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Abstract In this paper, a new numerical method for solving fractional optimal control problems
(FOCPs) is presented. The fractional derivative in the dynamic system is described
in the Caputo sense. The method is based upon biorthogonal cubic Hermite spline
multiwavelets approximations. The properties of biorthogonal multiwavelets are first
given. The operational matrix of fractional Riemann-Lioville integration and multi-
plication are then utilized to reduce the given optimization problem to the system of
algebraic equations. In order to save memory requirement and computational time,
a threshold procedure is applied to obtain spare algebraic equations. Illustrative
examples are provided to confirm the applicability of the new method.
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1. INTRODUCTION

In the present paper, we focus on optimal control problems with the quadratic
performance index and the dynamic system with the Caputo fractional derivative as
follows

Min J(z,u) = % /t Ta®)22(0) + r©)(b)dt, (1.1)
tC;Dtax(t) =a(t)z(t) + b(t)u(t), (1.2)
z(to) = o, (1.3)

where ¢(t) > 0, r(t) > 0 and b(t) # 0. The behavior of many real-world physical
phenomena is governed by fractional differential equations (FDEs) [24]. FDEs are
generalizations of ordinary differential equations to an arbitrary (non-integer) order.
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When these equations are used in conjunction with a performance index and a set of
initial conditions, they lead to FOCPs. Fractional optimal control theory is a very
new area in mathematics and the number of publications on this subject is limited.

Wavelet theory is a relatively new and an emerging area in mathematical research
[20]. Tt has been applied in a wide range of engineering disciplines; particularly,
wavelets are very successfully used in signal analysis for wave form representations
and segmentations, time—frequency analysis and fast algorithms for easy implemen-
tation [13]. Wavelets permit the accurate representation of a variety of functions and
operators. Moreover, wavelets establish a connection with fast numerical algorithms
[12].

The main aim of this paper is to employ biorthogonal cubic Hermite spline mul-

tiwavelets on the interval [0, 1] as the interpolating functions to achieve high perfor-
mance computations of FOCPs. Our method consists of reducing the FOCP to a set
of algebraic equations. We approximate the fractional state rate tC;D,?‘x(t) and con-
trol variable u(t) with biorthogonal multiwavelets with unknown coefficients. Then
the operational matrices of the Riemann—Liouville fractional integration and product
are utilized to achieve a linear system of algebraic equation, instead of performance
index (1.1) and dynamical system (1.2) in terms of unknown coefficients. Finally, the
method of constrained extremum is applied which consists of adjoining the constraint
equations derived from given dynamical system to the performance index by a set
of undetermined Lagrange multipliers. As a result, the necessary conditions of opti-
mality are derived as a system of algebraic equations in the unknown coeflicients of
¢ Dga(t) and u(t) and the Lagrange multipliers. These coefficients are determined in
such a way that the necessary conditions for extremization are imposed. Generally
the use of biorthogonal cubic Hermite spline multiwavelets appears to be attractive
since these functions possess several useful properties, such as small support, exact
representation of polynomials to degree 3, Hermite interpolatory nature and the abil-
ity to represent functions at different levels of resolution, these considerations reduce
the computations. The main advantage of the new method is that with the use of
threshold procedure for biorthogonal multiwavelets, we obtain spare algebraic equa-
tion and this is computationally very attractive and reduces CPU time.
Some numerical simulations for FOCPs with Riemann—Liouville fractional derivative
can be found in [4, 5, 11, 22, 26]. Also there exist numerical simulations for FOCPs
with the Caputo fractional derivative such as [6, 7, 27], where the author has solved
the problem by solving the Hamiltonian equations approximately. Lotfi et. al. [22]
and Keshavarz et. al [18] have solved the linear quadratic FOCP directly without
using Hamiltonian formula. Also we refer the interested reader in fractional opti-
mization problems to see [1, 2, 3, 8,9, 10, 11, 12, 14, 19, 21, 23] for some recent works
in the subject.

