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Many best properties of the shifted Gegenbauer functions were used to obtain a new closed formula of
the left and right Riemann-Liouville fractional derivative. The new formulas have been used to approx-
imate the solution of the fractional optimal control problems (FOCPs). The indirect spectral-shifted
Gegenbauer collocation method is applied to discretizing FOCPs with a dynamic fractional differ-
ential equation. The FOCPs were reduced to the system of algebraic equations. Special attention is
given to studying the convergence analysis and estimating an error upper bound of the presented
formulas. Illustrative numerical examples are integrated to show the truth and applicability of this
new technique.
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1. Introduction

Fractional optimal control problems could be applied in different applications, such as in scientific life
and engineering fields. Recently, they have received wide attentions [10]. Some time cannot find the
analytic solution for FOCPs, so the researcher has to use numerical methods to calculate the solution
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for these problems. Majorly, we have indirect and direct methods for numirical solution. The first step
of indirect methods, is to obtain the optimality conditions of FOCPs. This leads to boundary-value
problems (BVPs), then the BVPs can be solved numerically to obtain the extremals, and finally, the
optimal solution can be obtained, for examples: the indirect shooting method, indirect collocation
method, and indirect multiple-shooting method. While, the direct method is included the transcrip-
tion of FOCPs to a nonlinear programming problem (NLP), then the NLP will be solved by using well-
known optimization techniques [13, 14].

In general, the numerical methods for FOCPs can be classified into local and global categories.
The finite difference and finite element methods are based on local arguments, whereas the spectral
method 1s usually global [20, 21]. Mostly, used the advantage and properties of the global spectral
methods in current work. The best advantage of spectral methods is that used the discretization
to approximate optimal control problems and partial differential equations, almost all solutions of
problems may be infinitely smooth, and converge to real solutions [20, 21]. Beyond, classical spec-
tral methods also meet some limits, such as loss of global accuracy when facing problems with
non-smooth/singular solutions, More detail is found in Jie et al. [22].

There are many globally smooth functions such as trial/test functions like the Jacobi spectral
method, Gegenbauer spectral method, Chebyshev spectral method, and ace. The good features of
these functions give the spectral methods more properties to deal with the field of science. Mostly,
when using the spectral methods to approximate solutions to the problems, the problems are reduced
to a system of linear or nonlinear algebraic equations, thus, it’s easy to represent this system of equa-
tions by using the operational matrices.

Therefore, the strategy of substituting nodes of the collocation method with operational matrices
will give results that have more accuracy, fast convergent with few numbers of collocation points, and
easy to implement [23].

The shifted Gegenbauer polynomials are just another basis set that offers considerable advantages
over basis sets, allowing us to attack problems and use them to get suitable numerical methods [14, 12].
The shifted Gegenbauer polynomials considerable of the best methods is the approximation by the
orthogonal family of functions [19]. In the current work, a collocation strategy is applied to approx-
imate solution of linear/nonlinear FOCPs indirectly. A good trait of some properties of the global
approximate of shifted Gegenbauer polynomials has been used to get new approximate formulas of
the Caputo and Riemann-Liouville fractional derivative. These approximate formulas gave us a good
chance to discretize FOCPs by the spectral collocation method.

The mane topics of the paper includs some features of the shifted Gegenbauer polynomials, fractional
derivative, and integrals formulas have been written, also the problem statements were introduced.
moreover, contains a newly evaluated fractional derivative for the shifted Gegenbauer polynomials,
and convergence analysis. Also, it contains approximately examples to show the correctness of the
numerical method. And gives a brief conclusion and some remarks.

2. Preliminaries and notations

In this section: some important features of the shifted Gegenbauer polynomials, fractional derivative
formula, and the problem statements are inserted.

2.1. Riemann-Liouville and Caputo fractional derivative

Let 0 <a<1 a real number and &:[a,b] = R is continuous function then the left and right Riemann-
Liouvill fractional integrals of order o, respectively are defined as:

Jisw= s [ g0dr,  uelab M
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The left and right Riemann-Liouvill fractional derivatives of order o can be defined respectively as:
1 d (v
"Dlg(u)y=————| (u—t)g(t)dt, 3
"D gw) F(l—a)duL(u )“g(?) (3)
1 (=1)d ¢ -
D g(u)= t—u)g(t)dt. 4
e e AU L0 @
The left and right Caputo fractional derivatives of order o can be defined respectively as:
1 u )
‘Digu)=———| w—-t)“g(t)dt,
D g(w) r(l_a)L‘” )& (t) (5)

-1 b
D= [ g ) ©

Such that g(¢) is the first derivative of the function g(t).
The next remark summarizes some properties of the Riemann-Liouville and Caputo fractional
derivatives that may need it in the next sections.

