))) L2 (0

+ (-8 + @) wa(0) — ) e — (P o)
e

— () 0 + (12 () 5~ (a(0) —
—c(p2(u), y1(v) — yl(u))L2(Q) —d(p2(u), y2(v) — Z/2(U))L2(Q)-
From , we obtain

( ( ) — Zld y1(v) —y1(w))r2(0) + (y2(u) — 224, y2(v) — y2(u)) 2(q)

))LQ({)Q)

pi(u),a ( ) = y1(u) + b(y2(v) — y2(u)) + f1 — f1 — a(y1(v) — y1(u)))L2()
+ (8 , V1 — U )
o L2(69)
(o % () 2om) — c(pa )31 (0) — yl(“))wm
(p2(u), c(y1(v) = y1(w) + d(y2(v) = y2(uw) + fo = f2 — c(y1 — y1(w))) L2

_|_

o (1)
( dua 2T “)
VA L2(09)

+ (0, 8 +— (12(v) — ya(u)) L2(00) — d(p2(u), y2(v) — y2(u))L2(0)-

Then is equivalent to:

0 0
(9509 (250

81/A

+(N’U,,’Ufu)(L2(aQ)2) ZO
L2(89Q)

i.e.,

Op1 (u) Apa(u)
/aQ ( Ova (vn — 1) + Ova (v2 —uz)) do + (Nu,v — U)(L2(892)> >0

Vu € Uyg,v € Uyq. Which completes the proof of the theorem. O
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5. FORMULATION OF THE FRACTIONAL OPTIMAL CONTROL PROBLEM
FOR THE SCALAR CASE

To study the fractional optimal control for the scalar case:

oD’y + (~A+q(x))y=ay+f inQ,
y(x) =g in 0Q, (50)
J 7 Py(z,0T) =0

we define a bilinear form 7 : V) (Q) x Vy(5)(€2) — R by

q(x)

m(y,¢) = /Q(VyV(;ﬁ +q(x)ygp)de —a /Q ypdax.

As in Theorem ({3.1), we can prove 7 is coercive if a < A(¢(z)) and then there exists
a unique solution of for f € L?(9). Therefore, the state of the system is given by
the solution of:

oD%y () + (A +q(2))y(u) = ay(u) + f  in Q,
y(u) =u in 09, (51)
I Py(z,0t) =0

where u is given in the space U = L?(02) of controls. For given z4 in L?(2), the cost
function is given by

J(v) = /Q ly(v) — zq|* da + /aQ(Nv)v do (52)

where N is a given hermitian positive definite operator. Then we have the following
characterization of optimal control for this system:

“Dfp(w) + (A -+ gla))plw) — ap(w) = y(w) 24 0 O, 5
p(u) =0 in 09,
8§(u) (v —u)do + (Nu,v —u)r290) >0, V v € Uiq, (54)
o OVA

together with 7 where p(u) is the adjoint state.

6. MATHEMATICAL EXAMPLES AND APPLICATIONS

This section is devoted to introduce some mathematical examples and applications to
illustrate the control problem in the paper.

Example 6.1. Neumann problem with boundary control.

We consider an example of time-fractional cooperative system governed by Schrodinger
operator which is analogous to that considered in section 4 but with Neumann boundary
condition and boundary control.
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In this example we consider the space
W(O7T) = {y HEVAS. L2(07T; VVq(z)“D)v ny(t) € L2<07T; (Vq(a:)(Q)) )}

in which a solution of a fractional differential systems is contained. Let y(u) = (y1(u), y2(u))
€ W(0,T) be the state of the system which is given by,

oDPy1 (u) + (—A + q(2))y1 (u) = ayr (u) + byz(u) + fr nQ,
o DPya(u) + (—A + q(2))y2(u) = cyr (u) + dyz(u) + f> nQ,

0 t

(e, )|2 =u; as |z| = oo,
B 6(Vf " (55)
Lh =uy as |z| = oo,

Ovy

TPy (2,01 =0 inQ,
oI 7 Pys(2,07) =0, inQ.

The control v = (uy,us) is taken in U = L?(X) x L?(X). Let us consider the case
where we have partial observation of the final state

z(v) = y1(x, T;v),

and the cost function J(v) for v = (v, v2) is given by
J(v) = / (y1(x, T;v) — 29)* do + (Nv,v)(L2(x))2,  2d € L3(9),
Q

where N = (Ny, N2) € L(L?(X), L*(X)) is hermitian positive definite operator:
(Nu,u) > dl|ul|72(s), ¢ > 0. (56)
Control Constraints: We define Ugq( set of admissible controls) is closed, convex

subset of U = L%(X) x L?(%).