The outline of this paper is as follows. In the next section, we describe some nec-
essary basic definitions of the fractional calculus theory required for our subsequent
development. In Section 3, we describe many desired properties of biorthogonal Her-
mite cubic spline multiwavelets on [0,1]. In Section 4, we apply biorthogonal mul-
tiwavelets on [0, 1] to solve equations (1.1)-(1.3). In Section 5, two example have
been presented to demonstrate the accuracy of our proposed method, in comparison
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with the numerical solutions obtained by [18, 22]. Finally, Section 6 completes this
paper with a brief conclusion. Note that we have computed the numerical results by
MAPLE programming.

2. BASIC DEFINITION ON FRACTIONAL CALCULUS

We give some basic definitions and properties of the fractional calculus theory
which are used further in this paper.

Definition 2.1. The Riemann-Liouville fractional integral of order a > 0 of a func-
tion f is defined as follows [25]
1 t
— [t —T7)* ! d 0
Oltaf(t): I‘(a) fo( T) f(T) T, a>0,
f(t)a a=0.
Definition 2.2. The Caputo fractional derivative of order a > 0 of a function f is
defined as follows

1 ¢ S
- t— pyn—a—1 2 d : 1< <,
(?D?f(t): L(n—a) fo( 7) dT"f(T) T n a<n
f(n) (t)7 a=n.
where n is a positive integer.

For Riemann—Liouville fractional integration and the Caputo fractional derivative
we have the following properties [25].

(1) For real values of @ > 0, the Caputo fractional derivative provides the opera-
tion inverse to the Riemann—Liouville integration from the left

§Df oI f(t) = f(t), a>0,f(t) € C0,1]. (2.1)
(2) if f(t) € CT*1]0,1], then

[a]-1

olf §DRF(W) = F0) = Y

Jj=0

v d
7 (dtﬂf> (0), n—-l<a<n, (2.2)

where C11[0, 1] is the space of [a] times continuously differentiable functions.

3. BIORTHOGONAL HERMITE CUBIC SPLINE MULTIWAVELETS
The widely used Hermite cubic splines ¢ = (¢', ¢?)T are given by [16]
o' (z) = (1 — 32 — 22°)x(_1,0) + (1 — 32 + 22°) x(0 1),
¢* () = (x4 22% + 2%)x_1,0) + (z — 22° + 2°)x[0,1) (3.1)
Note that ¢ € (C(R))? is a Hermite interpolant of order 1 satisfying
¢'(k) =0d(k), [6'V(k)=0, ¢*(k)=0, [¢°]'(k)=6(k) VkeZ, (32)
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where 4 is the Dirac sequence such that §(0) = 1 and d(k) = 0 for all k € Z\{0}.
Moreover, the Hermite cubic spline vector-valued function ¢ is a refinable vector
function satisfying

¢x) =2 a(k)p(2x —k), T €ER, (3.3)
kEZ
with the following matrix-valued mask:

1 3 1 1 _3
a(l)[ g ] a0 = | ?], a(l)[;* f] (34)
16 16 1 6 16

and a(k) = 0 for all k € Z\{—1,0,1}. Note that ¢! and ¢* have symmetry: ¢'(z) =
o' (—x) and ¢*(z) = —¢?(—x) for all x € R.
Define ¢ = (11, 2)7 as follows [17]

PHx) = ¢'(22) — $(¢' (2x +1) + ¢' (2 — 1)) — (#* 2z + 1) — ¢*(22 — 1)),
V2 (z) = % 2(2x) + %(¢2(2m + 1)+ ¢*(22 — 1)) + %(¢1(2x +1) — o' (22 — 1)).
(3.5)

Note that ¢!, ¢? and !, 1? are supported inside [—1,1]. The functions ¢!, ! are
symmetric about the origin, while ¢2,? are antisymmetric about the origin. More-
over, both 91,12 have at least order 2 vanishing moments. See Figure 1 for the graphs
of the refinable vector function ¢ and wavelet vector function .