Remark 2.1. There are many properties of the Riemann-Liouville and Caputo fractional derivative:

1-  Linearity: If £ and | are constant then:
oD (ugw) + & f)=u; Dy gw) + (D f(w).

—a)™® (b-u)*“ )
2- ‘pre=*p*c=0, D" :C.(u—a)’ and “D” 2“—, such that & is constant.
u bC a uC a uC F(l—a) u bC F(l—a) E.:
3- Letm>1,and O<a<l, me R, ne Z, then:
o m I'(m+1 et
R (- ay =D gy and FDE(b-w)" = -t D)y,
Fm+1-a) I'(m+1-a)

1 gP(b)
Tk -0 +1)

i

‘Digw)=EDfgw) -, (b-w)** and r-1<a<re Z.

5- CDwé,r(u):RDag(u)_ZH &(u_a)k*a and r-1<a<re Z
o o FOT(k -0 —1) ’

For more information see [3].

2.2. Problem statement and optimality conditions

No doubt that with the indirect method the optimal control problem is transformed into a system of
differential equations with a set of optimality conditions. The first step is to find the Euler— Lagrange
equations and Pontryagin’s maximum principle and find the solution of this differential equation in
the second step, see[15].

Our goal is to solve the FOCP by the indirect method and find the control and the state functions
u(t) and x(¢). The performance index /(1) of FOCP can write it as follows:

mimimze J(w)= J:fF(t,x(t),u(t))dt, 7

subject to the system’s dynamic constraints:
Ax(t)+B.Djx(t)=G (t,x (t),u,(t)), and x(a)=x,, 0<a<l, ®)
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where te [a,t,] represents the time, A, B are real numbers nonequal to zero, F, G are two arbitrary
real functions and ¢ : is the final time. The necessary and optimality conditions in terms of a Hamiltonian
for the problem (7) and (8) can be find it in [16, 17, 4]. Where Hamiltonian function is defined by:

H(t,x,u,y) = F(t,x,u)+yG(t,x,u),

%—Ij(t,x(t),u(t),y(t)) = M(t,x(t),u(t),y(t)), and

oH
—a—x(t,X(t),U(t),V(t)) = N(¢,x(8),u(t),y(?)),
such that y(¢) is the Lagrange multiplier vector or the adjoin function. Then the above FOCP (7) and
(8) can be written as the following system of fractional differential equations:
Ax(t) + B, D x(t) = M (t,x(t),u),y(®)), 9)
Ay(t) - BtRD:; y(8) = N(&,x(),u),y(?)), (10)

where x(a) =x,, y(,) =0, M(t,x(),y(t)) and N(t,x(t),y(¢)) are known functions [16, 17].

If G and F be two convex functions in terms of © and x, then the system of equations (9) and (10)
contains necessary and sufficient conditions for optimal solutions " and x".

2.3. Shifted Gegenbauer polynomials
Let’s talk in general about shifted Gegenbauer orthogonal polynomials G, ,(¢), which are defined in
the interval [0,1] with respect to the weight function (¢ —t?)*". The sequence of generalized shifted
Gegenbauer polynomials {Gm,a(t)};o’ /1>_71, see [18, 7]. The significant properties of the shifted
Gegenbauer polynomials G, ,(¢) can be summarized as follows:
1. The derivative formula of shifted Gegenbauer functions can be written as follows:
r 27 (A+r-1)!
@ g, (=2 2!

- 11
ar ,M() (/1_1)! Gm_r’Mr(t),reN. (11)

2. The symmetry of the shifted Gegenbauer polynomials is emphasized by the relation:
G,,®O=(-1D".G, ,(-1). (12)
3. The closed-form equation for shifted Gegenbauer polynomials of degree m [8] can be written as:
C(A+3)T(m+k+2A) "
(B+A+3)T(24)(m—k)k!
G, =)' ED and GMGF%.

