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Preface

The non-integer order calculus is as old as the integer one although up to recently
its application was exclusively in mathematics. Many real systems are better
described with non-integer order differential equations. This characteristic has
attracted the engineers’ interest in the later years and now it is a tool used in almost
every area of science. The book presents high-quality research papers presented at
the 8th Conference on Non-integer Order Calculus and Its Applications that was
organized by the Institute of Automatic Control, Silesian University of Technology,
Gliwice, Poland. The book is broadly divided into four parts reflecting particular
aspects of the fractional-order calculus methods: mathematical foundations, mod-
eling and control, controllability and stability, and applications.

The first part contains papers focus on general concepts of non-integer order
calculus and differential equations such as existence of solutions of fractional
impulsive integro-differential equations, approximation of non-integer order inte-
grator with the use of diffusive realization of pseudo-differential operator,
approximation of non-integer order integrator with the use of diffusive realization of
pseudo-differential operator, Cayley—Hamilton theorem for fractional linear sys-
tems, composition properties of output-additive switching scheme with fractional
constant-order differ-integral, dynamic properties of the variable-, fractional-order
oscillation (inertial) element, properties of the discrete Mittag-Leffler two parameter
function, output-additive switching strategy for a new variable type and order
difference, large deviation principle for stochastic fractional differential equation
and mean square stability of discrete-time fractional-order systems.

The second part provides new elements to the systems modeling and control
using the theory of fractional-order systems. In particular the following topics are
discussed: conformable fractional wave-like equation, parallel algorithm for
reconstruction the boundary condition for the heat conduction equation with
derivative of fractional order, Voigt models, optimal control problem for fractional
discrete-time systems with quadratic performance index, maximum and minimum
principles for the generalized fractional diffusion problem, transfer function forms
for implementing a new class of fractional-order phase-lead compensators of analog
type, optimal control for the fractional continuous-time Cucker—Smale model,
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fractional-order integrators and differentiators using Tustin-based approximations,
fractional model of transient current in organic semiconductor layers, heat transfer
process in grid-holes structure, tuning non-integer order controllers, fractional-order
backstepping sliding-mode controller, fractional-order transfer function models
with delay and digital fractional-order PID controller.

In the third part of this volume, a bunch of new results in controllability, sta-
bility, detectability, and stabilizability of non-integer systems are given. Among
others controllability of nonlinear fractional delay dynamical systems with multiple
delays in control, controllability criteria for fractional systems with varying delays,
controllability of nonlinear stochastic fractional integro-differential systems, real-
izations for fractional one-dimensional systems with digraph-based algorithm, rel-
ative controllability of nonlinear fractional delay dynamical systems, computation
of the initial data of finite dimension and inputs for given outputs of linear sta-
tionary fractional differential-algebraic with delay system are presented.

The fourth part presents applications of non-integer models to: path control with
Al-Alaoui rule for fractional calculus discretization, bi-fractional filtering on the
Arduino Uno hardware platform, describe anomalous dielectric properties of
materials whose behavior obeys to the Havriliak—-Negami model, determination of
state matrices of fractional-order dynamic system by use of digraphs, PI controller
based on an optimal loop shape approach, mode controller design for blood glucose
regulation, and methyl alcohol mass transfer in silica.

Gliwice, Poland Artur Babiarz
July 2016 Adam Czornik
Jerzy Klamka

Michat Niezabitowski
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Existence of Solutions of Abstract Fractional
Impulsive Integrodifferential Equations
of Sobolev Type

Natarajan Annapoorani

Abstract In this paper, we prove the existence of solutions of fractional
impulsive integrodifferential equations of Sobolev type. The results are obtained
by using fractional calculus and fixed point techniques.

Keywords Fractional calculus - Integrodifferential equations - Sobolev type -
Impulsive conditions - Fixed point theorems

1 Introduction

In the past few decades, fractional calculus has proved its efficiency in modeling
the anomalous behaviors observed in various fields of science and engineering, so
the theory of fractional differential equations has been extensively studied by several
authors [1-10]. Fractional differential equations draw a great application in nonlinear
oscillations of earthquakes [11], many physical phenomena such as seepage flow in
porous media and in fluid dynamic traffic models. Fractional derivatives can eliminate
the deficiency of continuum traffic flow.

The Sobolev type semilinear integrodifferential equation serves as an abstract for-
mulation of partial integrodifferential equation which arises in various applications
such as in the flow of fluid through fissured rocks [12], thermodynamics and shear
in second order fluids and so on. Moreover, the fractional integrodifferential equa-
tions of Sobolev type appear in the theory of control of dynamical systems, when
the controlled system or/and the controller is described by a fractional integrodiffer-
ential equation of Sobolev type. Furthermore, the mathematical modeling and sim-
ulations of systems and processes are based on the description of their properties in
terms of fractional integrodifferential equation of Sobolev type. These new models
are more adequate than previously used integer order models, so fractional order

N. Annapoorani (B<)
Bharathiar University, Coimbatore 641046, India
e-mail: pooranimaths @ gmail.com

© Springer International Publishing AG 2017 3
A. Babiarz et al. (eds.), Theory and Applications of Non-integer Order Systems,
Lecture Notes in Electrical Engineering 407, DOI 10.1007/978-3-319-45474-0_1
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integrodifferential equations of Sobolev type have been investigated by many
researchers. We refer the reader to [13—18] and the references therein.

On the other hand, the study of impulsive differential equations has attracted a
great deal of attention in fractional dynamics and its theory has been treated in several
works [15, 19, 20]. The differential equations involving impulsive effects appear as
a natural description of observed evolution phenomena introduction of the basic the-
ory of impulsive differential equations, we refer the reader to [21] and the references
therein. The impulsive condition is a combination of traditional initial value prob-
lems and short-term perturbations whose duration is negligible in comparison with
the duration of the process. Impulsive fractional differential equations are used to
describe many practical dynamical systems including evolutionary processes char-
acterized by abrupt changes of the state at certain instants. Nowadays, the theory of
impulsive fractional differential equations has received great attention, devoted to
many applications in mechanical, engineering, medicine, biology, ecology and etc.
Motivated by the above, in this paper we study the existence of solutions of fractional
impulsive integrodifferential equations of Sobolev type in Banach spaces.

2 Preliminaries

We need some basic definitions and properties which are used in this paper. Let X
and Y be Banach spaces with norms | - | and || - || respectively and R, = [0, 00).
Suppose f € Li(R.).LetC(J, X) be the Banach space of continuous functions x (¢)
withx(t) € X fort € J = [0, a] and ||x|c(s,x) = max,es ||x(¢)]|. Also consider the
Banach Space

PCU,X)={u:J —> X:uecC{(t, tx1], X), k=0, ..., m and there exist
u(t, ) and u(t,j), k=1,...,mwithu(t;,) = ut)},

with the norm |u|p¢ = sup,c,; lu(@)l. Set J' := [0, al\{t1, . ... tn}.

Definition 1 The Riemann-Liouville fractional integral operator of order > 0, of
function f € L{(R.) is defined as

1

Ig f(t) = m

/ (1 = )" f(s)ds,
0

where I7(-) is the Euler gamma function.

Definition 2 The Riemann-Liouville fractional derivative of order o > 0,n — 1 <
a <n,n € N,is defined as

1 d\n ('
(R—L) na _ _ yn—a—l1
Dy, f(1) = T (_dt) /0 (t—s) f(s)ds,

where the function f (¢) have absolutely continuous derivatives up to order (n — 1).
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The Riemann-Liouville fractional derivatives have singularity at zero and the frac-
tional differential equations in the Riemann—Liouville sense require initial conditions
of special form lacking physical interpretation [5], but the Caputo defined the frac-
tional derivative in the following way, over come such specific initial conditions.

Definition 3 The Caputo fractional derivative of order « > 0, n — 1 < a < n, is
defined as

Dy ft) = )/ma )" (s)ds,

where the function f(z) have absolutely continuous derivatives up to order (n — 1).
If0 < a < 1, then

1 Lf(s)
ra—-ojo @—s)"

“Dff(1) =

’

where f'(s) = Df(s) = df (S) and f is an abstract function with values in X.

For basic facts about fractlonal integrals and fractional derivatives and in particular
the properties of the operators /", and Dy ', one can refer to the books [6, 7, 9, 10].

Consider the following nonlinear fractional impulsive integrodifferential equation of
Sobolev type of the form

€ DY(Bu(t)) = Au(t)—l—f(t,u(t),/ h(t,s,u(s))ds), teJ=10,al1#n
0

Au iy = L(u(ty)), (1
u(0) = uo,

where 0 < g < 1, A and B are a linear operator with domains contained in a Banach
space X and ranges contained in a Banach Space Y and the operators A : D(A) C
X — Y and B : D(B) C X — Y satisty the following hypotheses:

(H1) A and B are closed linear operators,
(H2) D(B) C D(A) and B is bijective,
(H3) B~!:Y — D(B) is compact,

(H4) B~'A : X — D(B) is continuous.

The nonlinear operators f : J x X x Y — Yandh : Q x X — Y are given abstract
functions, I : X —> Y, k=1,2,--- ,mand upe X, 0=ty <t; <---<t, <
tny1 = a, Aut]j—y, = u(t,:r) —u(t,), u(t,f) = hli)r{)l+ u(ty +h)andu(t,) = hli)n(}i u(ty
+ h) represent the right and left limits of u(¢) at# = ;.. Here Q = {(¢,5) : 0 < s <
t < a}. For brevity, let us take Hu(t) = fot h(t,s,u(s))ds. It is easy to prove that
the Eq. (1) is equivalent to the integral equation
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o—i——/(l—s)q "B~ Au(s)ds

I'(q)
+L/(f—S>q"B‘ f(s,u(s), Hu(s))ds, ift € [0,1],
I'(q) Jo
o+m2/ (ti — ) "B~ Au(s)ds
u(t) = F(q)/(t—s)q "B~ Au(s)ds L

F(CI) Z/ (te — )" B7' f (s, u(s), Hu(s))ds

F( )/(t—s)" "B £ (s, u(s), Hu(s))ds

+ZB i) if € (et ).

i=l1

By alocal solution of the abstract Cauchy problem (1), we mean an abstract function
u such that the following conditions are satisfied:

() u e PC(J,X)andu € D(A)on J';
(i1) W exists and continuous on J', where 0 < ¢ < 1;

(iii) u satisfies Eq.(1) on J’ and satisfies the conditions Au |,=[k = Li(u(t;)),
u(0) = up € X or that it is equivalent u satisfying the integral Eq. (2).

We assume the following conditions to prove the existence of solution of the
Eq.(1):

(H5) The functions I : X — Y are continuous and there exists a constant L > 0,
such that

() — Li(v)|ly < L|lu—v|x,Yu,ve X and k=1,2...,m

(H6) f:J x X xY — Y is continuous and there exists a constant L; > 0, such
that

f (&t x1, y0) — f@ x2, )y < Lilllxr — x2llx + Iyt — y2lly)s

Vi x,y)ed xXxY.
(H7) h: Q x X — Y is continuous and there exists a constant L, > 0, such that

< La|lu —vlx,YVu,veX.
Y

H / [A(t,s,u) — h(t,s,v)lds
0
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For brevity let us take Y = ————— and R = ||[B~'A||, R* = |B~!|, N = max

I'(g+1) teJ

I, 0,0)], N* = max [||/ ht, s, O)ds||]

3 Main Results

Theorem 1 [f the hypotheses (HI1)—(H7) are satisfied and if v(m + 1)(R + R*L,
(1 + Lz)) +mR*L < %, then the problem (1) has a unique solution continuous on J.

Proof Let Z = PC(J, X). Define the mapping @ : Z — Z by

@u(t)_u0+m Z / (t — ) ' B Au(s)ds

O<pe <t

+L/ (t — ) "B~ Au(s)ds
F( )

Z / (te — )T "B~ £(s, u(s), Hu(s))ds

F(Q) O<t <t
F( )/ (t — ) "B f(s, u(s), Hu(s))ds

+ > BT () 3)
O<tp <t

and we have to show that @ has a fixed point. This fixed point is then a solution
of the Eq. (1). Choose r > 2(Jlug|| + v(m + 1) R*(N + L{N*)). Then we can show
that @ B, C B,, where B, := {u € Z : ||u|| < r}. From the assumptions we have

lDu)| < ||uo||+m / (1 — )7 | BT A llus)ll ds

O<t <t

F( )/ (t =)~ | BA|| llucs)ll ds

p(q) 2. / e — )| BT I1f (s, uls), Hu(s))ll ds

O<tfi <t

TG )/u—s)" HIBTH IS5 uts), Huts)llds + D B (@)

O<t <t
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< ||uo||+m Z/ (5 — 5y~ | B A lu)ll ds

O<f <t

T )/ (t =) | BT A luts)l ds

F(q) > / (e = )T IBTHI[If (5, uls), Hu(s)) — £(s,0,0)]|

O<tp <t

1 t
+I1f (5, 0,0)]ds + — '@ (l—S)"_lllB_lll[llf(S,u(S),HM(S)) — f(s,0,0)]

1,6 0,00]ds + D IB I et < lluoll

O<t <t

q

"Ta+ 1>[(’"+1)Rr+(’"+1>R Li( + Lor + N + (m + DR'N) |

+mrR*L < |luol + r['y(m + (R + R*Li(1 + Ly))

—|—mR*L] y(m+ DR*(N + L N*) < r.

Thus, @ maps B, into itself. Now, for u, v € Z, we have

[@u(t) — v < m > / (tx = )? B Allllus) — v(s)llds

O<n <t

+# (t — ) B Al lu(s) — v(s)|lds
F( )

T@ O;K,/ (= )T BT f (s, uls), Hu(s))
—f(s,v(s), Hu(s))|lds
+p; ) (t — )" B £ (s, uls), Hu(s))

s, v0s). Hoe)lds
+ DB () — L))

O<t <t

q
=<
I'(g+1)

[(m + DRllu — vl[]+mR*Llju — v
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q

+F(q +1)
< [y(m + DR + R*Ly(1 + Lo)) + mR*L|ju — v].

(m + DR*Ly(Jlu — vl + Laflu — v[D]

Hence @ is a contraction mapping and therefore there exists a unique fixed point
u € B, such that @u(r) = u(t). Any fixed point of @ is a solution of Eq. (1). O

Now we discuss the existence of solution of the fractional impulsive Sobolev type
Eq. (1) with nonlocal condition of the form

u(0) + g(u) = ugp €]

where g : PC(J, X) — X is a given function which satisfies the following condition.

(H8) g : PC(J, X) — X is continuous and there exists a constant G > 0, such that
lgu) — gl < Gllu —vlpc foru,v e PCJ, X)

Theorem 2 [f the hypotheses (H1)—(HS8) are satisfied and if v(m + 1)(R + R*L,
1+ Lz)) + G+ mR*L < % then the problem (1) with nonlocal condition (4) has
a unique solution continuous on J.

Proof We want to prove that the operator defined by ¥ : Z — Z by

lI/u(t)—uo—g(u)—l-m Z / (tx — ) ' B~ Au(s)ds

O<tp <t

+%/ (t — )T "B~ Au(s)ds

> / (te — )T "B~ £ (s, u(s), Hu(s))ds

O<t <t

/(t—s)" "B £ (s, u(s), Hu(s))ds

F(q)

T
+ > BT () ©)

O<n <t

has a fixed point. This fixed point is then a solution of the Egs. (1) and (4). Choose r >
2(Jluoll + llgoll + v(m + 1) R*(N + L N*)). Then we can easily show that ¥ B, C
B,.