FIGURE 1. The graphs of the biorthogonal wavelet ({¢;1}) for L2(R),
where ¢ = (¢*,¢?)" is the spline Hermite refinable interpolant and t =
(4, 9?7 is the wavelet vector function.
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3.1. Function Approximation. In this section we consider the approximation prop-
erties of wavelet bases on the interval [0,1]. A Riesz wavelet basis %Ay, = @, U
Uj;lJD\ffj for Ly([0,1]) is given by

(I_;j = [\/5¢§.f;0|[0,1], Qbéj;l, ngj;la ey Q%j;zj_p ¢g.ﬁ;2j_1a \/§¢éj;2j |[O,1]] T’ (3-6)

‘I_}j = [ﬂ¢%j;o|[0,1]’ w%j;p ng;p s 77?%;';2:;17 ¢§j;2j71’ \/iwéj;zj |[0,1]}T~ (3-7)

Define % and #; to be the linear spaces spanned by the entries of ®; and ¥j,
respectively. For these spaces we have

Vi € and V=V W1 =Vt W+ A W1, WO<jg<jeEN,

where the above + stands for a direct sum of finite dimensional spaces. Note that
both the set formed by all the entries in <f)j and the set formed by all the entries in
fIDJO, \IIJO, ey \I7j_1 are bases for the finite dimensional space ¥;.

A function f(x) on [0, 1] may be represented by the corresponding multiwavelet func-
tions as

2 2701
f(.’IJ) ~ PJf(x) = ClJo;O\/Q¢;Jo;0|[O,1] + 0}10;210 \/§¢élo;2Jo |[071] + 22:1 k=1 Jg,k¢2J0 -k

Z] J(,< 0\[%]0 Jza\[%a 2il10.1] +Ze 122 _1d£ P, k)

(3.8)
where
ok / f(z Mk r)dz, (=12, k=0,...,27%, (3.9)
s :/O F@)y (x)de, €=1,2, k=0,...,27, j=Jo,....0—1,
(3.10)

We refer to Pj as the projection to f onto ¥).

Theorem 3.1. Suppose that a function f : [0,1] — R is in C*[0,1]. Then the operator
P; maps the function f into space V; with error order as follows

ey(w) = |f() = Py(x)| = O(277).
Proof. See [14]. O
Here, to avoid computing of the integral obtained in Eq. (3.9) and Eq. (3.10) we
present the translation matrix G by considering
Boa(x) = GOy(x), (3.11)
where G is a (M x M) matrix with M = 2+ which can be calculated as follows.
Using Eq. (3.3) gives
Qi = BrPrt1, (3.12)

(el
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where By, k= Jo,...,J — 11is a (281 x 2¥+2) matrix, and the entries of 8 are the
coefficients of the mask matrices given in (3.4). From (3.5) we have

Uy, = 0, Ppi1, (3.13)

where 05, k = Jo,...,J — 1 is a (271 x 2¥+2) matrix, and the entries of 6, are
the coefficients in the refinement equation for multiwavelet given in (3.4). Using Eq.
(3.12) and Eq. (3.13) we get

[ Brot+1 X Brgt2 X . X By ]

G = 5 (3.14)
0o X By—1 X X[
0,1 x By
0,

3.2. The Operational matrix of integration. Using the Hermite interpolation
property of ¢, we can approximate the functions fg ¢ (2% — l)dx for 1 =1,...20 — 1

and fot V21 (2)z — )| p,1dx for I! = 0,27 as follows
t 1ifo) _ 21 [ R/ i) 1 1o 2
Jy &' @a = Dde = S35 [(J372 6200 = )dw) b, (1) + 60— D63, (0)] +

o+ (fol 61(20z — 2J)|[071]dx> V20h (o, i=1,2, 1=1,...,2) -1,
(3.15)

Jy V20 (202 —1)|jo1yda =
f;f Kﬂfok/y ¢ (2z — l/)dx) Phype (1) + §¢i(k —1) gJ;k(t)] +

<f01 (2 — 2J)|[0’1]dx) \/iqb;w ®)]jo.1. ' =0, 2.
(3.16)

Then, the integration of vector ®,(z) given in (3.6) can be expressed as

t
/ &y(2)dz ~ LB, (), (3.17)
0
[c[m]
(0] €]