Control Problem: We want to minimize J over U,q i.e. find u = (u,us) such that

J(u) = inf J(v). (57)

v=(v1,v2)€Uaa

Problem admits a unique solution and the optimal control is characterized by
the state system with the adjoint state is given by

CDPpi(u) + (A + q(z))p1 — apy — epa = y1(u) — 214,, in €,
CDbﬂpz(U) + (—A+q(z))p2 — bpr — dps = y2(u) — z2q, inQ,

Op1(v) =0 on,
Opa(v) =0 onX
31/,4* ’

pl((E?T; U) = yl(u) — Zd, in Qa
pa(z, T;u) =0, in Q.
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The optimality condition is

/ (y1(u) = zq, v1 —u1) do+ (Nu, v —u)(r290))2 > 0 Yu = (u1,u2),v = (v1,v2) € Uqq.
a0

(59)
Example 6.2. No constraints problem.

In the case of no constraint on the control U = U,y and N = (Np, Na) is a diagonal
matrix of operators. Then reduces to

p1+Niuy =0 on X, ps+ Nous =0 on X,
which equivalent to
ur = =Ny H(p1(u)ls)),  ue = =Ny (p2(u)]s). (60)

The fractional optimal control is obtained by the simultaneous solving and
(where we eliminate uy, us with the aid of (60)) and then utilizing (60).

Example 6.3. Constraint problem.

If we take

Upg = {u1|u, € LQ(Z),ui >0 almost everywhere on X,i = 1,2},

and N = vxIdentity, gives
up >0, pi(u)+rviug >0, wui(pr(u)+riu) =0 on X,
ug >0, po(u) +1rous >0, wus(pa(u)+roug) =0 on X.
The fractional optimal control is obtained by the solution of the fractional problem
oDPy1 (2, t;u) + (A + (@)1 (2, 15 w) = ayy (@, ¢ u) + bya(, t;u) + fi
inQ aetel0,T[, f1 € L*(Q),

oDPya(z, tiu) + (= A + q(2))y2(z, t;u) = cyi (z, t;u) + dya (2, t;u) + fo
in Q, ae.tel0,T[, fo € L*(Q),

CDfpl(amt;u)+(—A+q(x))p1(x,t;u)—apl(m7t;u)—cpg(ac,t;u) =yi(x,t;u)—214, i€,
CDbﬁpg(x,t;u)+(—A+q(x))p2(x,t;u)—bpl(x,t;u)—dpg(x,t;u) = ya(x, t;u)— 224, in€d,
oI Pyi(2,07) =0, inQ, oI Pys(2,07) =0 inQ,
pr(x, T;u) = y1(u) —zg, in€, po(x, T;u) =0, inQ,
0 t 0 t
Wlet) 50 zean.te0.1), 0 >0z onte(0.),
ova Oova
1 (v) =0, on, Op2(w) =0, onX,
Ova- Ovg-
oy o o
I s o I = 2
P1 + %51 (‘31/,4 - 07 on ) GVA [pl + 141 61/,4] 07 on )
8y2 8y2 8y2
—= >0 by — —=]1=0 b))
p2 + V2 v = on 2, E [p2 + 12 auA] , on 2,
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hence
8y 1 6y2

s, u

vy = 2= vy

Example 6.4. Coupled fractional control problem in a Caputo sense

We consider an example analogous to that considered in example 6.1. but the fractional

time derivative is considered in a Caputo sense. The optimality systems is given by:
The state equations is given by:

Uy = -

aCDByl(x,t;u) + (A +q(x)y1(z, t;u) = ayr (z, t;u) + byo(z, t;u) + f1 in Q,
aCDﬂyg(amt;u) + (—A+q(z))y2(z, t;u) = cyl(%t;u) + dya(z,t;u) + fo in
y1(z,0;u) = r €,
ya(z,0;u) = €,
0 .t
Z%(T:i)lﬂ =u, r € 8Q,t € (OvT)v
0 t
%| oy x €Ot € (0,T).
(61)
The adjoint state is given by:
CDgpl(m,t;u)Jr(—A + q(x)p1(x, t;u)—apy (z, t;u) —epa(z, t;u) =0, in Q,
CDbpg(x,t; w)+(—A + q(x))p2(x, t;u) —bpy (x, t;u) —dpa(x, t;u) =0, in Q,
Opr () =0, onX
aVA*
() _ ¢ ons
31/14*

pl(l‘,T U) - yl( ) Zd;s inQa
p2(z, T;u) =01in Q.
(62)