1
[Wu(t) —wv@)| < (v(m + D(R+R'Li(1+ L))+ G +mR*L)||u —vll =5
O

The result follows by the application of contraction mapping principle.
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N. Annapoorani

Conclusion

In this paper I have proved a set of sufficient conditions for the existence of solu-
tions of fractional impulsive integrodifferential equations of Sobolev type. Also I
have discussed the existence of solution of fractional impulsive integrodifferential
equations of Sobolev type equation with nonlocal condition.
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Quadrature Based Approximations
of Non-integer Order Integrator
on Finite Integration Interval

Jerzy Baranowski

Abstract Implementation of non-integer order systems is the subject of an ongoing
research. In this paper we consider the approximation of non-integer order integrator
with the use of diffusive realization of pseudo differential operator. We propose a
transformation of variables allowing easier approximation with use of quadratures.
We then analyze the convergence and discuss the consequences of reduction in the
integration interval.

Keywords Diffusive realization + Approximation + Non-integer order integrator *
Quadratures

1 Introduction

Non-integer order systems take an increasing part in science and engineering. Their
applications include, among the others, modeling, control and signal processing. In
most of the problems the infinite memory of non-integer order systems introduces
problems with realization. Because of that realizations cannot come directly from
the definition but have to take form of integer order realizations.

In this paper, the problem of realization of non-integer order integrator, i.e., 1 /s is
considered. A method based on diffusive realization of pseudo differential operators
is investigated.

Currently realizations on non-integer order systems are focused in four areas. First
area is based on approximating the s operator in the frequency domain. The most
popular approaches are the Oustaloup’s method [1, 2] and CFE (Continuous frac-
tion expansion) method [3-5]. Both these methods are based on different premises
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but both allow obtaining relatively easy approximations. CFE method is generally
considered as worse of the two in the aspect of frequency response representation
[6]. Ostaloup’s method gives a very good representation of frequency response at the
cost of high numerical sensitivity. This sensitivity can be lessened with use of time
domain realizations [7, 8].

Second method of approximation relies on discrete realizations based on trun-
cation of series representations. In particular, the methods include truncation of
Griinwald—Letnikov derivative definitions or power series expansions (PSE) in the z
variable (discrete frequency) domain. These methods give good approximations only
at high frequencies. Examples of the method can be found in [9]. Improvements on
PSE methods with better band of correct approximation were investigated by Ferdi
[10, 11].

Third method of approximation is based on approximation of non-integer order
system impulse response with Laguerre functions. Early works in this area were
unsuccessful in approximation of « order integrators [12, 13]. In [14] it was shown
that under certain assumptions method is convergent in L' and L? norms when
approximating asymptotically stable non-integer transfer functions of relative degree
equal or greater than one. Most applications of the methods are in filtering and
parametric optimization [15-18].

Fourth type of approximation that recently rises in popularity is the method using
diffusive realization of pseudo differential operators [19] for approximation. First
works in the area used finite dimensional approximation with trapezoidal integration
[20]. Later works used simple diagonal matrix time domain realization with modified
Oustaloup nodes from frequency domain method [21, 22]. This method is especially
useful in analysis of infinite dimensional systems using operator theory. It can be
used, for example, to prove such properties as stability of closed loop system [23].

In this paper, diffusive realization is used for construction of approximation using
quadrature methods. In particular, frequency domain representation of non-integer
order integral will be used, i.e., 1/s“. For such system the input-output mapping
will be approximated using two quadratures on finite integration intervals allowing
creation of finite dimensional approximation in the form of sum of first order lags.

The rest of the paper is organized as follows. Next section presents a theorem that
is a basis of investigation along with its proof. Next, the approximation method is
presented and a variable transformation allowing effective use of quadratures. Then
two types of quadratures are analyzed. Operation of both quadratures is investigated
with the use of H® norm as an indicator of approximation quality. Then results are
discussed and future works directions are presented.

2 Diffusive Realization of Non-integer Order Integrator

As the basis for diffusive realization we consider the following theorem (see e.g.
[21]) which determines equivalent form for integrator of order a.
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Theorem 1 For o € (0, 1) and s € C we have:

1 5 1 1
i =/ sinam 1 . )
0

se T X¥s+x’

Proof Proof will be omitted, however it relies on computing inverse Laplace trans-
form of 1/s* using contour integration using Bromwich contour (see Fig. 1).

Remark 1 Grabowski in [23] proved the same result in a different way. The given
proofis based on direct calculation of right-hand side of (1) using integration contour
as in Fig. 2. This proof, however, is not constructive.

The main advantage of the method used in Theorem 1 is that we do not need to
integrate non-integer power of s. It allows to approximate the integral.

3 Approximation of Diffusive Realizations

The basic approach to approximation of integrals relies on using infinite sum of form

o0
sinar 11 2 b
— X A 2
/ T X¥s+x’ ,Z():s+xi @
0 =

Fig. 1 Bromwich contour

_\B '
y+iT
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Fig. 2 Contour from [23]

where x;, are denote nodes of quadrature while b; are products of quadrature weights
and integrand values. The choice of quadrature for approximation is not straight-
forward. In [20] the authors used trapezoidal rule. In [21], rectangle rule with non-
uniform nodes was considered. Both approaches transform the integration interval
from [0, oo] to (0, wyay] as x; are important only for high frequencies. It causes,
however, errors in integrating, especially near w;,, .

Despite the fact that integral (2) is defined on infinite interval, multiple authors had
considered limiting the interval only to the one including the interesting frequency
band. In this paper we will focus on such bounded intervals, but using more advanced
quadratures.

It can be inferred, that because approximant (2) is a sum of first order low pass
filters the quality of frequency response representation will depend on time constants.
Because we are interested in good representation of frequencies for different orders
of magnitude a following transformation is proposed. Let us set

x =10
Integrating (1) for x € [10%, 10°] reduces to
b

sin am 1
log(10)1070- —— 44, 3
/ w oe0 s+ 107 ©)

a

This formula, while at first glance complicated allows balancing high and low fre-
quencies. Following section contains analysis of quadratures for finite intervals.
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4 Quadratures on Infinite Intervals

In this section we will consider two types of quadratures on finite intervals, originating
from interval [—1, 1]. We will however present very elegant matlab code examples
given originally by Trefethen [24]. Provided programs are fully functional and self
explanatory.

The first quadrature we consider is the Gauss quadrature, also known as Gauss—
Legendre quadrature. It is a quadrature, nodes of which are roots of Legendre polyno-
mials, while formulas for weights one can find for example in [25]. Main advantage
of the Gauss—Legendre quadrature comes from the orthogonality of Legendre poly-
nomials. In particular, let us consider a polynomial p(x) of order 2N 4 1. Such
polynomial can always be written as p(x) = g(x) - Iy4+1(x) + r(x), where g(x) is
a polynomial of degree N + 1, [y (x) is a Legendre polynomial of degree N + 1
and r(x) is a polynomial of degree N. When considering interpolation quadrature
of degree N + 1 on nodes, we can easily see that f_ll q(x) - Iy(x)dx = 0 because
of orthogonality of Legendre polynomials and the integral of r(x) is exact because
of uniqueness of interpolation polynomials. These facts give that Gauss—Legendre
quadratures on N + 1 nodes are exact for polynomials of order 2N + 1. Following
code uses eigenvalue decomposition to obtain both weights and nodes.

function I = gauss (f,n)

beta = .5./sqgrt(1-(2*(1l:n))."(-2));
T = diag(beta,1) + diag(beta,-1);
[V.D] = eig(T);

x = diag(D); [x,1] = sort(x);

w o= 2*V(1l,1)."2;

I = w*feval (f,x);

The second quadrature is the Clenshaw—Curtis quadrature. It is an interpolation
quadrature on Chebyshev nodes. In certain aspects it is also equivalent to discrete
cosine transform, and can be computed using FFT. Again code given by Trefethen:

function I = clenshaw_curtis (f,n)

x = cos(pi*(0:n)"'/n);

fx = feval(f,x)/(2*n);

g = real (fft(fx([1l:n+1 n:-1:21)));

a = [g(l); g(2:n)+g(2*n:-1:n+2); g(n+l)];
w = 0*a'; w(l:2:end) = 2./(1-(0:2:n)."2);
I = w*a;

While theory gives us, that Gauss quadratures, thanks to orthogonality, are exact
for polynomials of twice higher order than interpolation quadratures it is observed that
in practice Clenshaw—Curtis quadrature gives very similar precision [24]. Moreover it
has much smaller computational complexity. It should be also noted, that while based
on interpolation both of these quadratures are immune to Runge’s phenomenon, as
both Legendre and Chebyshev nodes have asymptotic distribution of 1/(1 — x?) for
[—1, 1] interval.
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5 Approximation Analysis

In order to analyze the approximation performance we conducted error analysis using
H® norm. We considered the difference

1 «— b
e(s)_s_o‘_;s+x,-

for frequency [107>, 10°] rad/s. The order of quadrature was increased in order to
observe the change of norm of ||e||. For initial analysis we have considered the
integration interval of [—5, 5] for (3) corresponding to [107>, 10°] rad/s for original
integral. Both quadratures were tested simultaneously. In illustrated results o« = 1/2
was considered.

In the Fig.3 we depicted this analysis. As it can be observed after initial con-
vergence error stops decreasing and fixes on a certain value. This error is caused
by the limitation of infinite interval into a finite one. Indeed one can observe in the
Fig.4 that increasing the interval to [—7, 7] results in dropping of error by an order
of magnitude.

The fixed error is connected to the phase errors at low frequencies. As one can
observe in the Fig. 5, 50th order approximate has a phase error, especially noticeable
at low frequencies, where the gain of the integrator is the largest. Because of that any

Integration interval: [-5, 5]

T T T T

O  Clenshaw-Curtis
Gauss-Laguerre

H> norm of error
)
n
:
|

1 1 1 1 1 1 1 L L L
09710 =20 30 40 50 60 70 80 90 100
Quadrature order

Fig. 3 Analysis of |le||sc norm with increasing order of quadrature for the integration interval of
[-5,5]



Quadrature Based Approximations of Non-integer ... 17

Integration interval: [-7, 7]
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Fig. 4 Analysis of |le||oc norm with increasing order of quadrature for the integration interval of
[=7.7]

Approximation order:50, Integration interval: [-7, 7]
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Fig. 5 Analysis of frequency response of 50th order approximation with the integration interval of
[—7, 7]. Clenshaw—Curtis and Gauss—Legendre quadratures are overlapping
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Approximation order:15, Integration interval: [-7, 7]
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Fig. 6 Analysis of frequency response of 15th order approximation with the integration interval of
[=7.7]

error in phase is multiplied by approximately 300. What is interesting the magnitude
is almost ideally represented.

As one can observe in the Fig.4 there are values, where the error is smaller
than the observed bias. For example such value is N = 15. In that case Gauss—
Laguerre quadrature gives much better result. It is however caused by not obtaining
convergence yet. It can be seen in Fig. 6, that the phase fluctuates strongly, and for
such N and this type of quadrature is very close to the ideal value for low frequencies.
Such approximation, however, is obviously not acceptable for use.

6 Conclusion

In this paper, we considered diffusive realization of integrator of order v and its
approximation with use of quadratures on finite intervals. It can be observed, that
initial convergence is relatively quick but bias caused by reduction of integration
interval is fixed. This bias depends on integration interval, and as a-rule-of-a-thumb
integration interval has to be greater than the band pass where the approximation is
needed.

The performance indicator taken as the error of H* norm is dominated by low-
frequency terms, especially the phase errors. Nevertheless, the method should be
further considered, especially in order to accelerate the convergence as there are
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certain methods which show better performance for lower orders (see, e.g. Oustaloup
method). It is probably due to the slow decay of function in diffusive realization (1).
However, high order of approximation should not be feared, as system is directly
realized with independent linear differential equations of order one which are very
easily discretized.

It should be also noted, that Oustaloup approximation, which has only geometric
justification outperforms this approximation significantly for bounded intervals. This
suggests, that this type of approximation has only the theoretical significance.

Further works should be concentrated on using quadratures on finite intervals
along with asymptotic approximation on the ‘tail’ of the function.
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On the Fractional Continuous-Time
Hegselmann—-Krause’s Type
Consensus Model

Ewa Girejko, Dorota Mozyrska and Malgorzata Wyrwas

Abstract The consensus problem of fractional-order multi-agent continuous-time
systems is considered. In the system, interactions between opinions are defined like in
Hegselmann—Krause models but with included memory by fractional-order operator
on the left side of nonlinear system. In the paper we investigate various models for the
dynamics of fractional order opinions by analytical methods as well as by computer
simulations.

Keywords Consensus problem - Fractional order systems - Hegselmann—Krause
models

1 Introduction and Preliminaries

Opinion dynamics is a field that recently draws attention of diverse researchers:
mathematicians, physicians, biologists, sociologists and others. There are different
approaches to modeling and analyzing the situation in which a group of individu-
als (calling agents) interacting with each other achieves a consensus. One way is to
apply an appropriate model and examine the problem in a deterministic way. Very
well known model in opinion dynamics, which treats about such phenomena is the
Hegselmann—Krause model. Intensive investigation has been made in the classical
approach for this model, see [1-3] and references therein. However, to the best of
our knowledge, there are only few papers devoted to the subject in which fractional
calculus was applied. In this paper models with Caputo and Griinwald-Letnikov
operators in both, continuous and discrete cases, are studied. Griinwald-Letnikov
operator is a very convenient tool for numerical approaches, while Caputo one is
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the most useful for direct calculations thanks to simple initial condition if one con-
siders system involving Caputo operator. Fractional Comparison Principle gives us
possibility of applying these two operators together in our consideration.

Let ¢ € R. We introduce the notation N, := {c,c+ 1,c+ 2, ...} and (hN). :=
{c,c+ h,c+ 2h,...}. Define the following sequence by its values:

o 1 fork =0

kT (_l)k a(a—l)..k.!(a'—k-&-]) fork N1~

Since “@=D=la=ktD — (%) " the sequence (a;(”) can be rewritten using the
: keNy
generalized binomial as follows a,ia) = (=D (2) The following properties of the

sequence (a,&m ) N have been proven in [4]:
ke 0

Proposition 1 ([4]) Let o € (0, 1). Then the sequence (alga)) . is increasing and
keNy
a,ﬁa) < 0 for k € N. Moreover, limy_, o, a,ga) =0.
Using the sequence (1) one can define the following operators.

Definition 1 Let o € R. The Griinwald—Letnikov-type difference operator Aj of
order « for a function y : (hN)y — R is defined by

t

(Aqy) (kh) := > aly(kh — sh), @)
s=0

where h > 0, t = kh, k € Ny and a,ga) is the sequence given by (1).

Definition 2 Let a € R. The Griinwald-Letnikov-type differential operator ¢~ D®
of order « for a function x : R — R is defined by

t

h
GL na 1 —a (@) _
(PEDx) (1) := lim Zoas x(t — sh), (3)

where h > 0,t = kh, k € Ny and a,Ea) is the sequence given by (1).

Definition 3 ([5, 6]) Let x be defined on the interval [0, #,]. The left-sided Caputo
derivative of order o € (0, 1] and the lower limit O is defined as follows:

(“D§x) (@) = - / Y 5)(— 5)ds )
0+ T Td—a) '

Let us define the following Mittag-Leffler function, i.e. a one-parameter function
defined by:
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Eo(2) =) —F—— F(ak "t (5)

k=0

where the parameter o > 0. It is known (see [5, 6]) that for the following fractional
differential equation of order o with the left-sided Caputo derivative:

(°D§,x) () =ax(t) t > 0, (6)

the function ¢t > E(at®) is its solution.
In [8, Lemma 6.1] the following comparison of solutions of fractional order sys-
tems has been proven.

Lemma 1 (Fractional Comparison Principle) If x(0) = ¥(0) and

(“D§x) 0 = (“DGy¥) (@),

where o € (0, 1), then x(t) < ¥(t).

Note that the following relation between the Caputo derivative and the Griinwald—
Letnikov-type differential operator holds (see for instance [9]).