CMDE Vol. 4, No. 2, 2016, pp. 99-115 105

where I; is a M x M operational matrix of ingration. It can be shown that

oL L - --- L %
H S - ... § I
H S -+ S L
1 : . .
]125 S (3.18)
H S :
H L
1
L 2 ]
L 1
B 1 0 1
= 2 = = —
ne| 3 ] sere] [ o)
12

3.3. The Operational matrix of fractional integration. The Riemann-Liouville
fractional integration of the vector given in Eq. (3.6) can be expressed by

oI8®y(x) ~ 1B (z), (3.19)
where I, is the M x M Riemann-Liouville fractional operational matrix of integration

for Hermite cubic splines.

Using a similar method given in the last subsection, this matrix can be determined
as follows

0 Q Q - - Quy QO
T A Ay oo Agy Ay
T A1 A2J73 AQ
I, = : : , (3.20)
T Ay :
T A2J71
I A
where
Q = 9—Ja+i a(a? +6a+5) ala?+3a—4)
= I'(a+4) I(a+3) ’
Q=270 [t iR, i=2...,20 -1,
i—1 g—dots o 3 2 3 2
M = —m[z (—12¢° 4+ (6 + 18)i° — ® — 6a” — 11lav — 6) +
(i — 1)*(12i% + (6 — 18)i% — 12ci + 6 + 6)],
) g—Ja+i
gt = —m[io‘(m(a +3)i® — 6(6 + a2 + 5a)i2 + 1102 + 6a° + 6o + ) +

(i — 1)*(—=12(a + 3)i® — 6(a® + a — 6) + 6(a® + 3a)i)],

(el
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3(a+1) 3
N Ta+d) T(a+t3)
o _(a-1)
Tla+d) T(a+3)
6(2%(a—1)+1) 32%(a—2)+2)
I(a+4) I(a+3)

Al _ 2—Ja+2 ,
22%(a—3)+a+3) (2% —4) 4+ 2a+4)

T(a+4) (o +3)
A1 Ao
A= . i=1,...,22 -2,
] ]
2,1 2,2

. (—Ja)
A= _%[ia“(m —(a+3))+ (i — 1) (—4® +2i® — 12i + 4) +
(i —2)*(28° 4 (0 — 9)i® — 4(a — 3)i + 4o — 4)],
i 6x 273, . . ay 4.2 . . Q-2 .
A2 = ECEE) [1%(20" — (0 +2)i) + (i — 1) (4" + 8i — 4) + (1 — 2)*(2i° + (a — 6)i — 2a + 4)],
) 9(Ja+1) R 9
Moq = —m[i“+ (=3i4+a+3)+ (i — D*((12 4 4a)i® — 8i(a + 3) + 4a + 12) +
(i — 2)*(3i® — (15 — a)i® — 4(a — 6)i + 4a — 12)],
) o(a+1) 9
(i — 2)*(3i* + (o — 10)i — 2 + 8)],
A 68X 2% (a + 1)7
Ia+4)
0O -— # oo, 3J o 2]
Q= F(a—|—4)[(1 27N (=12 x 2¥ 4+ (18 — 6a)2* +

12a x 2° — 6a — 6) + 12 x 2% — (18 4 60) x 2 + o® + 6a° + 11a + 6],

Now, for simplicity without loss of generality in operational matrix of integration given in

(3.20), we consider the matrices A;, i = 1,...,2? — 1 for case J = 2. It can be shown that
Ai:[/ﬂi,l ,uzi,z]» i:1w~=2J_1v
o8
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; 3v/2 . . . .
= _F(T{@[(g — 24)*(=2¢® 4 (a +21)i* — 6(a + 12)i + 9o + 81)+
(1 — %4)*(44° — 48¢* 4 192i — 256)+
(2 = 19)*(=28° + (27 — @)i® — 10(12 — )i — 250 + 175)],
[3 \/é 3 1\« .3 .2 .
Wi = 71%7_'_4)[(2 — 38)%(=3¢" + (o + 30)i* — (6a + 99)i + 9a + 108)+