4. The shifted Gegenbauer polynomials can be generated directly by using the following three- term
recurrence equation:

Ga® =X, (D"

r'G+221) 13

G,, =1, (14)
G ,=2t-1, (15)
2(j+4 i
G (1=20 20006, (- =26, (0, 521, a6
I DT j .
0= 55y @ O gman) Graan ¢ ) 4
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From the basis of family of shifted Gegenbauer polynomials of degree m: {Gi’ i (t)}i0 ,can be approximate

any function x(t)e (O [0,1] see [18,7]. The expansion series of the function x(¢) can be written as
follows:

x(t)=x, (15)=ch.GM (), te[0,1], (18)
the coefficients ¢ of equation (18) are given by:
1

¢ =h’ [ (t —tZ)[l ZJGM (t)x(t)dt, j=0,1,2,3..m, (19)

and the normalization factor can be calculated by the following relation:
Bl— 240 TP+ A)
s G + 22)
The shifted Gegenbauer Gauss nodes (GG) can be defined as Sk={tk| ,k=0,1,...,m]. To calculate the set
of GG points S, and quadrature weights see [18].

(20)

b

m m 2
¢;=h ;. dw, .G, t)xt,), and (W) =3 ;-(G,, () - 21)
k=0 j=0
In general, expansion series to the function x(¢) can be written as follows:
x(@t) =Y Yhhw,,.G,(t).G,,(0).x,), (22)
Jj=0k=0

such that {¢,} are GG nodes. For more information see [2,11, 18, 1, 9, 7].

3. Numerical Approximation

This section establishes to get a new formula to approximate the left and right fractional integrals
and derivatives by using shifted Gegenbauer functions and developing an algorithm to approximate
the solution of the system of fractional differential equations (9) and (10). Also, the new two theorems
have been inserted into convergence analysis to estimate the errors.

3.1. Evaluate the new formulas of the fractional derivative

Let us start to find the left and right Riemann-Liouville fractional integrals of order o for the shifted
Gegenbauer polynomials. For any 0<a<1, the fractional integral JI7 G, , (@) can be find it as follows:

~a 1 o .
glij,l(t):Gj,z(t):%J‘;(t—T) 'G,,(v)dr, j=0,1,2,...,m. (23)

The first and second terms of shifted Gegenbauer polynomials can be find the fractional integral of it
easily as:

~0 _ ta

Goa(t)= —(xF(a) 5 (24)
A — 4 a+l ta
Gra (t)_l“(oc+2) ol (&) (26)

To find (A}?H,,l(t) where j=1,2,3,4,...,m can be using the equations (17) with (23) and itegral by part,
finally by using second property of the symmetry of the shifted Gegenbauer polynomials obtained:

2(G + A)t

aj‘”’l (t)zejl,a { (G+24)

Gia(®) ~ v *Graa(t) - Bt +1)° } (26)
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where . .
ore=_ 20200 @)
T2+ 203G +1) - (2 + M
v%,a=2j(j+2l)(j+21—1)+(2j+i)ja (28)
g 2(G+20)* G +21-1) ’
and
e (@A) (G (1) JGLL() . 99
g _2F(a)(j+2/l){ G+1)  Gezn(jrza-y)| Prizt 29

It’s clear that Equations (24),(25), and (26) represent the three-recurrence formula generating the
left Riemann-Liouvill fractional integrals of order o. Also can use these three- recurrenc formula to
generating the left Riemann-Liouvill fractional derivative of order o as follows:

1 d ~o
ffo‘GM (t): —Gjx (t) (30)

I(l-a)dt

From properties of the Riemann-Liouville and Caputo fractional derivative the left Caputo fractional
derivative of the shifted Gegenbauer polynomials can be written as follows:

cren a1 doe o GHO) 31
DGO e a O T Gy
C Mo — 1 i’\a i ]F(]+2A,) t_a 32
oD GO ey @ PO e Tace 2

Further more, the formula represents the Caputo fractional derivative and it can be obtained easily
by three-recurrence formula (24)—(26) for the 0<a<1 as follows:

C No — 1 t _ —o -

Dy x(t)——r(l_a)jo(t )% (r)dr,
x(t)=x, (t)=§4cj.GM (), te[0,1],
C e _ 1 L L seag
oDl 3 0= gy 20010, =0 Gz,

by using the derivative property of shifted Gegenbauer polynomials

2% (A n
thaxm t)= T ( ) ZC]. J;(t - T)_an—1,A+1 (T) dr,
0

(1-o)(A-1)! 4

A O N N
r1-o)(A-1)! jZOCj Giaaa(2). (33)