«

t
(€Dg.x) (1) = hm—Z( 1)f< )x(t LR NG

_ (GL _ i
—( Dx)(t) —F(l—a)x(o)’

Usually there are considered the following fractional order systems of order a €
(0, 1] with the Griinwald-Letnikov-type differential operators:

(°*Dx) (1) = f(x(@®), t€R, ®)

with initial condition x(0) = xo € R”, where x = (x1, ..., x,)T : R — R" is a vec-
tor function and f : R” — R” and the Griinwald—Letnikov-type difference opera-
tors: _

(Azy) (k+ )h) = f(y(kh)), h >0, keNy, C))

with initial condition y(0) = xo € R", where y = (y1, ..., ya)T : (hN)g = R"isa
vector function and f : R" — R”.
The solutions to Egs. (8) and (9) exist according to given initial conditions.
Moreover, the left hand side of system (9), could be recursively rewritten. Partic-
ularly, in (9) we can write the left hand side as:

k+1

(A3y) (k+ Dh) = h=y((k + DR +h ™ D" aly((k + 1 = $)h) .
s=1



24 E. Girejko et al.

Then Eq. (9) takes the form

k+1
Y((k+Dh)y ==>"a@y((k+1—5)h) +h* f(y(kh)) for keNy (10)

s=1
or equivalently, y(kh) = h® f(y((k — Dh)) — >*25 a\™ y(sh) for k € N, with

given initial condition y(0). From Proposition 1 for a € (0, 1) we see that

k—1
y(kh) = h* f(y((k — D) + > ‘a,ﬁ@s y(sh) for k € N, (11)
s=0

and if f(-) is positive function and initial conditions are positive then solutions are
positive.

Proposition 2 Let « € (0, 1]. The solution x of system (8) is approximated by the
solution of system (9) in values via the following limit: limy,_,o y(kh) = x(t) , where
e=[t)

Proof The proof follows directly from the definition of the Griinwald—Letnikov-type
differential operator.

2 Consensus Formation

Similarly as in [3, 4], let us consider a group of experts who have made an assessment
of acertain magnitude. Letx; : R — [0, +00) =: R>o,i = 1, ..., n.Denoteby x; (¢)
the assessment made by experti € N := {1,...,n}attime ¢ € R of the nonnegative
magnitude under consideration.

Suppose expert i takes at a profile x of opinions only those experts j into account
for which |x; — x;| < €, where € > 0 is a certain level of confidence level of agents
i and j. Let us define /;(e) :={j | 1 < j <n, |x; — x| < €}. Note the set /;(¢) is
finite and the number of its elements will be denoted by |/; (¢)].

Let e > 0 and « € [0, 1]. Therein we consider the fractional order Hegselmann—
Krause’s type models of the following form

Zjezf(;) (xj (1) — ax; (1))

GL na .. —
(o) 0 == e a

, 1EN (12)

with initial condition x (0) € [0, 1]* C R” that is the random vector.

Remark 1 Letus notice that system (12), which we propose, is covered with classical
ones dependently on order a: for oo = 0 we get difference system considered by
Krause in [3], while for = 1 we get the continuous version of the model examined
by Blondel et al. in [1].
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Note that discrete version of system (12) has the following form

Zje[;(f) (yj(kh) — ay;(kh))
(I=a)|i(e)| + «

(S AYy:) ((k + Dh) = . ieN (13)

From Eq. (11) we can directly write the recurrence for solutions for each separate
agenti € N:

Zje]i(f)()’,i(kh) — ay;(kh)) + kZ_:

yi(kh) = h*® a® | yi(sh) for keN;. (14)
(I =)L) + =

Remark 2 1t is easy to see that for « =0 and 7 =1 one gets the classical
Hegselmann—Krause’s model, i.e.

2 jeio Yik)

(k1) =
yilk+1) (0]

k] ’

that is considered for instance in [7].

By (6), the functions ¢t — E,((1 — a)t*) and ¢t — E,((1 — a)nt®) are the solu-
tions of systems (°Dg, x) (1) = (1 —a)x(r) and (°D§ v) (1) = (1 — a)nw(t)
respectively with initial conditions x(0) = ¥(0) = 1. Let x := yll X1+ -+ x).
Then the following proposition holds true.

Proposition 3 Let X be the average opinion. Then the following relation holds:
Eo((1 = a)t")x(0) <x(1) < Eo((1 — a)nt*)x(0) , (15)

fort > 0.

Proof Since (1 — a)|I;(e)| + o < |I;(¢)| for v € [0, 1] and D", Zjel;(s)(xj(t) —
x;(t)) =0, we get

n

1
(D3 ) () = (D (Zx’)(’):;z< D)

i=1
:_Z 2 jen o (1) — axi(1))
l_a)|It(€)|+C¥

jEIv(e)(xj(t) —x; (1)) + Zjeli(e)(l —a)x;(t)

25; | (0|

n

i=1
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for a € (0, 1]. Moreover, since (1 — a)|l; ()| + a > 1 for a € [0, 1], we have

n 1 n
(°Dg, %) (r)— “Dg. xi ) )@ == (D§x) (1)
i=1 n

i=I

_1 i Zjeli(g)(xj(t) —ax;(t))
- (I —a)ll(e)] +a

<3| 3w -we+ Y - axo

i=l [ jeli( J€li(e)

1_ n
=— =111 Y60 = (= O LEF(®) = (1= (),

i=1

for a € (0, 1]. Hence, we get the following inequalities for the mean value x:

(1 —)x() < (°Dg,X) (1) < (1 — a)nx(1). (16)
Finally, using Lemma 1 we get the thesis.

Remark 3 Observe that directly from Proposition 3 we get the explicit formulas
in some particular cases. And so, for n = 1 one gets x = x; and (CD&xl) (1) =
(1 — a)xy(t). Next, for n = 2, since |11 (€)| = |I>(€)| = {1, 2} one can check that it
holds

2(1 0) .
SN X0, 11O = |b©] =2
CP6T) O =1 12 50), 110 = b = 1.

Moreover, for a« = 1 we get x(¢) = x(0).

The next definition of an e-profile was firstly stated in [3] and mentioned in many
paper, as for example in [2].

Definition 4 An opinion profile x = (x, - - - , x,,) is called an e-profile if there exists
an ordering x;, < x;, <... <x;, of the components of x such that two adjacent
components have a distance less or equal to ¢, i.e.

Xig,, — X <€ forall 1<k<n-1.
For an opinion profile x = (x, ..., x,,) we say that there is a split (or crack) between
agents 7 and j if |x; — x| > €.

In order to show the correctness of model (13) below we prove positivity of its
trajectories y; (-) = y;(kh),k e N,i € N and h > 0.

Proposition 4 Assume that h* < 1 — a holds for o € [0, 11andh > 0. If y;(0) > 0
foreachi € N, then y;(kh) >0, fori € N,k € Ny.
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Proof We will lead the proof by the induction principle. Firstly, observe that by (14)
for k = 1 we get

(y;(0) —ayi(0))
(I—a)l©+a

yi(h) =ayi(0) +h* " (17)
J€li(e)

(—a-hm)h@l+o ., 3 ;)

I -a)[i(e] +a = (1=l +a’
Jeli(e)

= ay;(0)

By assumption 2% < 1 — o we get y; (h) > 0.
Now let us assume that form = 1, ...,k — 1, y;(mh) > 0. Then let us prove that
yi(kh) > 0. From (11) we getfort = (k — 1)h

k+1

;1) = ayilt)) + > @]y + b —sh).
s=1

yi(t +h) =h* Z (1—a)|le)|+a

Jeli(e)
Hence
14 ]’l(II,‘ i (t
yi(t + h) =h" Z y; () _ (e)avy; (1)
P (=)L +a (=)l +a
k+1
+ Z |al®| yi(t + h — sh) + ay: (1),
s=2

and consequently,

A _ra y; (@) _ hel; () ‘
it +h)y =h* " (1—a)|1,-(e)|+a+(a (1—a)|1i(e)|+a)yl(t)

J€li(e)
k+1

+ Z Iai‘”)| yi(t +h — sh)
s=2

_ e Z y; () a(l —a—h‘”)]i(e)+ayi(t)

A A=olOl+a -l +a
k+1

+Z}a§")|y,~(t+h —sh).
s=2

Using the assumptions we get y; (# + k) > 0. Therefore by induction principle we
get the thesis.

Our goal is to find such parameters that can establish “consensus” in the systems.
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Definition 5 Let A = {iy,...,i;} C N ands < n.The consensus with leaders from
A of system (12) is said to be achieved if, for each agent i € N there exists j € A
such that
lim |x;(t) — x;()| =0 (18)
1—>00

for any initial condition x (0) = (x;(0), ..., x,(0)). If A = {ip} and iy € N, then we
say that system (12) achieves a consensus.

A consensus for system (13) can be defined similarly, and one has to change x;
to y; and ¢ to kh in condition (18).

Letxy (¢) := maxX;en X; (t), X, (t) := min;en X; (t), yu (kh) = max;ey y; (kh) and
Y (kh) = min;cy y; (kh). In what follows, we present results on achieving a consen-
sus in both, continuous and discrete cases.

Proposition 5 Lete > 0. If
xm(t) — xn (1) <€, (19)

fort € R, then system (12) tends to a consensus.

Proof Directly from the formulation of system (12) we can write

n

1
(°D, (xpr — x)) (1) =m ; (xj (1) — axp (1) — x; (1) + ax, (1))
—a

n
= d—anto (xp (1) — xp (1)) .

Taking e(t) := xp(t) — x,, (¢), for t > 0, we get the following fractional order equa-
tion:

C na _ —an
(°D§e) (1) = T=amTa ae(t) ) (20)

Then t — E, (%ta) is the solution to (20) and since % < 0, we get

—Qn

lim, oo e(t) =lim, o0 Eq (mt“) = 0 and consequently, the thesis holds.
Proposition 6 Lete > 0. If
yu(0) — ym(0) <€, (21)

then system (13) tends to a consensus.

Remark 4 Conditions (19) and (21) imply the opinion profiles x and y, respectively,
are e-profile.
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Observe that for n = 1 the consensus of systems (12) and (13) is achieved by
Definition 5.

Now we will focus on the situation when n = 2. First we show that consensus is
always achieved for two agent, even though they are not in e-profile at the beginning.

Proposition 7 [fn = 2, then system (12) achieves a consensus.

Proof By Proposition 5, putting x(-) = x2(:), x,,(-) = x1(-) and n = 2 we get the
thesis.

Next we show the property concerning the order of opinions is preserved for two
agents.

Proposition 8 Let y;(0) > 0 for eachi = 1,2 and h® <1 — « for a € [0, 1] and
h > 0. Then if for some i, j € N we have the relations y(0) < y,(0), then y;(kh) <
vo(kh) for k € Ny and h > 0.

Proof Firstly, observe that for two agents |/, (€)| = |I>(¢)| always holds and | ;| :=
|1;(e)| equalsto 1 or2fori = 1,2. Since h* < 1 — a, y1(0) < x,(0) and |/;| = |L2],
we get

—a—h" A (0
) = ayy @ O AOI L 2en ,O)

(1 -]+« (1 -]+«
1 —a—h")|L|+ ier, Vi (0)
SO0)2(())( « )12 & po 2jen Vi — ).
(1 —-a)|h|+ « (1—-a)|h| +«
Assume now that y,(rh) < y,(rh) for r =0, ..., ko. Then since h“ < 1 — q,

y1(0) < x(0), we get

1—a—h"L +« 2 jer, Vikoh)

ko + 1h) = koh + h“ + O1(k
yi((ko + Dh) = ay(koh) Tl +a d—oll]+a 1(ko)
(1—a—hh|+a« 2 jer, Vi(koh)
< koh h“ = O, (ki
< ays(koh) -+ + (1—a)|[2|+a+ > (ko)

=y (ko + Dh),

where O; (ko) := 34! (a,ﬁ;ﬂlﬂ’ yi(sh) and O (ko) = 340! )a,ﬁﬂH’ ya(sh) are
defined in the proof of Proposition 8. Therefore, y;((ko + 1)h) < y;((ko + 1)h).

Hence using the induction principle we get that y;(sh) < y,(sh) for all s € N.
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3 Numerical Examples

First we consider system with N = 2 agents for the following orders « € {0.01,
0.5, 0.9}, where i = 0.01. The graphs are numerical simulations for approximations
for 100 steps. In Fig. la—c we see that the consensus is reached by the system with
orders from (0, 1] and it does not depend on the fact whether the opinions are in €
profile or not. In Fig. 1 we have the situation where x,(0) — x;(0) = 0.25 > ¢ = 0.2.

We also observe the similar behaviour for systems with N = 50 agents for the
following orders o € {0.01, 0.5, 0.9, 1}, where & = 0.01. The graphs are numerical
simulations for approximations for 100 steps. In Fig.2b we see that for a = 0.5 a
consensus is reached while the system achieves the consensus with two leaders for
a € {0.01, 0.9, 1}, see Fig.2a, c and d.
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Fig. 1 The graphs of approximations of solution for two agents with o € {0.01, 0.5, 0.9} and
h =0.01, n = 100 steps, e = 0.2
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X values
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Fig. 2 The graphs of approximations of solution for 50 agents with o € {0.01,0.5,0.9, 1} and
h =0.01,n = 100 steps, e = 0.2
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Harmonic Numbers of Any Order
and the Wolstenholme’s-Type Relations
for Harmonic Numbers

Edyta Hetmaniok, Piotr Lorenc, Mariusz Pleszczynski, Michat Rézanski,
Marcin Szweda and Roman Witula

Abstract The concept of harmonic numbers has appeared permanently in the
mathematical science since the very early days of differential and integral calcu-
lus. Firsts significant identities concerning the harmonic numbers have been devel-
oped by Euler (see Basu, Ramanujan J, 16:7-24, 2008, [1], Borwein and Bradley,
Int J Number Theory, 2:65-103, 2006, [2], Sofo, Computational techniques for the
summation of series, 2003, [3], Sofo and Cvijovic, Appl Anal Discrete Math, 6:317—
328, 2012, [4]), Goldbach, and next by the whole gallery of the greatest XIX and
XX century mathematicians, like Gauss, Cauchy and Riemann. The research subject
matter dealing with the harmonic numbers is constantly up-to-date, mostly because
of the still unsolved Riemann hypothesis — let us recall that, thanks to J. Lagarias, the
Riemann hypothesis is equivalent to some “elementary” inequality for the harmonic
numbers (see Lagarias, Amer Math Monthly, 109(6):534-543, 2002, [5]). In paper
(Sofo and Cvijovic, Appl Anal Discrete Math, 6:317-328, 2012, [4]) the following
relation for the generalized harmonic numbers is introduced

n

1 (_1)r71 B -~
H? = —=—— " Pa+1) -y "), 1)

for positive integers n, . The main goal of our paper is to derive the generalization of
this formula for every » € R, r > 1. It was important to us to get this generalization
in possibly natural way. Thus, we have chosen the approach based on the discussion
of the Weyl integral. In the second part of the paper we present the survey of results
concerning the Wolstenholme’s style congruence for the harmonic numbers. We have
to admit that we tried to define the equivalent of the universal divisor (the polynomial,
some kind of the special function) for the defined here generalized harmonic numbers.
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Did we succeed? We continue our efforts in this matter, we believe that such universal
divisors can be found.

Keywords Harmonic numbers - Weyl integral - Wolstenholme relations

1 New Definition of the Generalized Harmonic Numbers

1.1 The Weyl Integral

One of the possible definition of the fractional derivative is based on the Weyl integral
(see [6]) given by formula

1 oo
W= f(x) = m/ (=) F(©dE, a>0, x > 0. )

Moreover we take WO f(x) := f(x). If f(x) = O(x~") as x — oo, then the
integral is convergent for 0 < o < 3.

Let us present now some properties of the Weyl integral. Assuming the existence
of the appropriate integrals, the following equalities hold

W (Wl )=w" (W fx), a,p >0,
dar o _ o d”f(x)

£ i = (P42
E" (W_"f(x)) =W E"f(x)), a>0, neN,

),a>0,neN,

where Ef (x) := —%.

Definition 1 Let f be a function being integrable in any compact interval I C
[0, 00) and let f(x) = O(x~ ") as x — oo, for some 3 > 0. Then for each a > —f3
there exists the Weyl fractional derivative of function f(x) of order o and

W f(x), a <0,
dWe f(x) =1 f(x), a=0, 3)
weleH(El f(x), o> 0.