(1= %0)*(4(a + 3)i* — 32(a + 3)i + 192 + 64a)+
(2 — 29)%(3¢® + (o — 42)i* + (—10c + 195)i + 25c — 300))].
3.4. The operational matrix of product. The following property of the product of two
multiscaling function vectors will also be used. Let
3,(2)®] (2)Z = Z®,(x), (3.21)
where
Z = I:z.};07 Z};la Zil? LR} ZJ1;2J715 ZJ2;2J717 ZJ1;2J:|T )

is an M x 1 vector, and ZisaMxM operational matrix of product given by

_ \/EZ};D _
1 2
231 R
1
ZJ;l 1 9
zJ;Z 2J1;2
= ZJ.
7= 32 . (3.22)
1 1
Zy0d 1 Z2J;2J71
ZJ2d -1

\/52.11;2J .

4. SOLVING THE FRACTIONAL OPTIMAL CONTROL PROBLEMS

In this section, we consider the FOCP given by

Min J(z, u) = % /0 lq()z2 (1) + () u?(0))dt, (4.1)
€ D2a(t) = a(t)a(r) + byul), (12)
z(0) = zo. (4.3)

The fractional state rate § D{x(t) and control variable u(t) can be approximated by biorthog-
onal multiwavelets as

SDga(t) ~ X d,(t), (4.4)
u(t) = U ®,(t), 4.5)

where X and U are unknown M X 1 vectors. Similarly we have
z0 ~ Xg D) (t), (4.6)
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where X is M x 1 vector of order M x 1. Using Eqgs. (2.2) and (3.19), x(¢) can be represented
as

a(t) =0 If* § D (t) + z(0) ~ (X 'Ia + X0 ) By (). (4.7)

We now expand a(t), b(t), q(t) and r(t) by biorthogonal multiwavelets as
a(t) =~ AT®(t),  b(t) ~ BT®,(t), (4.8)
q(t) = QTds(t),  r(t) ~ RTd,(b),
where A, B, Q and R are known vectors of order M x 1. Then we have
a®)z(t) = (X 1o + X0 )By(1)B] (1) A ~ (X T + Xg)AD(1), (4.10)
b(t)u(t) ~ U ®,(t)®] (t)B ~ U' Bd,(t), (4.11)

where A and B can be calculated similarly to matrix Z in Eq. (3.22).
By using Egs. (4.5), (4.7) and (4.9), the performance index J can be approximated as

JX, Ul & 5 [y [(X o + X3)@5(1). 8] (1)Q-B] (1) (X Lo + X§) + UT®y(t).8] (t) R.B] (1)U]dt
= (XL + XD)QP(X L + XT) + UTRPU),

where P = [' &] (t)®(t)dt.
Also, using Egs. (4.4), (4.10) and (4.11), the dynamical system (4.2) can be approximated
as

XT®)(t) — (X"Lo + X§)AD,(t) — UTBD)(t) = 0. (4.12)
Because of the independency of entries of vector &, (), we get

X' — (X"l +X0)A-U"B=0. (4.13)

For simplicity, the above equation summarized as
[(1-A"L,") -B"]. { 5 ] + A"Xo =0, (4.14)

in which [ is a Identity matrix of order M x M.

In order to solving described problem with the biorthogonal multiwavelets , it’s enough to

replace the basis vector ®;(t) by G~ %, 4(t) in Eq (4.12). Therefore we obtain the last

equation as the following form
[(GT+GTALT) GTAT]. [ o ] +GTATX = 0. (4.15)

Now, assume that
J[X,U N = JX,U +AX"— (X", + Xg)A-U"B],
where the vector A represents the unknown Lagrange multiplier. Finally the necessary con-
ditions for extremum are
0T [X,U, N\ oJ [ X, U, A oJ [ X, U, A
0X B ou )
The above equation are nonlinear equations then can be solved for X, U and A\ using the

Newton’s iteration method. After solving Egs. (4.16), the approximate values of u(t) and
z(t) can be determined form (4.5) and (4.7).