Now, we obtain a closed-form of the right side fractional integral of shifted Gegenbauer functions
where O<q<1,

o Dy'x, ()=

1

M (t):%

u=1
} [~ w-0""G,,wdu,
by using the change of variable u=1-s and ¢,s,ue[0,1], together with the third property of the
Gegenbauer polynomials (12), one will get:

1 s=0 -
_I (1-s-1) LG, ,(1-s)ds,

MG, ()=
t 1 j,l() F(a) s=1—
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MG, (b= % [Ta-n-9""6,,0-s)ds,

o _(_1)j+1 s=1-t a-1
FIG,, ()= ) [, -0-9""G;,(s-1)ds,
RFIEG, (0=~ LG, 0]y =(~ 1) Gia (1-1). (34)

Based on the equation (34), the right Riemann-Liouville fractional derivative of the shifted Gegenbauer

polynomials can be found it as follows:

(-1 d g
—Gja(1-t). (35)

M- a1

Thus, the right Riemann-Liouville fractional derivatives of the shifted Gegenbauer functions can be

generated by applying three recurrence formulas (24) and (25).

'D}G,,(t)=

3.2. Discretization of the FOCP

Our goal is to approximate the unknown functions x(¢), u(t), y(tf) in problem (9)—(10) via spectral
collocation method based on the shifted Gegenbauer Gauss nodes. The first step is to transform the
interval [a,t,] to the [0,1]. Where x(t) is a real-valued function defined on the interval [a,t,], and
{t,,k=0,1,...,m} is the set of collocation shifted Gegenbauer Gauss nodes on the reference interval [0,1],
then:
41 —a-3t,
t=——, te[0,1].
t,—a
And let us define the shifted Gegenbauer Gauss nodes with wight function (¢* —¢)*™* on the interval
the [0,1] as: {t,,k=0,...,m} where ¢s are the zeros of (A}Wu(t) .

For a positive integer m, suppose that the state function x(#) can be approximated it by x _(#) as:

x(t)=x, (t):iocj.c;M (1), te[0,1], (36)
p=
then the state function x(f) can be written as Equation (22):
% (t):ioghj; w,,.G,,(t,).G,, (1) x(t,)=G(t)c" . 37)
ey
So, we conclude
i, (t)zigh;; 1wy, G, (t,).G., (0.t )=Ct)", (38)
ke

where G 1, (t) can be found from the Formula (11).
Also, the approximation of the Lagrange multiplier function y(f) can be written as follows:

Y =7, =Y. hsw,, .G, @,).G,,0).yE,)=G)d". (39)
Jj=0k=0
So, we conclude
7= Yhw,,.G,,t).G,,0).yt)=Gt)d". (40)
j=0k=0

With the help of the Equations (30) and (35), the fractional derivative for any 0<a<1, of state and
Lagrange multiplier functions, at ¢ [0,1] can be approximated as follows:
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CDfx, (=3 Sk av, .G, (1,).%(6,).S DIG, , 0), (41)

j=0k=0
CDocx (t):aleﬂ() T’
1)n+j+1 d A
Dy (t h ; (-
¢ Y()Jz;%]awkz M( )7()1_,(_)d
fo{ym (t)zéright (1 - t)dT,

such that unknown vectors c" and d" expended on the shifted Gegenbauer Gauss nodes ¢, which can
be wrttin as:

2 (1=1), (42)

oo hosw,, .Gy, (4)x(,) o ohohw,, .Gy, (). v (@,)
o= o oho G, ()x(,) dT= o ohaw,, G ()7 ()

;"Ohml w, G, ,(,)-x(t,) | o w,,G, . (t,).7,) |
where
hysw,, Gy, (t)  hysw, .Gy, () hysw, ,.Gy, (@) | [x(t,) ]
o= h{i-wo,a_-Go,a(to) hqj.wu'.GO,l(tl) . }Llii'wm,/l.'GO,l(tm) ' ?c(tl) ,
bl aw,, .G, () hlaw Gy, (@E) hlw, .G, )| 2@, )
hysw,, Gy, (t)  hyhw, .Gy, () hyw, .Gy, @) | [rEt,) ]

dT= hy WGy, (t,) by, .Gy, () hy0,,,-Go, () | | 1Y)

h;ll,/l WG, () h;:,/l w ;.G , (&) h;:/l w, -Gy, @) | [ 7@E,) ]