Example 1 We determine the Weyl fractional derivative of function e™7*, p > 0:

-, —px __ 1 OO a—1 _—pé& _ g—le/t
W% P __F(a)/x & —x) epd§_|:d€:du]

1 [}
— _efpx/ uaflefpudu — pfaefpx
I'(a) 0
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for o > 0, p > 0. Hence we obtain

dWe P* — wo—lal (ErzﬂefPX) = wo-lal (pme pX) = pe P
for a > 0.

Example 2 Now, we derive the Weyl fractional derivative of function - P >0

. 1 1 00 (€ —x)* l % (1 —
v (_”) F(Oé)/x &r " T )/ gp—atl dg

. %: . . _ a—1 —a—1
_|:Ez dé = u:|_1"(04) xl’*a/o 1 —uw)"u? du 4)

_ Bla,p—o) 1 I'(p—wo 1
T T xro [(p) xpo

x)ry 1

for p > a > 0, where B(x, y) denotes the beta function. Thus we get

v () = (2(5)
xP xP

— wo-Tlal (F(P'Fﬂﬂ) 1 ) I'(p+a) 1
- I'(p) xplal I'(p) " pta

fora >0, p > 0.

1.2 Poligamma Functions and Their Modifications

Definition 2 The poligamma function of order m is defined as follows

PO (x) :=P(x) = ——mra) P (x) =

eN.
dmw@) m

This function satisfies the recurrence relation (the basic facts concerning the 1
function, including formulas (5)—(7) are presented in monograph [7]):

b

P (1) = " () +

®)

and from this relation we can get the equality (1). The poligamma function possesses
also the integral representation

wm=/(5;— ﬁ,)w WW@=«MW{/Mf:Mx>Q(®
0 0

t 1—e 1—e
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and can be presented in the form of series

— (m) — m+1 -
x4 1) = 7+zn(n+ o5 Y@= 'Z <x+n)m+1 (7)
Let us define now the modified poligamma functions
PO =), PPx) =AW @), a>0. ®)

Remark 1 The Weyl integral of function 1 (x) is divergent, whereas for any a €
(0, 1), m € N the integral W~ (w(’")(x)) is convergent, thereby the function

wiﬁ)(x) —dw? W(x)) = wh—I161 (Er@w(x)) - (_1)[/31 wP—151 (w(([ﬂ)(x))
is correctly defined for every 3 > 0.

By using definitions (8), (3), (2) and formula (4) we can derive the following
recurrence relation (which is a generalization of formula (5)):

PP+ 1) =dW @(x + 1)) =dW” (w(ﬂ + 1)
Q)
=dW* (Y(x)) +dW* (l) P (x) + (a+ ])-

Some Representations of the 1/Jia) Function

First we present the integral representation of %@ Sfunction. Let m € N, then

oo

Y0 = EMn) = (=1 () = — / T

1 —e?
0

hence we have

¢((1)(x) — Wa—hﬂ (E]'(ﬂz/](x))

/(5 x)lel-a- _/tr‘ﬂeftdt ac
F((oﬂ 1 —e

0

o0 ’_ _l o0 "
t (e} ta —X
_/ —/(g_x)]—(ﬂ a—1 7§td€ d[:—/ e
I'(Ja] 1 —e™! 1 —e!
0

0

where o > 0.
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The series representation of wia) function is of the form

s !
) = BT = (10 = =3 e meEN

wia)(x) — Wa*f(ﬂ (Eflﬂ)

1 i - .
_ _ [al—a=1f{
- F(M_a)/(g x) ( r(ra1+1)§—(§+nw+l)dg

x (5 _ x)[(ﬂ—a—l (10)
“T(fa 1 —o ) “@ e

~I([a]+1) Z

L i T(a+1)
- (x + n)aJrl ’
for every o > 0. From this relation we get also

Y1) = —T(a+ D¢(a+1) (11)

for a > 0, where ((-) denotes the zeta function.

1.3 Harmonic Numbers of Order r > 1

From formula (9) we obtain the following relations

I(a+1)
k(y-H

YO k4 1) — P (k) = : (12)

=1 1
B =3 0 =y W e D =gl ), r= 1 a3)
k=1

The last formula can be considered as the generalization of formula (1) for » > 1.
The numbers H,f’), n €N, r € R, r > 1 will be called the n-th harmonic numbers of
order r.

Moreover, we set

L
HO() =D oo = r( ST 140 -0l @) a4
k=1
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We define also the generalized odd harmonic numbers of order » > 1 in the
following way

- 1 I | |
O = ——— =Hy) = > —— =Hy)) — —H". 15
n — (2k _ l)r 2n = (2k)r 2n 2r n ( )

Let us note that in paper [8] (see also [9]) the following interesting relation is proven

i(_l)kq (0131) 015’11) n) _ ( (1= (=1)") + Z (2k— 1)7r)
k=1

1<2k—1<n

Remark 2 Given here formulas (13)—(15) can be generalized for the complex vari-
able r € C, Rer > 1. To do this we should analyze the performed above discussion
starting with formula (2).

1.4 Selected Identities for the Generalized
Harmonic Numbers

‘We have
(a) (a—1) _ (a— (a—1)
z H Z e C(k+1) M ay e C(k+1) + @) HY
p I'(a)k? p I'(a)kb "
for any a, b > 1. Hence, if n — o0, then we get
H @D
Z Zw B g
k=1 1 (16)
(10)
b - -
C(@)((b) — ;Zé(kﬂﬂwk”

Similarly we can determine the more general sums

ey & (VR D =0T (60w D - T )
Z ke ZZ I'(a)I" (b)k¢

k=1 k=1

<g>iwi“‘”<k+1>wi”‘”(k+1) Ly ek D@
I'(a)T (b)ke I (b)ke

k=1 k=1
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Z”: P8V (k + 1)¢(b)

(c)
rap @@,

for any a, b, c > 1. If n — oo, then we obtain

Z H“Hb Z k4 DYV (k4 1)

P I'(a)T (b)k*

P ”(k+1)¢(a> & bV (k4 1)¢(b)
+ Z I'(b)k¢ + Z I'(a)k¢

+ C(@)C(h)¢(0)

a7)
1

(k+ 1+ j)

(10) S i 3 :
C@CBIC() + ; x ZO k+1+ )

1M

CF@@ s < 1 T s~ 1
rb) ;;kC(k—i—lJrj)“ I'(a) ;; ke(k + 14 j)b

Only when a, b, ¢ € N, then we can give to the right hand sides of formulas (16),
(17) the form using the finite sum, for example (see [4, formula (9)]):

S
CE e ! 2

— - D!
b—2 )

+ (b ” )wm)(x)w(”—m‘”(x)},
m=1

where b e N, b # 1, x e R\{-1, -2, -3, ...}.

2  Wolstenholme’s-Type Relations for the Harmonic
Numbers and the Generalized Harmonic Numbers

Definition 3 Let x, y € Q and m € N. The numbers x and y are congruent modulo
m if their difference can be expressed as a reduced fraction of the form “2, where
ged(q, m) = ged(g, p) = 1. This definition can be written as follows

=

x=y (modm) < 3 p,qeN: ged(g,m) =ged(g, p) =1land |x —y| =m —.

S

We will use also the notation x =,, y, which is equivalentto x =y (mod m).
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For example, note that2-4=1, 3.3=2, 6-6=1 (mod7), so we get

2 1
2, —=3, —=6 (mod7).
3 6

Bl

4,

| =

Joseph Wolstenholme in [10] (see also [11, 12]) proved that for p € P (where P
denotes the set of all prime numbers), p > 5, the following congruences hold true

H, ;=0 (mod p?), (18)
H? =0 (mod p). (19)

We will apply many times this result in the proofs of congruence relations given in
the following subsection.

2.1 Our Results — Congruence Relations for the Harmonic
Numbers and the Generalized Harmonic Numbers

The following relations hold true

p—1
H,
1. ForpeP, p>5, WehaveZTk =0 (mod p).
k=1

Proof Let us note that

=1 =1 =1 =1
2 r!
since Hy — 1 = Hy_ and H;jl = > . Thus we have
=1
p—2 p—1 p—1 H
2 2 2 _ Hk
S-S u =25
k=1 o =1

Hence we get

2 2
H, \+H,”, =2

From relations (18) and (19) we conclude the thesis.

p—1
2. For p € P, p > 3, it holds that ZHk =1 (mod p).
k=1
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Proof We compute

p—1 p—1 1 p—1 p—1 1 p—n »
k=1 k=1 n=1 n n=1 k=n n n=1 n n=1 n
p—1
p
n
n=1

p—1
3. ForpeP,p >3, wehaveZsz =p—2 (mod p).
k=1

Proof We execute the following transformations

n mn
k=1 k=1 n=1 n=1 k=1 1<n<m=<k
p—1 p—1 p—1 k p—1 p—1 p—1 k
1 p—n 2
=22 Gt 22 2 = T T2 2
n mn n mn
n=1 k=n k=1 n=1 m=n+1 n=1 n=1 k=n m=n+1
p—1 p—1 p—1 p—1 p—1
-1 2(p —m) as) -2
=p —+ =p —
n mn n
n= n=1 m=n+1 n=1 m=n+1

as)
=,2H, 1 +2(p—-1)=,-2=,p—2.

Corollary 1 Let {p,}.en be a sequence of the successive prime numbers and let
pn—l
Sy €{0,1,...., p, — 1} be the remainder of dividing the number sz by p, in

the sense of Definition 3. Then we have

Sy — S = Pn — Pn—1
forn e N, n>3.

p—1

4. For p € P, p > 5 we have ZH,E =2(p—1) (mod p?).
k=1
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Proof Proceeding in the same manner as in the proof of item 3 we obtain

p—1 p—1 _n p—1 p—1 2( _m)
IS WL

k=1 n=1 n=1 m=n+1 mn
p—1 p—1 ) p—1 p—1 )
=pH,2 — Hy1 +p — - =
n=1 m=n+1 mn n=1 m=n+1 n
p—1
(18),(19) 1 2(p—1—n)
=, 2p > —(Hpy—Hy)— Y
n=1 n=1 n
L H, 1, (18) (19
=2 2pH}_ l—ZpZ——ZpHp L+ 2H,  +2(p— 1) 2(p —1).
n=1

p—1
1 d for p € {3, 5},
5. Forp € P, p = 3, itholds > H} = (mod p)for p € {3, 5)
s 6 (mod p) forp >T7.
In this case the proof runs analogically like in items 3 and 4 and it is omitted
here.
The following results are just the outcomes of the numerical experiment executed
within the range of the initial two hundred prime numbers:
p=1 12
H,
6. For p € P, p > 7, it holds Z —§ =0 (mod p).
k=1
—1
7. For p € P, p > 5, it holds Z =0 (mod p).

8. For p € P, p > 7, it holds Z—f =0 (mod p).

9. For p € P, p > 3, it holds Z k(k + 5= =0 (mod p).

10. For p € P, p > 5, it holds Z =0 (mod p).
- k(k+ 1)

11. For p € P, p > 7, it holds

=l H, — Hk(z) B p—1 Hk(z) B p=2 H,
— = =" . :z(k+1)2 (mod p).
k=1 k=1 k=1

At the end let as also present the Maclaurin series expansion of the sum involving
the harmonic numbers, in which we are interested in this paper. This expansion reveals
the connection between the values of the zeta function for odd positive integers and
the harmonic numbers (each coefficient of this expansion possesses this property
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which we confirmed numerically for the first twenty coefficients — we present only
the first eight coefficients, see also [13]):

— H, (—=D*(k+ DH, ,
S+ 2C(3)+;; IR
o3y "X 203) +9¢(5 2((3)2
= C()—¥+(——WC()+ ¢( ))x +(—§+ C())X+

1 4 5 2 4 8
+ (_EW (3) = Zm¢) + 20((7)) x* (_ﬁ + 6C(3)C(5))

+ (_%w (27*¢3) + 2177¢(5) + 315¢(7)) + 35<(9)) x4

27T10
+ ( 3503 +4¢(5) + SC(3)C(7))

Let us recall that it remains an open problem whether all the numbers ((2n — 1), n €
N are irrational.

Final remark 1 Some other generalizations of the harmonic numbers are also dis-
cussed in literature, for example in papers [14, 15] there are defined and investigated
the so called Hyperharmonic numbers. Moreover, see the papers: [16-20].
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Cayley—Hamilton Theorem for Fractional
Linear Systems

Tadeusz Kaczorek

Abstract The classical Cayley—Hamilton theorem is extended to fractional
continuous-time and discrete-time linear systems. It is shown that the Mittag-Leffler
functions of the fractional continuous-time linear system and the &; matrices of
the fractional discrete-time linear systems satisfy their characteristic equations. The
extensions are based on the application of the Lagrange—Sylvester formula of func-
tions of matrices.

Keywords Extension - Cayley—Hamilton theorem - Fractional linear system

1 Introduction

The classical Cayley—Hamilton theorem [1-3] says that every square matrix satisfies
its own characteristic equation. The Cayley—Hamilton theorem has been extended to
rectangular matrices [4, 5], block matrices [4, 6], pairs of block matrices [6] and stan-
dard and singular two-dimensional linear (2-D) systems [7, 8]. The Cayley—Hamilton
theorem and its generalizations have been used in control systems, electrical circuits,
systems with delays, singular systems, 2-D linear systems, etc. [2, 9-22].

In [23] the Cayley—Hamilton theorem has been extended to n-dimensional
(n-D) real polynomial matrices. An extension of the Cayley—Hamilton theorem for
continuous-time linear systems with delays has been given in [24].

In this paper the Cayley—Hamilton theorem will be extended to the fractional
continuous-time and discrete-time linear systems.

The paper is organized as follows. In Sect.2 some preliminaries concerning frac-
tional linear systems and the Lagrange—Sylvester formula are recalled. The Cayley—
Hamilton theorem for fractional continuous-time linear systems is extended in Sect. 3
and for fractional discrete-time linear systems in Sect.4. Concluding remarks are
given in Sect. 5.
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2 Preliminaries

In this paper the following Caputo definition of the fractional derivative of o order
will be used [14]

wondf@ 1 Lf(r)
oDf (1) = e _F(l—a)/o (t—T)“dT’ O<a<l, (1)

where f (1) = % and I'(x) = fooo t*~le~'dt, Re(x) > 0 is the Euler gamma func-
tion.
Consider the fractional continuous-time linear system

d%x(t)
dre

— Ax(t) + Bu(t), 0<a <1, 2)

where x(¢) € R", u(t) € R™ are the state and input vectors and A € R, B € R"™"",

Theorem 1 ([14]) The solution to the Eq.(2) has the form

x(1) = Do(t)xo +/ @ (t — 7)Bu(r)dr, x(0) = xp, 3)
0
where .
O, Akgke
Do(t) = kg(; That D)’ €]

0 Akpk+Da—1

are the Mittag-Leffler functions.