(<)
EE

0, =0, =0. (4.16)
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5. ILLUSTRATIVE EXAMPLES

We applied the method presented in Section 4 and solved some examples to support
our theoretical discussion. In order to save memory requirement and computation time, a
threshold procedure is applied to obtain algebraic equations. In other words, we will investi-
gate the performance of the present method by concerning the sparseness of resulted matrix
equation through the numerical experiments. For this propose for thresholding parameter ¢,
the matrix sparsity (S:), is defined in [15] as

No — N,
S. = OTO x 100%,
where Ny is the total number of elements and N. is the number of elements remaining after
thresholding.

Example 1. Consider the following time-invariant problem [18, 22]

1
Min J(z,u) = / [2°(t) + u?(t)]dt,
0
subject to the system dynamics
Dia(t) = —x(t) + u(t),
with initial condition
z(0) = 1.

Our aim is to find u(¢) which minimizes the performance index J. For this problem we have
the exact solution in the case of @ =1 as follows [1]

x(t) = cosh(v/2t) + B sinh(v/2t),

u(t) = (14 v2B) cosh(V2t) + (V2 + ) sinh(V2t),

. cosh(v/2) + v/2sinh(v/2)
V2 cosh(v/2) + sinh(v/2)
Not that the minimum value of performance index is J = 0.192909.
Using the method presented in the previous section, the results for Example 1, are reported
in Tables I and IT and Figures 2, 3 and 4. In Table I. we compare the absolute error of the
state variable z(t) when a = 1 with the results obtained in [18, 22] for J = 6, 7, 8. It is
seen from Table I, the approximate values of the state variable z(t) converge to the exact
solution with increase of J. In Figure 2, we demonstrate the approximation of the state x(t)
and control u(t) for different values of « together with the exact solution for o = 1. Also we
show that when « tend to 1, the approximate solutions for both state and control variables
tend to the exact solutions for o = 1. The graphs of state variable x(¢) and control variable
u(t) for a = 0.8 and J =7, 8 are plotted in Figure 3, It is obvious that with increase in the
number of the biorthogonal wavelet basis, the approximate values of z(t) and u(t) converge
to the exact solutions. Table II, reports the sparsity and minimum value of J when o = 1
for different values of thresholding parameter. Also Figure 4, shows the plot of the matrix
elements for J = 7 after thresolding.

~ —0.98,
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FIGURE 2. Approximate state and control variables for J = 7 and o =
0.8, 0.9, .099, 1 and exact solution for a = 1, Example 1.
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t t
=09 0099 a=0.8 o=1 _° Exact] | 0=09----- 003 =099 o-1 ° Exact
Table I. Absolute error of z(t) with comparison to Refs, [18, 22].
t  Legendre basis [22] Bernollin basis [18] Biorthogonal Multiwavelet
M=4 M=5 M =4 M=5 J=6 =7 J=38
0 899x10°° 6.25 x 10~ 0 8.99 x 107 6.25 x 100 0.0 0.0 0.0
0.1 4.77 x 1072 1.34 x 10~° 3.67 x 1077 2.39 x 1076 2.05 x 107° 5.07 x 10~9 1.26 x 106
0.2 3.25 x 1072 2,12 x 1075 1.01 x 10~° 1.21 x 106 1.67 x 10~° 4.14 x 10~° 1.03 x 106
0.3 7.74 x 1072 3.24 x 107° 2.65 x 1077 1.72 x 106 1.36 x 10~° 3.36 x 10~° 8.35 x 10~7
0.4 2.13 x 107° 4.73 x 1072 1.53 x 10~° 6.82 x 10~ 7 1.09 x 10~6 2.69 x 10~° 6.68 x 10~7
0.5 6.43 x 107° 6.20 x 1072 4.23 x 1076 1.93 x 106 8.54 x 107% 2.11 x 10~6 5.23 x 10~7
0.6 1.03 x 10~* 7.49 x 107° 2.91 x 1077 3.11 x 10~ 7 6.54 x 10% 1.60 x 106 3.99 x 10~7
0.7 1.12 x 10~* 8.88 x 1072 2.41 x 107° 1.90 x 106 4.75 x 1076 1.17 x 106 2.90 x 10~7
0.8 9.14 x 107° 1.07 x 10~° 1.73 x 10~° 9.17 x 10~ 7 3.24 x 107% 7.87 x 10~7 1.94 x 107
0.9 9.41 x 10°° 1.31 x 1075 3.46 x 1077 2.49 x 10~6 1.84 x 10~6 4.44 x 10~7 1.09 x 107
Table II. Estimated values for J after thresholding, Example 1.
Thresholding parameter (¢) Sparsity (Se) J
0 0% 0.192909
J=6 1074 76.58% 0.192921
1073 79.20% 0.192924
—2
10 84.46% 0.189937
0 0% 0.192909
—4
J=7 10 85.99% 0.192912
1073 87.96% 0.192999
—2
10 91.36% 0.192815