From above formulas for vectors ¢ and d, it’s clear that the state and adjoin functions x(¢,), ¥(¢,), are
unknowns values for all £=0,1,...,m

G@) =1G,®),G,(t),....G, ()],
G@t) =[G,®),G,®),....G, )],
@leﬂ(t) :[OCD;’Ggl(t) CD“G“l(t), CD“G“ A(t)]

M) dae gy (D dae o D™ dae

Gright (1 - t) = [ 1_,(1 _ O() E i r(l — a) dt ’ F(l ) dt

m/l(].—t)]

Now, to apply the spectral collocation strategy let the vector of time ¢ represents the same nodes of the
shifted Gegenbauer Gauss nodes. The best advantage of this strategy is that we don’t need to derive
operational matrices of differentiation and this method can be implemented in any mathematical
software.

Let us define the shifted Gegenbauer Gauss nodes with the wight function (¢ —t)*# on the interval
[0,1] as: t={r,, i=0,...,m} where 7,’s are the zeros of (A}mﬂ,l(t). By collocating strategy at nodes

7,, 1=0,...,m, the system of fractional problem (10)-(10) in matrix form will be:

A.G@) " +B.Gun(t) " = M(t), (43)



Ali MS, et al. Results in Nonlinear Anal. 7 (2024), 177-193 185

A.GH) d" —B.Grigi(1—t)d" =—N(0), (44)
where
(G, (1) Gy, (1) G,,(7,) ]
G(o) = G, () G, (1) G, ,(7,)
_Gm,l(TO) Gm,l(Tl) Gm,l(Tm)_
(Goa(t) Goa()  Gyu(@,)]
G(t)z G1,/1(To) Gl,/l(Tl) Gl,/l(Tm)
_Gm,l(TO) Gm,l(Tl) Gm,l(Tm)_
by, bl ... b b, by .. b
eI e L U A e ol L TR TR L P
by by ... b, b b by
where
1 da T(j+21) 7, Q) da
= - % q (-1 ko po= LG.0-1),
ri-ay @Y T sy P raaga O

such that G j2(t,) canbe generated by three- recurrenc formula (24),(25), and (26) to the left Riemann-
Liouvill fractional derivative of order o. and

M(z,,x,(1,),7,(1,)) N(z,,%,(79),7,(7)))
M(z,,x,(1,),7,(1,)) N(t,,x,(7),7,(1)

Mz, ,x,(7,),7,(7,)) N(t,,x,(1,).7,(7,))
The functions A(f) and B(f) can be written in a matrix form as:
A(t)=diag(A(z,),...,A(z,)) and B(t)=diag(B(z,),...,B(1,))

In the final, main problem (9)-(9) will reduce to the system of algebraic equations (43)-(44), then can
be solved by any simple method for solving the system of algebraic equations.

M) = , N@)=

3.3. Error upper bound of the approximate fractional derivatives

To achieve this objective, we need the following theorem.

Theorem 3.1. If H is a Hilbert space, and X is the closed subspace defined on H, and let {xj}
be a basis for X of dimension m, if x belongs to H and x, is the unique best approximation to x out of X,
then

m
J=1

2 = x, [ _D@,x,,%,,....%,,)
0 112

D(x,,x,,...,%,,)
where
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(x,2)  (x,%) .. (x,x,)
D(x,x,,%,,....,x, ) = (xl.,x> (xl,.x1> N (xl,.xm) .
(x,,%) (x,,%) .. (x,,%,)

The proof of the above theorem can be found in [13].

Now, to evaluate an upper error bound for the approximating fractional derivatives, let
{G,,(t),k=0,1,...,m} as the basis of functions and G,,(t) is shifted Gegenbauer functions. A good
feature of these basis functions is that the left and right fractional derivatives can be obtained in a
closed form, which the upper error bound for fractional derivatives of ¢,(t) is equal to zero. On the
other hand, using Theorem 3.1, it is easy to evaluate the error upper bound of x(¢) such that x(f) can
be approximated by x () as:

() =2, H=3G, , 0,

D(x(t),Go,x (t),Gm (t)""’Gm,/l @) )%
D(Go’l(t),Gm(t),...,Gm,l(t)) ’

[ x(t) -, @) [, =(

where ¢; € R"* are unknown vectors.
On the other hand, to find the truncation error of approximating a smooth function by using the
shifted Gegenbauer expansion series can use the next two theorems:

Theorem 3.2. The left fractional Caputo derivative of order o for shifted Gegenbauer functions can be
written in terms of the shifted Gegenbauer polynomials themselves.