Consider the fractional discrete-time linear system
A%y =Ax;+Bu;, ie€eZ, ={0,1,...} O0<a<l, (6)

where

. i e a 1 for k=0
A% = Z(—l)k (k)xik, (k) = [ a(u—l)..léfa—k-&-l) fork=1.12 @)

k=0
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is the o order difference and x; € R?, u; € R™ are the state and input vectors,
A € R™" B € R™™. Substituting (7) into (6) we obtain

i+1
(0%
Xig1 + Z(—l)k(k)xi_1+k = Axi+Bui, i€Z, (8a)
k=1
and
i+1 o
X1 = AaX; + Z(—l)k“ (k)x,-k+1 +Bu;, ieZy, (8b)
k=2

where A, = A + ad,,.
Theorem 2 ([14]) The solution of the Eq.(8) has the form
i—1
X = ®ixo+ i y_1Buy, ©)
k=0
where the matrices @; are determined by the equation
i+1

«
Dis1 = Ao, +Z(—1)k+‘(k)¢ik+1, D = 1. (10)
k=2

Consider a matrix A € R"*" with the minimal characteristic polynomial

YA =A =AD" A=) (A= A)™, (1)
where A\, Az, ..., A, are the eigenvalues of the matrix A and Z;:l m; =m < n.ltis
assumed that the function f () is well-defined on the spectrum o4 = {A\[, A2, ..., A}

of the matrix A, i.e.

df (A)
dA

d"™f )
A\

O, fON) = e - FP W) = s (12)

k=1,...,r, are finite [1, 3].
In this case the matrix f(A) is well-defined and it is given by the Lagrange—
Sylvester formula [1, 3]

FA =D Zaf )+ Zaf VD) + -+ 4 Zimf "V ), (13)
i=1

where

Z; =

mi—1 . N7k k—j+1
Yi(A)A — N1 d [ 1 ] (14)
A=\

S k= DIG = DLV ()
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and o
VAN)=——"—— i=1,...,r. 15
W =G r (15)
In particular case where the eigenvalues A, Ay, ..., A, of the matrix A are distinct
(A # N, 1#))and
PN =N =A== 2ADA =) ...(A =X\, (16)
then the formula (13) has the form
FA) =D Zif ), (17)
k=1
where
A=\,
7 = . 18
=11 5= (18)
i=1
i#k

It is easy to show [3] that the matrices (18) satisfy the equalities

> Z=1,, (19)
k=1
ZZy=0 for i#j, ij=1,...,n, (20)
ZF=0 for k=1,2,..., i=1,....n 1)

3 Cayley-Hamilton Theorem for Fractional
Continuous-Time linear Systems

Consider a function f(\) well-defined on the spectrum of the matrix A € R"*". The
matrix f(A) is given by the formulae (13) and (14).

Theorem 3 Let
) =detl,A—f A= N4+ a N+ -+ a A+ ao (22)

be the characteristic polynomial of the matrix f (A). Then the matrix f (A) satisfies
its characteristic equation, i.e.

A" + ap i [fA " + - 4+ arlf(A)] + aol, = 0. (23)
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Proof From definition of the inverse matrix we have
(A = f(A)]aa = A — f(A)]7 detlT,\ — F(A)], (24
where [[,\ — f(A)].q is the adjoint matrix of [[,A — f(A)]. Note that
A =f ) = LA™+ f@A + [F@PAT + - (25)

since

A — F I = fA)] ! =
LA = fAONLA +FOA+ [FAOPA + ) =1, (26)
Substitution of (26) and (22) into (24) yields
UnA = f(A)]aa =
I FAONZHFAOPA 4+ 3V +a N o aidFag). (27)

The entries of the matrix [/, — f(A)],s are polynomial of M fork=0,1,...,
n — 1. Comparison of the coefficients at A\=! of (27) yields (23).

Theorem 4 Let
detl,LA— e =N+ a, N 4+ -+ a4 ao (28)

be the characteristic polynomial of the matrix e. Then the matrix e*' satisfies its
characteristic equation

e an_le(”—l)A’ 4+ ...+ aleAl + apl, = 0. (29)

Proof The proof follows immediately from Theorem 3 for f (A) = ¢ and the equal-
ity (eA)* = e fork =1,2,...,n.

Example 1 Using (17) and (18) it is easy to show that for the matrix
-2 -3
A= |: 3 4 ] (30)
the exponential matrix e’ has the form

Ao | (1=30e" =3t
¢ _[ 3t (1430e | @D
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The characteristic polynomial of the matrix (31) is

A— (1 =3¢ 3te!

—_\2 _nt 2t
Bt A—(143ne | TN TRATE (D)

W\ det[L) — '] = ‘

Taking into account that

o aa [ (A —60e*  6re*
(") = = [ —61e* (14 6t)e2’:| (33)

and using (32) we obtain

_ 2t 2t
W () = 2 — 26 (M) + ], = [(1 6t)e 6te :|

—6te® (14 61)e
L [a=30e =3 »[107 _[00
2e|: e (1430 | T o1 ] T oo

Therefore, the matrix (31) satisfies its characteristic equation.

(34)

Theorem 5 Let
wo(\) = det[I,A — @o(H)] = N + G N+ + @A +a =0 (35)

and
©\) =detll,A — @] =N+ N+ Fa@AN+a =0 (36)

be the characteristic equations of the matrices ®((t) and @ (t) defined by (4) and (5),
respectively. Then the matrices @ (t) and @ (t) satisfy their characteristic equations

©o[Po(1)] = det[,A — Po(1)]

n — n—1 — — (37)
= q)()(t) + an—l(po )+ +a1Py(t) +apl, =0

and
o[® ()] = det[I,A — o(1)]

n -~ n—1 -~ o~ (38)
=0"(t)+a,_ 12" )+ -+ a®(t) +apl, =0.

Proof Using Theorem 3 for f(A) = @ (¢) and f(A) = @ (¢) we obtain immediately
from (22) and (23) the Eqs. (37) and (38), respectively.

Remark 1 If o = 1 then @ (1) = @ (1) = ¢* and
@ol@o (0] = p[® ()] = &' +a, 1" PV 4 are +agl, =0, (39)

where aqp =ay =a,fork=0,1,...,n— 1.
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Example 2 Consider the fractional system (2) with 0 < o < 1 and

01
A:[OO] (40)

Using (4) and (5) it is easy to show [14] that

o ka «a
kg At 1 ar® 1
o) g;r(k 0 2t et [0 1} T(a+1) @b
and
Akt(kntl)afl toafl At2a'71 t(y—] tza—l
()=, Mkt Dol 2T T Tew — [alo CZ:Q—‘ }
k=0 (42)
1 1
a| = ———, ar= .
I'(a) I'Qa)
The characteristic polynomials of the matrices (41) and (42) have the forms
wo(\) = det[LA — @y(1)] = ‘ A 8 ! /\_itl =N —-22+1 (43)
and
A —ar* ! —gype!

=N =24 "N+ a7,
(44)

P\ = det[bA — ()] = ‘

0 A—alto‘yil

Taking into account that

2
> [rta]  [12a°
[@(0)] —[0 1 ] —[0 | } (45)

and using (43) we obtain

[@o()]* =200 (1) + 1> =
1 2at® 1 at® 10 00
R A T ] R
Similarly, taking into account that

a tafl a t2(yfl a2t2(afl) ara t3(a71)
1 2 — 1 142 (47)

2 __
[@(1)] —[ 0 ayo! 0 220D
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and using (44) we obtain

22(a—1) 3(a=1)
[@(Z)]Z o zalt(x—l(p(t) + a%tz(”_l)lz — [alt 2Clla2f ]

0 @

a1 @it " apt?e! a1 | 10 00
2a;t" 1[ lo ;ﬂal}m%zz(f '>[01] - [00] (48)

Therefore, the matrices (41) and (42) satisfy their characteristic equations.

4 Cayley—-Hamilton Theorem for Discrete-Time Linear
Systems

Consider the fractional discrete-time linear system (6) with the matrix @; determined
by the Eq. (10) for the given matrix A.

Theorem 6 Let
det[IA— D1 =N +b N '+ 4+ b A+by=0 (49)

be the characteristic equation of the matrix ®@;, i = 1,2, .... Then the matrix ®;
satisfies its characteristic equation, i.e.

Q' + by & -+ by ®; + bol, = 0. (50)

Proof The proof follows immediately from Theorem 3 for ¥ (\) = det[I,\ — &;].

Example 3 For

10
A= [0 0.5] D
and o = 0.5 we have
Ay =A+1La= 150 (52)
a = nQ = 01l
Using (52) and (10) we obtain
b =A, (53a)
and 1 {
Dy = A, D) + Q(po =A2 + Q[Z —
(53b)

2
150 107 _[2375 0
[0 1} +0'125[01]=[ 0 1.125]
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The characteristic polynomial of the matrix (53b) has the form

A—2.375 0

det[LA — @] = 0 A —1.125

‘ =\ —35)\+2.6719. (54)

Using (54) and (53b) we obtain

2
) 2375 0
@2—3.5052-1—2.671912_[ . 1'125} -
2375 0 26719 0 00
3'5[ 0 1.125]+[ 0 2.6719}:[00] (53)

Therefore, the matrix (53b) satisfies its characteristic equation.

Consider the fractional discrete-time linear system (6) for B = 0.

Theorem 7 Let
L+1 o
det [Z(—l)k(k)lnzk —Azlj| =az " +aiZ "+ a7 +ay (56)
k=0

be the characteristic polynomial of the system fori = L and h = (L + 1)n. Then the
matrices ®; defined by (10) fori =0, 1, - - - , h satisfy the equation

ag®y +a Py + - +ap 1 P +apl, = 0. (57)

Proof From definition of inverse matrix we have

L+1 o
[ZH)"( )Inzk —Az1:|
k=0 k

oo
= prjz_‘i (a0®n +arPp—1+ -+ an-1P1 + anl,)
=0

ad (58)

since

L+l “ 1w '
|:Z(—1)k (k)lnzk — Az1:| = Z ;77 (59)
Jj=0

k=0

Note that the degree of the adjoint matrix is less than 2. Comparing the coefficients
at the power z " of (58) we obtain (57).

Example 4 Consider the fractional discrete-time linear system with the matrix (51)
and a = 0.5. Assuming L = 1 from (56) and (51) we obtain
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2
|:Z(—1)k (Z)Izzk - Azl:| = det [12 — (ha+A)z '+ wlﬂz]

k=0

_|r=15z7" 012572 0
- 0 1—z1-0.125:72

= (0.125)%774 4+ 03125z 3 +1.37572 = 2.5 + 1. (60)

Using (52), (53) and (10) for i = 2, 3 we obtain

3
B (e 38125 0
¢3 - A{){¢2 + ];72( 1) (k)¢3—k - |: 0 13125 . (61)
i o 6.1484 0
— k! _|@
Dy =AnP3 + kE_z( 1) (k)¢’4—k = |: 0 1_5547:| . (62)

Taking into account that in this case 4 = 4 and
ar=1, az=-2.5, a, =125 a; =03125 ay=0.0156 (63)

and using (57) we obtain

00
ag®y + a1 D3+ arx Py + a3 @ + asl, = [00] . (64)
Therefore, the matrices @;,i = 0, 1, ..., 4 satisfy the characteristic equation.

5 Concluding Remarks

The classical Cayley—Hamilton theorem has been extended to the fractional
continuous-time and discrete-time linear systems. The extension is based on the
application of the Lagrange—Sylvester formula of functions of matrices. It has been
shown for continuous-time systems that the matrices @ () and @ (¢) defined by (4)
and (5) satisfy also their characteristic equations (35) and (36), respectively (The-
orem4) and for discrete-time systems the matrices @; defined by (10) satisfy their
characteristic equation (57) (Theorem 7). The considerations have been illustrated
by numerical examples of the fractional linear systems. The considerations can be
extended to fractional descriptor linear systems.

Acknowledgments This work was supported by National Science Centre in Poland under work
No. 2014/13/B/ST7/03467.
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Order Composition Properties
for Output-Additive Variable-Order
Derivative

Michal Macias

Abstract The paper presents, composition properties of output-additive switch-
ing scheme with fractional constant-order differ-integral. It has been shown that
composition property is not commutative and depends on the sequence of compo-
sition. Considering switching scheme corresponding to particular type of fractional
variable-order definition (so-called £-type). Next, the numerical results of composi-
tion properties have been shown.

Keywords Fractional calculus - Variable order derivative

1 Introduction

The fractional calculus is a generalization of the traditional differential calculus for
a case when integrals and derivatives are not only integer but also fractional order.
This generalization can be used to introduce more accurate models or more efficient
control algorithms. The approach based on fractional calculus is especially effi-
cient for modeling systems related to diffusion processes. In [1-3], the heat transfer
process was successfully modeled with using fractional models based on normal and
anomalous diffusion equation. Papers [2, 4, 5] present, also results of very accurate
modeling of ultracapacitors, the electrical energy storage elements that base on the
Helmbholtz effect and diffusion.

When the order is not constant but depends on time, then the various types of
fractional variable order derivatives can be distinguished. In literature plenty of such
definitions can be encountered, however, authors put only minor emphasis on their
interpretations. In [6], nine different variable order derivative definitions are given
andin [7, 8], three general types of variable order definitions can be found but without
clear interpretation of them. In papers [9-14] the explanation for two main types and
two recursive types of derivatives in the form of switching schemes are given. The
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equivalence between particular types of definitions and appropriate switching strate-
gies are proved by authors. Moreover, based on these strategies, analog models of
proper types derivatives were build and validated according to their numerical imple-
mentations. Another methods for numerical realization of fractional variable order
integrators or differentiators can be found in [15, 16]. Paper [17] shows comparison
of control system behavior with fractional variable order PID controller designed
according to few types of fractional variable order derivatives.

The main contribution of the paper is to prove the composition properties of
output-additive switching scheme with fractional constant order differ-integral from
both side of switching scheme. Considering switching scheme is equivalent to the
E-type fractional variable-order definition.

The rest of the paper is organized as follows: In Sects. 2 and 3 the fractional con-
stant and output-additive fractional variable-order definitions are presented. Section4
presents the output-additive switching scheme which is equivalent to the £-type frac-
tional variable-order definition. The main contribution of the paper is shown in Sect. 5.
At the end, numerical results of order composition properties have been introduced
in Sect. 6.

2 Fractional-Order Grunwald-Letnikov Type Derivative

As a base of generalization onto variable-order derivative the following definition is
taken into consideration:

Definition 1 Fractional constant order derivative is defined as follows:

1 n )
oD} £(1) = lim - Z(—l)’(?)f(t — jh.
j=0

where n = ¢/ h] and & is a step time.

It was shown in [18] that for constant o} and o, orders the composition property
of Griinwald—Letnikov definition holds

oD["oD;2 f (1) = oD;2oD" (1) = oD " £ (1). (D

3 The Output-Additive Fractional Variable-Order
Derivative

The output-additive fractional variable-order definition (so-called £-type) its switch-
ing scheme and analog model has been widely introduces in [9, 19]. More types of
fractional variable-order definition can be found in [11, 14, 20].



Order Composition Properties for Output ... 59

Definition 2 The £-type fractional variable-order difference is defined as follows:

k
EA _‘xk_ 1V Qf— hké‘akj
A xk__hﬂk E]( 1)( J )hm A Xk—j-
j=

This type of difference is obtained for all values of previous differences. In continuous-
time domain the £-type definition can be as:

Definition 3 The £-type fractional variable-order derivative is defined as follows:

£al) . f@® a f—at — jh) ha(tfjh)g ()
oD f (1) = lim W‘Zl(_w j a0 Disgn f ©
j:

Remark 1 For a fractional constant-order the £-type definition is numerically iden-
tical with constant-order fractional derivative given by Definition 1.

4 The Output-Additive Switching Scheme

The output-additive switching scheme equivalent to the £-type fractional variable-
order derivative is depicted in Fig.1. The blocks o; = a; —aj_y, j=1,...,k
represent the constant-order Griinwald—Letnikov derivative of order o and & for
Jj =1,..., k. In this case we have the following behavior: after switching time the
fractional constant-order derivative is added and the end of actual chain.

Based on the output-additive switching scheme the £-type definition can be
expressed by

WD - DD f(1) = 5D £ (). )
l EDYO £ (1)
b b b b
f(t)yo— oD L ot ... —o-S’<‘>a—,5,@_1Df‘k’1 —%’Oa— tkka Lo
S1 k-1 Sk

Fig. 1 The output-additive switching scheme corresponding do £-type fractional variable-order
derivative, where a; = a; — aj—1, j = 1, ..., k, (configuration at time t = #)
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5 Orders Composition Properties

For output-additive switching scheme the composition property with constant-order
differ-integral holds, but only in one direction, i.e., it is not commutative, and then
it depends on the sequence of composition. Two cases of composition orders are
depicted in Figs.2 and 3.