The optimality condition is given by:

/ (yl(u)—zd,v1—ul)da+(Nu,v—u)(L2(3Q))2 > 0 Yu= (ul,uQ),v = (Ul,’UQ) € Uad-
oN
(63)

Proof. Now, multiplying the first two equations in by (y1(v) —y1(u)) and (yo(v) —
ya2(u)) respectively and adding the two equations, and applying Green’s formula, we
obtain:

0= (“Dypi(u) + (~A + q(z))p

1(u) —ap1(u) — ep2(u), y1(v) — y1(u))
= (p1(u), (§D° + (=A + q()) (11 (v)
—y1(u) 2 ) + (P1(2,0), (y1(v; 2,0) — y1(uw;2,0))) 2 () (64)

- (31;/(;)7%(0) —y1(u) r2(o0) + (P1(uw), %(yl(v) ~unl))rzen

—a(p1(u),y1(v) — y1(w)) — c(p2(u), y1(v) — yl(u))L2(Q)
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0= (“D}pa(u) + (—A + q(x))p2(u) — bpr — dp2(u), y2(v) — yo(w))
= (p2(u),S DP + (=A + q(2)) (52 (v) — y2(u)) r2() + (P2(x,0), (y2(v; 2,0) — Y2 (s 2,0))) £2(0)

_ (agj/(;) s Y2(v) = y2(u)) r2(00) + (p2(u), %@2 (v) = ya2(u)) L2 502)

—b(p1(u), y2(v) — ya(u))2() — d(p2(w), y2(v) — y2(u)) L2 ()

From (61)),(62), we obtain
0= (p1(u), a(y1(v) —y1(w)) + b(y2(v) —y2(u)) + f1 — f1 — a(y1(v)
—y1(w))r2@) — (0,y1(v) — y1(w)) L2(00) (66)
+ (y1(u) = 24, v1 — u1)L2(90) — c(P2(u), y1(v) — y1(u)) L2 ()
0 = (p2(u), c(y1(v) — y1(w) + d(y2(v) —y2(w)) + f2 — fo — clyr — y1(u))) r2(e)
+(0,42(v) — y2(u)) L2(00) (67)
+ (0, v2 — u2))r2(00) — b(p1(w), y2(v) — y2(u))L2(0)-
Then if we add ,, we obtain

(p1(u),v1 —u1)r2(90) =0
i.e.,
(y1(u) = za,v1 — 1) p2a0) = 0.

/ (y1(u) = zq, v1 —u1) do+ (Nu,v —u)(r290))2 > 0 Yu = (u1,uz),v = (v1,v2) € Ugq.
oQ
Which completes the proof of the theorem. O

Example 6.5. n-coupled fractional system.

We can generalize our results to n—dimensional coupled fractional system as follows.
The state of the system is given, for each ¢ = 1,2,...,n, by

CDOyi(u) + (—A + q(z Zajyj Y+ fi(t), nQ, a.e.t€]0,T[, fi € L*(Q),

yi(m,t;u) =u;, as|z|— oo,
yi(x,0) =0, z€q.
The adjoint state is given by

CDPpi(u) + (—A +g(z +Zb]pj ) = yi(u) — zig, I

pl(‘rvt,u) = 0; on aQa

where b; are the transpose of a;. The optimality condition is

Opi(u
E i)d Nu,v — 2 n >0,
/89 8I/A* — ui) do + (Nu, v — u)z2(00))

VU = (vlav2a"'avn) € Uada U = (u17u27"-,un) S Uad'
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Remark 6.6. If we take § = 1, in the previews sections we obtain the classical results
in the optimal control with integer derivatives see [25] [20] .

7. CONCLUSIONS

In this paper, we proved a weak maximum principle for the weak solution to an initial
boundary value problem for a single-order fractional order cooperative systems involving
Schrodinger operator. Also we studied the fractional optimal control of problem for this
system. The fractional derivatives was defined in the Riemann—Liouville and Caputo
senses. The analytical results were given in terms of Euler—Lagrange equations for the
fractional optimal control problems. The formulation presented and the resulting equa-
tions are very similar to those for classical optimal control problems. The optimization
problem presented in this paper constitutes a generalization of the optimal control prob-
lem of parabolic systems with Dirichlet and Neumann boundary conditions considered in
[25] to fractional optimal control problem for cooperative systems involving Schrodinger
operator. Many infinity of variations on the above problem are possible to study with
the help of Lions formalism in [25] and Dubovitskii-Milyutin formalisms see [24]. Also
some numerical and graphical results can be studied for system . Those problems
need further investigations form tasks for future research.
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