Proof: To prove the theorem, the closed-form for shifted Gegenbauer polynomials (2) can be used,
then employing the property of linearity of the left fractional Caputo derivative is to obtained as
follows:

C(A+DIG+E+21) agh
(B+A+1)T@Am-k)k!

oD/ G, (&)= Z( -1
#=0 r

If m-2k<1, then
oD/G,, () =0,
and if m -2k >1 then

e 0-S
Also, let
=0, G, 0,
where a/s are the coefficients of Gegenbauer pol;_nomials, then
DrG, (=3 Sa (-1t — LU Re2OTGAY) (45)

Lt Tk +1+0)T (k+A+1)T@A)(m - k)lk!

Theorem 3.3. (Truncation Error). Let x(¢)e C”[0,1] be approximated by the shifted Gegenbauer
expansion series (18), then for each te [0,1], a number £(t)e [0,1] exists such that the truncation error
R(t.£,m,2) is given by
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_ _ x")
R(t,&,m,M)=x(t) —x, (t)= m G,..,®
where

_2"T(m+A+1).T'(2A+1)

m+l AT I'(m+2A+1).I(A+1)

)

and || R(¢,&,m, ) ||< Max | x™ &), -1<E&<1,

1
(m+ 1)!.K,fl+1

The proof of the above theorem is the same as the proof of Theorem (??) can be found it in El-Hawary
[1] for the Gegenbauer polynomials. Anyway, the next theorem helps us to get the truncation error of
the Caputo fractional derivative for shifted Gegenbauer functions.

Theorem 3.4. Let x(t) e C”[0,1] be approximated by the shifted Gegenbauer expansion series (18), then
for each te[0,1], a number &(t)e [0,1] exists such that the truncation error of the Caputo fractional
drivetive of shifted Gegenbauer polynomials E(t,&,m,A,a) is given by

(m+1) mtlmtl
x—(é‘)zzaj f(a,j,k,m).G, ,(t)

E,&,m,A,0)=
(m + 1)!.Km+1’& =0 k=0
where a is the coefficient of shifted Gegenbauer polynomials,
_2"T(m+A+1).T(2A+1)

mAAT Nm + 24 +1).T(A +1)

)

F(l+;)r(j+k+2l)r(k+1)

f()ﬁa’j’k? m):( - 1)m+1_k 1 ’
I'k+1+ O()F[k +A+ 2)F(22,)(m —k+1)k!

and

mlm+l
|E@E,m,Aa) < Maxm;%aj.f(/l,a,j,k,m). x|
Proof:
E(t,&,m,A0)=¢ Dl (t) -5 Dix,, (t),
from the linearty property of Caputo fractional derivative, one obtains:
E(t,&,m,A,0)=. D [x(t) — x, (t)].

By the help of Theorem (25), one gets:

—C no x(m+1) (5)
E(t,§,m,A,a)=D; W-Gmu,a(t) ;
m+1,A
)
EtEmAa)y=—— 2L CDeG (1),
(m+1)\K, ., " e

by using Theorem (24) will be get:

) N fajkm).C 0,

E(taéﬂnaﬂﬁa):
(m + ]‘)!'Km+1,/l =0 k=0

then this error is bounded since
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1 m+lm+1

Y Yaf (o ikm). "V (E)IG,, (u)ll

E(t,¢é mAo)||=———
H ( 5 )H (m‘l‘l)!.Km_Hj j=0 k=0

1 m+lm+1

> Na,.f (Ao, jkm). | " ().

E(t.¢,m,Aa)|< Max ———=——
| E(t,&,m,A0) < Max (m+1)\K,,, S5

4. Numerical results

This section develops an algorithm of the collocation strategy method for the approximateing the
solution of FOCPs. Two illustrative examples have been solved to show the efficiency and accuracy of
the numerical method. The obtained results were compared with the analytical solution of the FOCP.
The proposed method was implemented with MATLAB 2018a on a PC.

Algorithm of collocation strategy method to approximate FOCP (9)-(10):

Step one: Compute the Hamiltonian H and drive the necessary optimality conditions.