Let consider the switching scheme presented in Fig.2 with fractional constant-
order derivative from the left-hand side. Then, the following theorem can be written:

Theorem 1 The following composition property holds
607D/ f (1) = §D; T f (1),
for a(t) # const and 3 # 0.
Proof Directly based on Fig. 2, the following equation can be formulated
WD DD D] f (1) = 5D oD £ (0). 3)
Due to the constant-order composition property, (3) can be rewritten to the form

D .. DD f(1) = EDFOY f (o),

Ik

which ends the proof.

To show that composition property is not commutative it is enough to prove that
such property does not holds on time interval for 0 < ¢ < t,. Then, we can constraint

] [ oo |
b b b b

f(t)o— (D? oDy —o—';oa— _o-;—o"_tkilkafl_%Da_ , D% AN
1 k—1 k

Fig. 2 Composition of output-additive switching scheme with fractional constant-order differ-
integral from lefi-hand side, i.e., ED{"oD] f (1) = EDY O (1)

e . . . on
SD; O f(t)
b b b b

f(t)yo—] oD;° —o-’Sb— e —o?b—tkilka’l—%;‘oa— tkDf”’ o
1 k-1 &

(1)

Fig. 3 Composition of output-additive switching scheme with fractional constant-order differ-
integral from right-hand side, i.c., oD} (5D £ (1)) = 4(t) # EDFOF (1)
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the output-additive switching scheme presented in Fig. 3 to time #, and formulate a
Theorem 2.

Lemma 1 The fractional constant-order derivative in the Griinwald—Letnikov form
given by Definition I can be expressed by

oDf £ (1) = lim — Z( 1y (jf)f(t —jh)

q

1 ! M . i e .
= %H%h_‘* jzz(;(—l)’(j)f(f —Jjh)+ Z(-UJ (j)f(t —Jjh)

H+1
= (IID? +oD§T_h)f(t) = D/ f(t) = (oD,” —oD?,'_h)f(t),

where h is a step time and 0 < t; < t.

Theorem 2 The composition of output-additive switching scheme with fractional
constant-order differ-integral from right-hand side is expressed by

oD, D1oD £ (1) = y(1) # §Dp " (1), (4)

for a(t) # const and 3 # 0.

Proof Let us begin with (3), when the composition property holds and time ¢t = 1,

nDp'o QOOszf(l) = (‘?Da(t)ﬁf(t). (5)

Applying the commutative property (1) and Lemma 1 to (5), we can extend this
equation to the following form

B o B
(OD; — oDt ) DpoDL £ (1) = oD DD £ (1) — o5y Do £ (1)

= oD;, (OD,‘:‘_h +,D ) DY £ (1) — oDf" oDJoD £ (1)
= 0D, DD £ (1) + DD, D“°f(t) oD;}! oD JDy £ (1)

= (1) + DoD}i",0D5 £ (1) — oD, oD JoDg° £ (1) )

1140

comparing above to Theorem 2 ends the proof.
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6 Numerical Results of Output-Additive Switching Scheme
Composition with Fractional Constant-Order
Differ-Integral

This section contains numerical experiment, implemented in Matlab/Simulink envi-
ronment, with dedicated numerical routines, available under [21]. An numerical
example of output-additive switching scheme composition with fractional constant-
order differ-integral from left- and right- hand side is depicted in Fig.4. The sim-
ulation parameters take the following values: f(¢) is a Heaviside step function,
08 = —0.4 and

—0.3 forr <0.5,
at) =
—0.8 fort > 0.5.

Using the parameters from the numerical example the following equation for both
cases can be written:

e For a case with fractional constant-order differ-integral from the left-hand side:
(o) =D r @)
e For a case with fractional constant-order differ-integral from the right-hand side:

y(t) = oD;*4EDM £ (1)

Fig. 4 Composition of 1.4
output-additive switching
scheme with fractional 1.2}
constant-order differ-integral
from left-hand side 1t
EDMO £(1) - red line, and
right-hand side 0.8}
oD, (EDIY £ (1)) - blue line >
0.6}
0.4}
0.2r
0
0

time [s]
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7 Conclusions

In the paper, the composition properties of output-additive switching scheme with
fractional constant-order differ-integral from the left-hand side and right hand side
have been proved. It was shown, that for such switching scheme, which is equivalent
to the £-type fractional variable-order definition, the composition property holds,
but only in one direction, it is not commutative and depends on the sequence of
composition. At the end, the composition properties were validated on numerical
example.

Acknowledgments This work was supported in part by the Polish National Science Center with the
decision number UMO-2014/15/B/ST7/00480, and by the PL - SK cooperation agreement under
decision number SK-PL-2015-0038, and by the PL - PT cooperation agreement under decision
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Variable-, Fractional-Order
Oscillation Element

Dorota Mozyrska and Piotr Ostalczyk

Abstract The dynamic properties of the variable-, fractional-order oscillation
element (VFOOE) are investigated in the paper. The equations and the block diagram
are derived. Stability and existence conditions of solutions of proposed systems are
considered. For the illustration numerical examples are presented.

Keywords Fractional calculus - Discrete linear system - Variable- - Fractional-
order backward sum

1 Introduction and Preliminaries

Fractional-order backward differences and sums have become an important
mathematical tools in many areas ranged from theoretical to applied sciences [1-3].
Fractional differences provide an excellent instrument for the description of processes
of transient behaviours, [4], characterized by a memory of the system states. In the
paper we investigate the more general version of fractional difference called the
variable-, fractional-order backward difference/sum (VFOBD/S). On the base of
defined VFOBS stated for four cases we define the linear time—invariant oscillation
element (VFOOE). The oscillation element, among the inertial and integrating ones
is one of the most important elements in the analysis and synthesis of dynamical
systems, [S]. This can be applied to continuous— and discrete—time systems, linear or
nonlinear. We propose the block diagram with two variable fractional-order (VFO)
discrete integrators and a negative feedback with a proportional block characterised
by a constant coefficients which build the VFOOE.
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Definition 1 For &,/ € N and a given order function v(-) we define the coefficient
discrete function of two variables by its values a”®1(k) by the following

1 for k=0
v(l
a"Olk) = [(—1)" u(l)(y(l)f1)1;!-(1/(1)7k+1) fork > 0. (D

Forthe case, when0 < v(1) < 1forl € N:a"®1(0) = 1 anda®1(k) < 0, fork > 0.
Consider a discrete—variable bounded real—valued function f (-) defined on a discrete
interval [kg, k] = [ko, k] N N. The Griinwald-Letnikov backward—difference (GL-
FOBD) is generalized in the next definition to the Griinwald-Letnikov variable-,
fractional-order backward difference (GL-VFOBD).

Definition 2 The GL-VFOBD with an order function v(-) of a bounded function
f(-) is defined as a finite sum

J (k)
fle=1)
kGOLA/[:(k)]f(k) — [1 aV®I(1) gv®1(Q) ... glv®I g — ko)] :
J ko + 1)
(ko)

Collecting all such equalities in one vector—matrix form we obtain

AV {OE W VRS (OF @
where
J (k) GL AV®] £ op
flk=1) o A0
_ . GL Alvk)] _ :
=) A= gy | @
flko+1) o )
GLA[V(kO)]f(k )
S (ko) ko ko 0
and
(1 a"®1(1) gV®1() ... a®l(k — kp)
0 1 aV®&=DIry . gVEDIe — kg — 1)
0 0 1 ... a[l’(kfz)](k — ko —2)
WA= . : . @)
0 0 0 alV(knJ.rl)J(l)
|0 0 0 e 1 A
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1.1 Variable-, Fractional-Order Linear Integrator

Basing on the definition of the GL-VFOBD we define a variable-, fractional-order
linear integrator (VFOI) (acting as a VFO discrete summator). We introduce the
following notation

_ -1
JBY = AL B [ Al ®

Letnow £ = (vy, ..., vy) and [ € N;. Then we define the following
B = B B (6)

where it is possible to have some v; = fi;. All order functions are assumed to
be positive v;(k) > 0. For order functions usually one imposes a condition 0 <
S Evt) < 1.

The VFOI is defined by a vector—matrix equation

B y(k) = u(k), (7)

where u(k) and y(k) are input and output signal vectors, respectively. The order
vector ¢ is constructed in the same way as presented above. The form used in the
oscillation element is given by the vector £ = [21/, 17] . The block diagram of the
VFOI is presented in Fig. 1.

Proposition 1 Let the order function v(-) be nondecreasing and v(k) € (0, 1]. Let

_ —1
) [v (k)]

koBk = [koAk :| = (Cisj)i,je{l

ties:

(a) cij=1forief{l,....k—ko+1};

(b) ciiv1 =—a" D) = vk —i+ 1), fori €{l,....k—ko};

(c) ci,j=0forj<i;

(d) ci;j = 0forallindexesi,je{l,...,k—ko+1};

(e) cij=—>1"1a" D(s)ciyy j, for j > i

A crj = [a"®PU1) ... a" Ok — ko) ], B,

kkot 1)’ Then we have the following proper-

Fig. 1 Block diagram of the
VFOI u (k) y(k)
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Proof Points (a)—(d) are obvious. We stay a while with points (e) and (f). For the
simplicity we provide the proof with ky = 0. For points (e) we only need to use the
method of backward substitution during solving the problem of inverse matrix as the
solution of k 4 1 systems of linear equations. We can state it as follows:

Cl,j
k .
WAV = ®)

Ck+1,j

where e; is column with 1 only in j-th row and we consider systems for j €
{1,..., k4 1}. Then we can formulate the solution of system (8) as it is presented
in points (a)—(e).

To prove point (f) we recall the fact that for upper-triangle matrix given in a
decomposition of upper-triangle matrices and suitable matrix there is the following
Up U12}1 _ [Unl ~U;'UpUy,

0 Un| [0 Uy,
Up, = [a®I(1) ... a" Ok — ko) |, Ua o =, A=D1 we receive point (f).

formula for the inverse: [ :| Taking U;; =1,

Proposition 2 Let the order function v(-) be nondecreasing and v(k) € (0, 1]. Let
us consider the following VFOls:

LAY Oly (k) = bou(k) 9)

AL O AL Oy, (k) = bou(k) (10)
—1

kOA]EZI/(k)] I:koA][(V(k)]] y3(k) = bou(k) (11)

WAL AT Oy, (k) = bou(k) . (12)

Then the unit step responses satisfy inequalities fork € Ny:y,(k) > yi (k) > ys(k) >
ya(k) for nondecreasing fractional-order function and y;(k) > ys(k) >y (k) >
y2(k) for nonincreasing OFs.

Proof We state here only the proof that for k € Ny: y,(k) >y, (k) for nondecreasing
OF. Let us take for the simplicity ko = 0. It does not change the generale proof. In the
proof let us change notations: x(k) := y; (k) and y(k) := y» (k). Observe that without

2
any assumption we obviously have x (0) = y(0). Nextly, as OA[{'“)] = OAIIO'SV(I)' s

then also x(1) = y(1). Let us assume now that foreach/ € {0, ...,k — 1}: y(I) >
x(D). Let Ry := [a®)(1), ..., a"®1(k)]. Then

1 Ru(k) 1 RO.S)/(/() (Ik + OA][{O;SIV(k_l)])

2 0
(vl _ 05001\ _
oA = A1) ’(OAk )_

© 08%—1

2

A 0.5v(k—1
(0 k[fly( )])
0

0
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Taking into account Egs. (9) and (10) we write that

k=D ylk—1)
x(k) + Ry : = y(k) + Rosuk) (Ik + oA,EO;S{’(k*D]) :
*©) ¥(0)

As we assume that y(I) > x(I) it follows

yk—=1)
(x(k) —y(k)) < (RO.SV(k) + Ro.sp(k)oA;EO;SIV(k_I)] — Ru(k)) : . (13)
y(0)

Let us recall that for constant v: Ry 5,) + RO_SV(k)OA,[(O;SlV(k*m = R, ). And for non-

decreasing v(-) elements of the row Ro_sl,(k)oA,[(O_'Sly(k_l)] are less or equal to corre-

A,[c()_‘sl”(k) I Additionally, they are positive as the product

of negative values. Hence, R s, ) + Ro_5l,(k)oA,[(0_‘5]”(k_U] - R < Ro_5#0A,[c0_'51“ 1_

R, <0, where v(k) = u = const. What finish the proof that for k € Ny: y2(k) >
y1 (k) for for nondecreasing order function.

sponding elements of Ry 5,(x)0

Example 1 For the following fractional-order functions
v(k) = (1 — e ™) 1(k) and v(k) = 0.25 (1 + ¢ ') 1(k) (14)

plotted in Figs. 2a and 3a one gets the unit step responses of the VFOIs presented in
Figs.2b and 3b, respectively.

2 900
800
700
600
500
400
300
200
100

-1 0
0 200 400 600 800 1000 0 200 400 600 800 1000

k k
(a) Plot of the fractional-order. (b) VFOISs unit step responses.

v(k)(Bk),v/2(Rd),2v(Bl), —v(Gn)
=)
o
y1(Bk), y2(Rd), y3(Bl), ya(Gn)

Fig. 2 Fractional-order and VFOIs unit step responses for v (k) = (1 — e*O‘O”‘) 1(k)
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-0.5 1
0 200 400 600 800 1000 0 200 400 600 800 1000
k k
(a) Plot of the fractional-order. (b) VFOIs unit step responses.

Fig. 3 Fractional-order and VFO inertial elements responses for v (k) = 0.25 (1 + e*O'O”‘) 1(k)

2 VFO Oscillation Element Description and Response

The block diagram of the VFO oscillation element (VFOOE) is given in Fig.4. One
can see that the VFOIE is created from the VFOI (9)—(12) by adding two negative
feedbacks with proportional blocks characterised by constant coefficients ay and a;.
Next one adds a proportional block by. It is assumed that

1+a +ay#0. (15)

From the block diagram given in Fig. 4 we derive the following equations:

LB X (k) = x, (k)

WBLUxi (k) = e(k)

e(k) = —apXa (k) — arx; (k) + bouk),
(k) = x2(k) . (16)

Fig. 4 Block diagram of the
VFOOE u(k)
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Combining the first three equations from (16) we obtain the matrix—vector description
of the VFOOE

1B B Y (6) + a1 By (k) + agy (k) = bou(k) . (17)

For ;, B\ = ( A [kOA,(("(k))]_l and ;B = ; A® from (17) one obtains
WA Ol )y 4 ay AYOly (k) + agy (k) = bou(k) . (18)
For ;B = B = 1 A from (17) we get
WAVET AVOIy Gy g AVOly (1) - agy (k) = bou(k) (19)

and for constant order function ¥ = 1 one obtains a classical discrete oscillation
element. Now we assume zero initial conditions. Simple manipulations on (18) and
(19) lead to the solutions of the VFOOE:

1
¥ = bo {1, AP O + a1 ALY+ agi, ) uo), 20)

1
¥ = bo AL A O b @ AV L L) w0, @
where ¢, 1, denotes the identity matrix of degree k — ko + 1. Note that the inverse
matrices exist, when the condition (15) is satisfied. Further analysis is concentrated
on the VFOOE form described by (20). Under assumption (15) the VFOOE can be
also represented by the variable-, fractional-order difference equation (VFODE)

GEAZ Oy + ar gAYy () + agy (k) = bou(k) . (22)

The coefficients a;, ag in Eq.(22) can be expressed by values w;, w,, where a; =
—w; — Wy and ap = wiwsy.

3 VFOOE Stability and Oscillations Criteria

Let us recall the concept of the stability of system (22). System (22) is said to be
asymptotically stable if limy_, o, y(k) = 0.

Let us consider a system described by (22) for constant fractional-order function
v(k) = v = const. Then the stability conditions formulate the following lemma.

Proposition 3 ([3]) For ag, by > 0 and a1 = —w; — wy, ag = wyw, the system
is asymptotically stable if and only if roots wi, w, of an algebraic equation w* +
aiw + ayg = 0 are outside the regions given in Fig. 5.
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Fig. 5 Stability regions of 1l

the fractional-order system
0.8+

0.6}
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Corollary 1 [fthe classical second order—system is stable then the fractional-order
system (0 < v < 1) is also stable.