Example 2. consider the following time-varying problem [18, 22]. Find the control u(t),
which minimizes the performance index J

Min J(z,u) = /0 [2°(t) + u*(t)]dt,
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EE
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FIGURE 3. Comparison of state x(t) (left) and control u(t) (right) for
a = 0.8 with J =7, 8, Example 1.
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FIGURE 4. Plots of sparse matrices after thresholding with ¢ = 1073
(left) and ¢ = 1072 (right) for J = 7, Example 1.
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subject to the following dynamics

Dia(t) = ta(t) + u(t),
with initial condition

z(0) = 1.
In Table III, we compared the minimum of J obtained using the proposed method with
Bernoulli basis [18]. In Figure 5, we demonstrate the approximation of the state z(t) and
an
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FIGURE 5. Approximate state and control variable for J = 7 and a =
0.8, 0.9, .099, 1, Example 2.
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control u(t) for different values of . Also we show that when « tend to 1, the approximate

solutions for both state and control variables tend to the exact solutions for &« = 1. The

graphs of state variable x(¢) and control variable u(t) for « = 0.8 and J = 7, 8 are plotted in
Figure 6, It is obvious that with increase in the number of the biorthogonal wavelet basis, the
approximate values of z(¢) and u(t) converge to the exact solutions. Table IV, reports the
sparsity and minimum value of J when o = 1 for different values of thresholding parameter.
Also Figure 7, shows the plot of the matrix elements for J = 7 after thresolding.

Table III. Results for Example 2

=

Methods J
Bernoulli basis [18]

M=5 a=038 0.466978
M=5 a=09 0.475883
M=5 a=0.99 0.483463
M=5 a=1 0.484268
Biorthogonal multiwavelets

J=7 a=038 0.466979
J=7 a=09 0.475887
J=7 a=0.99 0.483466
J=7 a=1 0.484270
J=8, a=038 0.466977
J=8 a=09 0.475883
J=8, a=0.99 0.483463
J=8 a=1 0.484268

Table IV. Estimated values for J, after thresholding, Example 2.
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FIGURE 6. Comparison of state x(t) (left) and w(t) (right) for « = 0.8
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with J =7, 8, Example 2.
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Thresholding parameter (¢) Sparsity (Se) J

0 0% 0.484278

J=6 1074 76.37% 0.484243
1073 79.20% 0.483913

1072 84.43% 0.485152

0 0% 0.484270

J=7 1074 86.05% 0.484251
1073 87.97% 0.483720

1072 91.34% 0.483568

6. CONCLUSION

In this work the biorthogonal cubic Hermite spline multiwavelets are employed to solve a
class of fractional optimal control problems. Considering the properties of these wavelets and
using an approach based on the operational matrices of fractional integration and product
and the Lagrange multiplier for constrained optimization, we convert the FOCPs to the
solution of a system of algebraic equations. Using the spare structure of this system, the
given problem is solved and memory times are reduced. Two numerical examples are given
to observe the efficiency and applicability of the new method.
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FIGURE 7. Plots of sparse matrices after thresholding with ¢ = 107°
(left) and e = 10™* (right) for J = 7, Example 2.
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