Step two: Transform interval [a,{;] to the interval [0,1] and approximate x(¢) and y(¢) by shifted
Gegenbauer polynomials.

Step three: Find shifted Gegenbauer Guss nodes on the interval [0,1].

Step four: Apply shifted Gegenbauer Guss nodes with the system of matrix equations (43)-(44), to get
approximate solution of coupled system of matrix equations. Generally, the system of matrix will be:

¢"=[A.G(#t) + B.Guyr ()] M(2), (46)

d"=[ AG®) ~ (DB G (1 - t)J_l N), (47)

Step five: Find unknown vectors c¢”, d"using Matlab, then obtain x(¢), Y(¢) as follows:
2(t)) ] [hokavy,.Go,(t)  hokav,,.Gy,(t,) hitaw, ,.Go, ) ] e
() | _| Puit0o, Goa(t,) R, G, (4) how, .G, t) | |

x(t,) hr;la Wy -Go,z () hr:zl,/l Wy -Go,z &) h;tl,). Wi ~Go,a (¢,) Co
r(t,) h;l w, -G, , () h(;;. Wy G, () h(;jl w, .-G, @) || d,
() _ hfi W -Go,a (t,) h{/ll Wy ~Go,/1 () hfi Wz ~Go,a ¢, || 4,

v(,) hr:tl,/l W 5 -Go,x () hr;l,x W, 'Go,x &) h’r:Ll,l Wy -Go,/l )| 4,

Step six: Find the optimal control function u(f) from Hamiltonian condition.
Step seven: Define the error function at nodes ¢, by Error(t,)=|x(t,) —x, (¢,) |, where x(¢) is the exact

solution, then report the maximum absolute error at the end as  Error (t)=max, |Error(t,).
Because of the shifted Gegenbauer Guss nodes, it does not include the upper and lower bounds for
the interval [0,1], or to get more flexibility and satisfy the boundary conditions let:

x(@)=x, (t):=x, +(x, —x,)t + ichj,/l (t), where x(0)=x,,x(1)=x,,
j=1
Y(®) =7, @)=Y, + (¥, — V)t + D.d,G, ,(t), where y(0)=y,, y(1)=Y,.
j=1
Example 1: Consider FOCPs as follows [5]:

min J (@) = [ [ru(z) - ax(@) - 2x(2) i,
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with dynamic system of fractional differential equation
%(t) + D% x(7) = u(t) + 77,
with conditions x(0)=0, x(??)=——2—.
'3+ o)
. a+l . 2 Ta+2
The exact solution of control and stat functions are given by u (7 ):m and x (7 )Zm.

Let’s the Hamiltonian functions define as:
H(t,x,u,y) =[tu(t) — (o + 2).x(0)]* + y(7).[u(t) + 7°].

Then the necessary and optimality conditions in terms of a Hamiltonian for the FOCP will be changed
to a system of fractional differential equations as follows:

x(T)'F CDax(T) + V(T) _ (a +2)X(T) _TZ =0
o 27° T ’
(x+2)

T

’ Y(O)ZO, V(]-):O,T #0.

7(7) = Diy(r) + y(7)=0,
2

x(0)=0, x(1)=———

I'B+a)
To approximate the state and control functions of above fractional system, apply the presented method
in terms of the collocation strategy. Figures 1 shows that the obtained control and state functions with
their error functions for A = 1.5, m = 15, and o = 0.7. The Figure 2 shows that the obtained control
function u,,(¢) for different values of o =0.6,0.7,0.8,0.9.

05 14 - T
+  Numericalx (] I [ T I [ I #  Numerical u, (1)
0.45 Exact x(t) S Exactut)
12
04l 1
0.36 [ 1 il
03 -
Soasf & e
06
02
0.15 */ 0.4
01} -
o~
- 0.2
0.05 | = L
g P s | | | i i i o byt |
0 01 02 03 04 05 06 07 08 09 1 0 0.1 02 03 0.4 05 06 07 08 09 1
t t
%1075 12 %107
Erorr of x, 1) A Erorr of u, (1) A
| 1 A
1
. A "
3 | i3
] ] |
[ 08 1
25} { I
/ / |
| | |
2} F— 06 ——t
" l | |
\ i | ]
15F | | |
| \ 0.4 I \
]
| | \
1f VTl f
| \ | ‘
| \ 02 [ -
05 | i |
| N > | \
e —— | - iy | |
S S P W e o 0 ML i R e . @ B B
0 01 02 03 04 06 06 07 08 09 1 0 01 0z 03 0.4 06 06 07 08 09 1

Figure 1: The obtained state and control functions with error functions from the presented method,

for m =15 and oo = 0.7.(Example 1).
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Figure 2: The obtained control function from the presented method for different
values of o and m = 15.(Example 1).