For 0 < vyin < v(k) < Upax < 1 the system described by Eq. (22) is stable if wy, w;
are in the stability region defined by v,,,,. This is caused by the fact that the stability
regions related to every time instant are included in the stability region defined
for v,,,. Hence, the system is always stable. The system described by Eq.(22)
with fractional-order satisfying kEI-&I-loo v(k) = Veonst < 1 is stable, if the system with

constant order /o 1S stable. This follows from the fact that transient response tends
(with respect to the limit of order function) to the stable solution.

Example 2 Let v(k) =[0.8+0.2cos (£)]1(k) and w; = —0.1+ j0.1, w, =
—0.1 — j0.1. In this example v,,,, = 1 and the roots are inside the stability region
defined by v,,,,. The system is asymptotically stable. The fractional-order, the unit
step response and the discrete phase portrait and the classical second order system
unit step response are given in Figs. 6a—d, respectively.

The classical second order oscillation element transient properties are character-
ized by w; and w,. Numerically evaluated area for values w; and w, for which the
unit step response is monotonically increasing is given in Fig. 7. From this figure and
the stability regions given in Fig.5 one concludes the area of w; and w; for which
the unit step response are oscillating.

Proposition 4 Consider asymptotically stable system described by (22) for 0 <
v(k) = Vpin < 1. It is assumed that its unit step response is oscillating. Then the
system with v(k) = vy, has also oscillating unit step response.

Proof Both systems have the same coefficients ag and a; and equivalently values w;
and w,. For 0 < v(k) = V4 < 1 values w; and w, are closer to the stability limits.
This intensifies the oscillations.
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Fig. 6 Fractional-order functions, VFOOE unit step response, related discrete phase portrait and
2nd-order discrete oscillation element response
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(a) Unit step response of the second- (b) Unit step response of the second-
order oscillation element for k£ € T;. order oscillation element for k € 7s.

Fig. 8 Unit step response of the second-order oscillation element
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(a) Plot of the fractional-order. (b) Unit step response.

Fig. 9 Plots of the fractional-order and the unit step response of the VFOOE

Example 3 Consider the second-order discrete oscillation element which is on the
stability limit for a; = —4, ap = 4. The unit step response simulated for two discrete
time ranges 7; = [0, 50] and 7; = [0, 500] is presented in Fig. 8a, b, respectively.
Now one considers fractional-order function v(k) = 0.5 — 0.5 cos(%)e’o'o”‘ and
the same coefficients. Plots of the fractional-order and the unit step response of the
VFOOE are presented in Fig.9a, b.

4 Final Conclusions

The analysis of the dynamic properties of the VFOOE exhibits almost unlimited
possibilities of damped vibration shaping. Such elements can be useful in different
kinds of vibrations modelling.
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Variable-, Fractional-Order Inertial Element

Piotr Ostalczyk and Dorota Mozyrska

Abstract The paper concerns the dynamic properties of the variable-, fractional-
order inertial element (VFOIE). The application of a negative feedback to the
variable-, fractional-order integrator (VFOI) leads to the VFOIE. The investigations
are supported by numerical examples.

Keywords Fractional calculus * Discrete linear systems * Transient characteristics

1 Introduction

In recent decades the application of fractional calculus has attracted interest of
researches. In many applications fractional calculus provides a more accurate model
of physical systems than ordinary calculus in both cases: continuous-time and
discrete-time. Non-integer-order derivatives and differences calculus has become an
important tool in many areas of physics, mechanics, chemistry, engineering, finances
and image processing [1-4]. Fractional derivatives and differences provide an excel-
lent instrument for the description of memory in various processes [4, 5].

In the paper we investigate elements connected to the more general version of
fractional differences admitting variability of the summation order. We work here
with variable-, fractional-order inertial elements. The integrator described by the first-
order differential equation is the most important element in the analysis and synthesis
of dynamic systems [6, 7]. This implies to continuous- and discrete-time systems,
linear or nonlinear. We propose inside the creation of variable-, fractional-order
inertial elements from variable-, fractional-order integrators by adding a negative
feedback with a proportional block characterised by a constant coefficient.
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2 Preliminaries

Definition 1 For &,/ € N and a given order function v(-) we define the coefficient
discrete function of two variables by its values (k) by the following

1 for k=0

Ol py =
a k) = 1)) —
(k) (=DF A0IU0) l)k!(u(l) kD for k e Nj.

(D

For the case when for each [ € N: 0 < v(I) <1 we have that al=*®I(k) > 0.
While a”®1(0) = 1 and for k > 0: a"Pl(k) < 0, for each k, I. Consider a discrete-
variable bounded real-valued function f(-) defined on a discrete interval [ko, k]y =
[ko, k] "' N. The Griinwald-Letnikov backward-difference (GL-FOBD) is general-
ized in the next definition to the Griinwald—Letnikov variable-, fractional-order back-
ward difference (GL-VFOBD).

Definition 2 The GL-VFOBD with an order function v(-), with values v (k) € (0, 1]
of a bounded function f(-) is defined as a finite sum

J (k)
fle=1)
I?OLA][(u(k)]f(k) _ [1 av®I(1y qv®1(2) ... gv®) (g — ko)] :
S ko +1)
f (ko)

Collecting all such equalities in one vector matrix form we obtain

Brar i) = AR, @)
where
J (k) GL AV £k
flk—=1) o A
_ ) GL Alv(k)] _ :
f(k) = : o ow A (k) = 6L AL+ 0 4 3)
flko+1) btk .
GLA[V(ko)]f(k )
S (ko) ko ko 0
and
! a[”(k)](l) alv®)] 2) --- alv®] (k — ko)
0 1 a& Dy .. qE=DIk — ko —1)
0 0 1 .. a[l/(k—2)](k —ky—2)
LA =1 . : . )
0 0 0 a7
0 0 0 - 1 i
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Fig. 1 Block diagram of the
VFOI third form u(k)

By analogy to formulas (2)—(3) we obtain the vector-matrix description of the VFOBS
kGOLAI[(_#(k)]f(k) — koA][(_M(k)]f(k) , (5)

where the vector ,{GOLA,[:” ©lg (k) and the matrix kOA,[:“ g (k) are defined in a similar
way as for the VFOBD.

The matrix (6) defined for v(k), u(k) € (0, 1] and k > 2 is characterized by
following relations: ¢, AL®1 A0 o2 AFHEOT AT and in a special case
when v(k) = pu(k) holds: g AV®T AlZVOV £ A7) AT £ 1, However
for v(k) = pu(k) = const all inequalities are replaced by equalities. Basing on the
definitions of the VFOD and VFODS we define a variable-, fractional-order linear
integrator (VFOI) (acting as a VFO summator). For 0 < v (k) + p(k) < 1 the VFOI
is defined by a vector-matrix equation

WAy Py ) = bo, Ay uk) (6)

where b is a constant coefficient. The form described above is called the third form
of the VFOL. Its block diagram is presented in Fig. 1.

In formula (6) one can put (k) = 0 then one gets a second form of the VFOL. It
is denoted in block diagrams as )/ and its written by

y(k) = bor, AL uk) . (7)

For p(k) = 0 and v (k) # O one obtains the first form of the VFOI which in block
diagrams is denoted as ,)/ and it is written by

WAL Oy (k) = bou(k) . (8)

3 VFO Inertial Element

The block diagram of the VFO inertial element (VFOIE) is given in Fig. 2. One can
see that the VFOIE is created from the VFOI (6) (where by = 1) by adding a negative
feedback with a proportional block characterised by a constant coefficient ay. Next
one adds a proportional block by. It is assumed that ag # —1.

From block diagram given in Fig. 2 we derive two equations
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Fig. 2 Block diagram of the
VFO inertial element b

koAl[cy(k)]y(k) = bOkoA;[:u(k)]e(k) , 9)

To simplify a notation we put
-1
k), —p(k —p(k k
koGLIf]E ), — k)] = (knA][c H( )]) k()AI[([/( )] . (11)

Combining Eqgs. (9) and (10) we obtain the matrix—vector description of the third
form of the VFOIE
WGY Ny (k) + agy (k) = bou(k) . (12)

Similar investigations taken into account the first and the second form of the VFOI
lead to the vector—matrix description the second

—1
[koAl[:Mk)]] y(k) 4+ apy(k) = bou(k) (13)

and the first form of the VFOIE
kOA,EV(k)]y(k) + apy(k) = bou(k) . (14)

Equation (12) can be transformed to an equivalent form

-1
[(koALu(k“) WAL+ ao, lk] y(k) = bou(k) (15)
and further
1 -1
¥(0) = by [(kOAL““‘”) WAL+ aog, 1k] u(k) (16)

Simple matrices manipulations lead to the equivalent form of the VFOIE

—1 -1 —1
y(k) = by [ko 1, +ao (koAll:u(k)J) kOA]EI/(k)]:| (kOA][;#(k)J) koA,[f(k)]u(k) )
(17
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Fig. 3 Parallel connection v (k)
of the VFOIEs G{-‘-‘u'f*.l--ml.’«']: ML
b 1k
u(k) iy | Y208 y(k)
[ValK b= sk
i,,Glr'.
Yy (k)

- [ )= (k)]
k G.\'.x

Introducing a notation one can easily realise a connection to the discrete transfer
function description of the closed-loop system

-1
k),—p(k (k),—p(k
y(k) = by [kolk + api, Go 1M ”] WG T (k). (18)
Denoting
-1
k), —p(k k), —pu(k k), —p(k
kUG% QI [kolk + ag, G >]] koG([fli )= k)] (19)

one can establish an input—output relation similar to the discrete transfer function.
Figure 3 shows a parallel connection of N VFOIEs.
Each block is described by one of the following equations

yi(k) = 1, GO T ), fori =1,2,...,N (20)

and the summator element is given by
N
vk =D yi(k). @1)
i=1
Substitution of (20) into (21) yields

N
y(k) — Z kOGl[j/]i(k)x_#i(k)]u(k) . (22)
i=1
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4 VFOIE Existence Conditions

Similar results as presented in the next Proposition one can find in [8], however for
different equation.

Proposition 1 Let by > 0, u(-) be bounded function, and v € (0, 1] be fractional
order. The fractional-order discrete linear time-invariant inertial element with con-
stant order v described by an equation

0 ATy () + oy (k) = bou (k) (23)
is asymptotically stable if and only if

ap €S, = (=00, =2")U (0, +00) . (24)

Proof Applying to both sides of (23) the one-sided Z-transform, assuming zero

initial conditions one gets the discrete transfer function G;(z) = [Y]((Z)) - h; —
0

The formula for Z-transform of functions a!!(-) comes, for example, from [9].
System is asymptotically stable if and only if every pole lies inside the unit circle,
i.e. if modules of solutions of the equation

Z

1 . For ap < 0 we

1—(—ag) ¥
solve the inequality |z| < 1 receiving ay < —2". For ag > 0 Eq.(25) has no roots
outside the unite circle. Hence we have got the condition (24).

are less then 1. Observe that for ag < 0 we have that z =

Corollary 1 The stability sets (24) satisfy inclusion relations
S] C S,, C S() . (26)

It means that if for some a( a classical system is stable then the fractional-order
system (with 0 < v < 1) is also stable (assuming the same ay).

Lemmal Let by > 0, ag # 0, u(-) be nondecreasing bounded function, and v(-)
with values in (0, 1] be fractional nondecreasing order function. Then the solution
of equation

ALy () + agy (k) = bou (k) 27)

is nondecreasing for y(ko) > 0.

Proof For the simplicity we take k) = 0. We use in the proof the following property of
coefficients: —al"**+DI(j) > —al"®I(j) > 0 for nondecreasing order function v(-).
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Let us assume that for all s € {1,...,k — 1} holds y(s) > y(s — 1). Then we
show that also y(k + 1) > y(k). We have the formulas, for k € Nj:

k+1
(A +a)yk+1) == a" i)y + 1 i) + bou(k + 1)
i=1

and

k
(1 +ag)y(k) == > a"®Ni)yk — i) + bou(k) .

i=1
Then

(1 +ap) (y(k + 1) — y(k)) = —a"* Dk + 1)y(0)

k
+ D (=a" i)y ke + 1= i) + PNy — ) = 0,
i=1

as —al’® Dk + 1)y(0) > 0 and —a* V(@) y(k + 1 — i) +a"®l@)yk — i) >
(—a® DI + al®1(i)) y(k — i) > 0. Hence, it means that y(k + 1) > y(k) and
from the mathematical induction principle it holds for all k € Nj.

Proposition 2 Let ag, by > 0, u(-) be nondecreasing bounded function, and v(-)
with values in (0, 1] be fractional nondecreasing order function. The response to
the positive input signal u(k) > 0 of the first-order discrete linear inertial element
y (k) is not less than the response of the VFOIE to the same signal in Eq.(27) i.e.
y(k) > y(k) fork € N.

Proof For the simplicity we take ko = 0. Firstly, let us notice that for fixed v(k) €
(0, 1] we have Vi # 0a"®I(i) < 0and >, a"®1(i) = 0. Hence,

k [
Za[l/(k)l(i) - _ z a[”(k)](i) 0.
i=0

i=k+1

From Lemma 1 we know that sequences {y(k)}ien,, {¥(k)}ren, are nondecreasing.
Then assuming that for all s € {1, ...,k — 1} holds Y(s) > y(s), we show that also
y(k) > y(k). We have the formulas, for k € Nj:

k
(A +a)yk) = =D a"®Viyyk — i) + bouk) . (1 +ag)yk) = ¥k — 1) + bouk) .
i=1

Then )
(1 +ap) Gk — y(k)) =¥k — 1)+ > a" i)y (k — i)

i=I
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and y(k —i) <y(k—1) <y(k—1)and —y(k —i) > —y(k — 1). Hence,

k k
(1+ap) Fk) — y(k) = 5k — 1)+ > a"®li)3% — 1) =5k — 1) D" al"®l) > 0.
i=1 i=0

It means that y(k) > y(k) and from the mathematical induction principle it holds for
all k € Np.

Proposition 3 The VFOIE unit step response of (27) is monotonically increasing
for the fractional-order function satisfying a condition 0 < v(k) < 1 and coefficient
ap > 0.

Proof The monotonic growth is characterized by a permanent positivity of the first-
order difference. To prove that the unit step response (k) of the VFOIE monoton-
ically increases it is sufficient to show that its first-order difference-discrete pulse
response g (k) is positive over (0, +00). It means that to prove the monotonicity of
the unit step response one should prove the positivity of the discrete pulse response.
The VFOIE is described by the Eq. (27), which can be transformed to an equivalent
form

0 0
0 0
oAl aoole [ gy = bod o), St = | =|:]. @8
0 0
6(0) 1
Transcription of Eq. (28) yields
[aary - akk—r arp—r akx | [ gk) ] 0]
0 a - a1 4-3 G—14—2 G—14—1 | | gk = 1) 0
. . : = by , (29)
00 a 112,1 az,z g(2) 0
00 0 a ap g(l) 0
10 0 0 0 a |[ g0 | | 1]

wherea = 14+ ayp > Oand a; ; = aV1(j) < Ofori, j =1,2,--- , k. The inequal-
ities follow from the asymptotic stability conditions (24) and coefficients (1)

properties. Now one calculates g(0) = bﬂ—“ = lJbr‘]aO and assumes that g(i) > 0 for
i=1,2,---,k— 1. Then from (29) one gets
gtk —1)
gk —2)
gk) = —[ak,1 akp -+ akk—1 ai k] ; > 0. (30)
g()

g(0)
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The discrete pulse response of the VFOIE is positive. Hence the discrete unit step
response is monotonically increasing. This ends the proof.

Corollary 2 The unit step response of N connected in series and parallel VFOIEs
is monotonically increasing.