Example 2: Consider FOCPs as follows [5]:
min J(u):j;[(xl(f) =77+ (x, (1) = (1 +7)%)* + (u(7) - x,(2))*1dr,

with the system of fractional equation
1—‘(43) ,L_3.3—a
I4.3—o)

F(3) 2-a 4 Tl—a ,

% (1) + {D%x,(t)=3.37""x,(1) +

)

%,(7) = S Dx, (1) = 2(T +1) -

fG-o) TI'2-a)
x,(0)=0, x,(1) =1, x,(0) =1, x,(1)=4,

the analytical solutions of the problem are:
x, (1)=1%", x,(1)=(t +1)%, u (r)=1"".

To approximate the solution of FOCP with boundary value conditions, apply the algorithm of colloca-
tion strategy method. The Hamiltonian equation can be defined as:

H(t,x,u,A)=F(t,x,u) + AG(t,x,u),

r(43) T3.3—a] +

H=(x,(7) —7>°)* + (x,(7) = (r + 1)*)* + (w(1) — x,(7))* + 7, (7)[3.377'x,(7) + r4.3-a)

FB) w4 .
7, (7). 2(T+1)—mf —mr .

Then, the necessary and optimality conditions in terms of a Hamiltonian for the FOCP will be changed
to a system of fractional differential equations as follows:
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I'(4.3)

3'61 (T) +g Df’xl (T) = 3.37_1.%'1 (T) + m 3'3_'1,
. _C o _ _ F(3) 2-o 4 1-a
x,(T) =y Dix,(7) =2(7 +1) —F(S ~o) —F(2 iy T,

A (7)+¢ Dy, (7)= —2[x1 (1) —13'3] + Q[u(r) —x, (1')] +3.377'y,(1),
To(1) = DI 2, (1) = =2[x,(7) — (7 +1)°],
x,(0)=0, x,(1) =1, x,(0)=1,
x,(1)=4, y,(1)=0, 7,(1)=0,

oH —

with the optimal control law 2£=(0, and then u(t)=x,(t). By applying the algorithm of collocation
method, Figures 3 represents the obtained control and state functions x,(#), x,(¢), u(t) with error
functions by the presented method for A = 1.5, m = 10, and oo = 0.6. Figure 4 represents norm-2 of the

error E,i (u) for the different values of m =1,2,...,150, oo = 0.6 and

m 1/2
Ewy=| L% ’
m W)= — (u’(Ti) Uy, (Ti)) :
m ;=
1 - T G
Numerical u,(t) Numerical x2 __(t)
¥ 10
0.9 [—#—Exact solution / ] —#— Exacl solution
0.8 [ ]
07| /
06 [
=
S05T
04 \
03f
02}
a1 f = T
) il "] . . I . I I I
0 04 02 03 04 05 06 07 08 09 1 08 09 1
t t
5 510715 ) 10-14
Erorrofu, f f Erorr of X2, {1)
10° } 10 f
45 1 18f "‘l R
|
f w
4 - 11
4 il 1.8 I
1] | ]
35 [ 14 ‘I‘ ‘|
3 ‘|' | 12} JIJ
|
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Figure 3: Obtained state, control, and error functions from the presented
method for m = 10 and o = 0.6.(Example 2).
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Figure 4: The figure of norm-2 of the error for the different values
of n=1,2,...,150, and o = 0.6 (Example 2).

5. Conclusion

A new approximate formula of the Caputo fractional derivatives of the shifted Gegenbauer func-
tions was derived and the GG collocation method was used to approximate solutions of a category
of FOCPs. The properties of shifted Gegenbauer polynomials and three recurrence formulas were
used to generate the left and right Riemann-Liouville fractional integrals. Global approximations to
functions defined on the interval [0,1] were constructed. The special attention was to study the con-
vergence analysis and estimating an error upper bound of the presented formulas. The discretization
of the FOCP were inserted and Illustrative numerical examples were integrated to show the validity
and applicability of this new technique with obtained good approximate solutions and the number of
operations was less than O(N?).
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