5 Numerical Examples

As a support of the analysis, given in previous sections, several numerical examples
are given. One considers three variable-, fractional-order inertial elements connected
in series. Each element is described by the same Eq.(27). The consecutive outputs
are represented by black (Bk), red (Rd) and blue (BI) plots. In all simulations one
assumes ag = 0.005.

For the fractional-order function

(a)
v(k) = (1 — e ") 1(k) (31)

plotted in Fig. 4a one obtains unit step responses presented in Fig. 4b.
(b) For decreasing fractional-order function

v(k) = (14 0.52¢ %) 1(k) (32)
plotted in Fig. 5a one obtains unit step responses presented in Fig. 5b.

(c) Finally we analyze the influence of the coefficient ay value. In the classical
first-order discrete inertial element it is related to so called time constant. For

1.4

1.2 § 09
= o8
1 = 07
€ o0s S o
R 5 0.5
0.6 =
3 0.4
0.4 = 03
0.2 B o2
’ = 041
0 = 0
0 500 1000 1500 2000 0 500 1000 1500 2000
k k
(a) Plot of the fractional-order (b) VFO inertial elements responses.

function.

Fig. 4 Fractional-order function and VFO inertial elements responses for v(k) = (1—
e—OOlk) l(k)
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2 14
18 2 2
1.6 =
1.4 = 1
1.2 =
Py 5 0.8
SN =
= 06
2 0.8 = |
0.6 Z 044
0.4 &) 0.2
02 =
0 =0
0 200 400 600 800 1000 0 200 400 600 800 1000
k k
(a) Plot of the fractional-order (b) VFOL element unit step response.
function.

Fig. 5 Fractional-order function and VFO inertial elements responses for wv(k)=
(1+0.52¢7001) 1(k)

1 1

0.9 0.9
0.8 0.8
07 o7
y 06 % 06
= 05 = 05
< 04 < 04
0.3 0.3
0.2 0.2
0.1 0.1
0 0
0 200 400 600 800 1000 0 200 400 600 800 1000
k k
(a) Unit step responses for ap € A, (b) Unit step responses for ag € As,
A = {0.005,0.014, 0.023,0.032, 0.041}. A = {0.001,0.014, 0.018, 0.022, 0.026}.

Fig. 6 VFO inertial elements unit step responses of (22) for different ap and the same fractional-
order functions

two previously considered fractional-order functions we take into account two
coefficient aq sets: A, and A, (Fig.6).

6 Final Conclusions

The paper presents the first basic attempt to the problem of stability of the proposed
variable-, fractional-order inertial element (VFOIE) and N-elements parallel con-
nection. We have analyzed the situations accordingly to the corresponding classical
difference system.
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Remarks on Mittag-Leffler Discrete Function
and Putzer Algorithm for Fractional
h-Difference Linear Equations

Ewa Pawluszewicz

Abstract The paper presents some properties of the discrete Mittag-Leffler two
parameter function. The extension of the Putzer algorithm onto linear linear frac-
tional order systems is given. This algorithm allows to find the general solution
of linear fractional order systems. The problem of approximation of the solutions
to fractional linear differential equation with Caputo operator by the solutions to
fractional difference equations using the Putzer algorithm is considered.

Keywords Fractional h-difference operators - Discrete Mittag-Leffler function -
Fractional linear A-difference equations - Putzer algorithm

1 Introduction

Fractional differential and difference equations describe a lot of phenomena arising
in engineering, physics or economics. Mittag-Leffler function naturally occurs as the
solution of linear fractional order differential equations. Generally such a solution
can be expressed as an infinite series, see [1-3]. So in order to approximate this
solution, a truncated form is used, see for example in [3]. In the classical linear
differential equation x = Ax case the Puzer algorithm can be applied in order to
find a general solution, see [4]. This algorithm uses some matrices created based on
matrix A, its eigenvalues and a solution of some first order initial value problem, for
details see [4, 5]. The algorithm was extended onto linear systems defined on any,
even nonhomogeneous, time models, see [6].
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Now our goal is to extend Putzer’s algorithm onto fractional A-difference linear
equations. Since its crucial point concentrates on the discrete Mittag-Leffler function,
firstly this function should be studied. Some of its properties were examined in [1].
Now some other properties are discussed.

The paper is organized as follows: in Sect. 2 difference fractional h-operators are
introduced. Section3 presents some properties of discrete Mittag-Leffler function.
In Sect.4 the linear h-difference equation with fractional difference operators is
presented. We focus on equations with operators of Caputo-, Riemman—Louville-
and Griinwald—Letnikov-type. In [7] it is shown that these operators are related to
each other. So, systems with these operators can be studied simultaneously. In Sect. 5
Putzer algorithm for linear fractional order & difference equations is presented. The
proof of this algorithm in main part is the same as the proof of Putzer algorithm
on time scales, see [6]. In Sect. 6 remarks on Mittag-Leffler continuous function for
Caputo operator are presented.

2 Difference Fractional #-Operators

Let «vand & be positive real numbers. Fora € Rlet (hN), :={a,a + h,a + 2h, .. .}.
Ifx : (hN), — R, then the forward h-difference operator is denoted as (A,x)(t) :=
HEN=xW) 't = g + kh, k € No. The h-difference sum is defined by

k
(u2;,'x) (1) == h Zx(a + kh)

k=0
(a4, 'x) (@) :=0

for any t = a + (k + 1)h and k € Ny. The fractional h-sum of order o > 0 for a
function x € (hN), — R? is defined as follows

(oo (" i,

p n—k
(aA9x) (1) = x(1)
where t = a + (o +n)h and n € Ny and

ay |1 fors =0
s ) ala—1)---(a—s+1) fors € N.

s!

denotes the binomial coefficient.
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3 Discrete Mittag-Leffler Function

Let «, 8 be complex numbers with Rea > 0 and let A € R. The discrete Mittag-
Leffler two-parameter function is defined as, see [1, 2]

[e.¢] _k _
Eop O m) = Z/\"(—l)""‘( ) M
k=0

As a special cases of this function one has [1, 2]

- k nk ko —1
EanOom) =2 XD
k=0

and

S —t 1
EpaA\, n) = Z)\k(_l)nk( (n ! k)oz).
k=0

Note also that directly from the relation (7(1) = (—DF, k € Ny, it follows that

[e.¢] _1 o0
SR A S
k=0 k=0

ie. E(,1y(A, n) is the well known geometrical series.

Proposition 1 For «a, 3 € C with Rea > 0 and \ € R, it holds

o0
Ew g\, n) = Eqsg-1(\ n)+ Z)\k(—l)"k( n—k— 1

k=0

—ka—ﬂ+l)

Proof Since (see for example [8])

—ka—=pB\ [(~ka-@B-1)-1\ (“ka—=(@B-1 —ka—(B—1)
(n—k)_( n—k )_( n—k )+( n—k—1 )’
then

- —ka—pF3+1
E,p\ 1) = Eq -1\ n) + ZA’f(—l)""( L )

k=0

Corollary 1 For a € Cwith Rea > 0 and A € R, it holds

a—1 « n—=k

o l—a& —ka
EqoAn) =——Eq_n(\,n)+n Z)\k(—l)"_k( )
k=0
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Proof Since (see for example in [8])

—ka . —ka — 1 n —ka— 1 and —ka — 1 _n—k —ka
n—k) \ n—k n—k—1 n—k—1) —ka\n—-=k)’

then

> n 1 (—ka
EqoAn) =Eq_n\n)+ Z)\k(—l)nfk (—_ka + a(n _ k)) .

k=0
So

1 1 [ —ka
E \n)=Eq (A, —E — — .
a,00(A, n) a,-nA\, n) + S Eao—n ; o (n _ k)

Proposition 2 For —f3 < ka < 1 — (3 the power series defining Mittag-Leffler func-
tion given by (1) is absolutely convergent for any |\| < 1.

Proof In [1] it was shown that for a € (0, 1) and any n € N, it holds

()
n

Then, for — 3 < ka < 1 — (3 one has

<1.

> wif—ka—
|E((Y,A9)(A’n)| = ;)\k(—l) k( n—k )‘
> e (A s
k=0 k=0

Since for [A| < 1 series ;- |A[¥ converges, hence power series defining Mittag-
Leffler function given by (1) is absolutely convergent.

The definition of the discrete Mittag-Leffler two-parameter function can be easily
extended to the case when A € C. In this case Proposition 2 is valid.

4 h-Difference Fractional Order Operators

It is known that in literature one can meet several definitions/notations of frac-
tional order differences (see for example [9-12]). Here we focus on Caputo-,
Riemman-Louville- and Griinwald-Letnikov-type h-difference operators. / repre-
sents a sample step.
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Definition 1 ([13]) Let o€ (0,1] and a € R. The Caputo-type fractional
h-difference operator gAﬁ of order « for a function x : (hN), — R is defined by

(Cax) 0 = (24,7 ) @,

where t € (hN)a+(17a)h~
If o = 1 then ($A)x) (1) = (Apx) (2).

Proposition 3 ([1]) Lera € (0, 1]and o = (o« — 1)k, h > 0. The initial value prob-
lem

$Apx) (1) = Ax(t +a)
x(a) = xy € R?,

wheret € (hN), and x : (hN), — RP, A is p X p real matrix, has the unique solu-
tion:

x(t+a) =xmh+a) = E.1)(AR®, n)xo
forany n € Ny.

Definition 2 ([14]) Let a € (0, 1] and a € R. The Riemann—Liouville-type frac-
tional h-difference operator R A% of order o for afunction x : (hN), — Ris defined

by
(- Apx) (1) = (Ah ((,A,;“*“)x)) ),

where t € (AN)y4(1—ayn-

If o =1 then (¥-Ajx) (t) = (Apx) (). Moreover, for any 7 € (AN)qi(1—ay it
holds (see [7]):

(€ agx) () = (R Agx) (1) — 22 (_) @

he \—a

Proposition 4 ([1]) Leta € (0, 1]and oo = (o« — 1)h, h > 0. The initial value prob-
lem

(S Apx) (1) = Ax(t + a)
x(a) = xo,

where t € (hN), and x : (hN), — R?, A denotes p x p real matrix, xo € R?, has
the unique solution given as

x(t+a) =xmh+a) = E a0 (AR, n)xo

forany n € Ny.
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Definition 3 ([7]) Let a € R. The Griinwald—Letnikov-type h-difference operator
GL A of order « for a function x : (hN), — R is defined by

t—a

(aGLA;“x) (r) = Zl:cia)x(t —sh)

s=0
where ¢{ = (=1)*(?) .

Let (Vyx) () = W denote the h-backward shift operator. Ifa = (o — 1)h,
then (see [7]) Vi (aA;(lfa)x) (1) = (§-Agy) (1), where y(1) := x(t + a) for any
t € (hN),. Moreover,

(§-Ayy) @ +h) = (Frapx) (o). (3)

Additionally if a = 0, then (3) and (2) imply that (§Ajx) (1) = (F-Asx) (1) =
(5" 45%) -

Proposition 5 ([1]) The initial value problem

(§EAyy) (t +h) = Ay(t)
y(0) = yo,

where t € (hN)o, A denotes p x p real matrix, yy € R, has the unique solution
given as

t
)C(l) = E(a,u) (Aha’ Z) Yo-

5 Putzer Algorithm

Since some definitions and facts that we discuss are the same for each type of differ-
ence operators, we use the common symbol defined by its values, i.e.

EAx)(t) or (REAYX)(t) fora = (a — D)
(T%%) (1) =
(§EAYx) (2 + h), fora = 0.

Hence, let us consider the general form of the initial value problem:

(T%%) (1) = Ax(1 +a),

x(a) = xp
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where x : (hN), — R?”. From Propositions 3-5 it follows that for any ¢ € (hN),,
the solution of the initial value problem

WYx) (@) = Xx(t +a),

x(a) = xo
with a real scalar A\, has a unique solution
x(t +a) = x(nh + a) = Eq 3 (A", n)xo,

where 5 = 1 for the Caputo-type operator, 3 = « for the Riemman-Liouville- and
Griinwald-Letnikov-type operators.

Theorem 1 Let A € RP*P andt € (hN)g. If M\, ..., A\, are eigenvalues of A, then

n—1
E@p (AR n) = rip(OP, )
i =0

where 3 = 1 for the Caputo-type operator, 3 = « for the Riemman—Liouville- and
Griinwald—Letnikov-type operators and r(t) = [r1(t), ..., ra(t)]" is the solution of
the initial value problem

@Y r1) (2) AM00...00 ri(t +a)
T %) (1) 1 X0...00 r(t + a)
GT3) (1) | — 01 X3...00 r3(t + a) NG))
(Y ry) (@) 00 O0...1\, r,(t +a)
[r1(a), r2(a), r3(@), ..., ra(@)]" =1[1,0,0,...,01"
and matrices Py, Py, ..., P, are recursively defined as
Py=1
Py =(A=NpDP, k=0,1,...,n—1. (6)

Proof Lett € (hN),. At the beginning note that from Definition 1 one obtains the
following

n—1 n n—1

n—k+oa—1

(aCAZY E ri+1)(t) = h* E ( w—k )Ah(z ri+1)(kh)
i=0 k=0 i=0

n—1 n

= ZhQZ(n _itz_ 1)Ahr,~+|(kh)

k=0
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n—1
= Z (gAZ‘Vi_;,_]) (l)
=0

i

Similarly for Riemman-Louiville-type (and Griinwald-Letnikov-type) operator:

n—1 n —k _1 n—1
(5LAZ Zriﬂ) (1) = (Ah (h > (” - ) > i ) )t +a)
i=0 k=0 i=0
n—1 n _k -1
= Zhaz(” nfz )(Ahr,-+1)<kh+a>

i=0 k=0
n—1

= > (K- aprin) ().
i=0

So, for any t € (hN),:

n—1 n—l
(a’"" (Z ”’“)) 0 =D Wi (. ™
i=0

i=0

Since the reasoning in the rest of the proof is the same as in the proof of Putzer
algorithm on time scales, see [6], we present only the main steps of it.

Let matrices Py, Py, ..., P, be defined by (6). From the classical Caley—Hamilton
theorem it follows that P, = [['_,; (A — A\, 1) = 0.

Suppose now that amatrix X € R”*? is defined by the right side of the Eq. (4). We
are going to show that this matrix is a solution of the fractional equation (,7*X) (¢) =
AX(t + a) with the matrix initial condition X (a) = I, where [ is identity p x p
matrix. Note that x (@) = Pyri(a) = I and (following the reasoning given in [6]) one
has

n—1

n—1
WYOX) (1) — AX(t +a) = (T (Z rmPi)) )= A riaa(t + )P
i=0

i=0
n—1 n—1
=D rit+a)P+ D (I — A)Priji(t +a)
i=1 i=0

n—1

n—1
=D rit+a)Pi= D Prarip(t+a) = —r,(t +a)P, =0
i=I i=0

Hence, (,7°X) (t) = AX(t + a).
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6 Remarks on Mittag-Leffler Continuous Function
for Caputo Operator

Recall that the Caputo fractional derivative of the order «, 0 < o < 1, of a real
continuous function x is defined as

! x™ (1)

C na
DOx(1) =
D= re s ) e T

where I denotes the gamma function.
Let#, :==a+ (1 —a)h +nh withn = [%] +landa = (o — 1)h, a € (0, 1].
Alsoletx : (a, T](hN)(, — R,

Proposition 6 ([15]) The solution of the system

(6D%) () = f(t.x(1)) . x(0) = xo .
is approximated by the solution of the system

(§A5%) () = f(1.X(0) . X(@) = %0 -

in values via the limit limy,_, o x(t,) = x(1).

Recall that the two parameters continuous Mittang-Leffler function &£, s is
defined as, see for example [16, 17]

[ee]

g(a,@) (Z) a, 6 >0 (8)

Z F(ka +05)’

k=0
whenever the series converges.

Corollary 2 ([18]) Let « € (0,11, h > 0 and t > a. If t;, := (1 — &)h + nh, then
the continuous Mittang-Leffler function £, ) (At) is approximated by the discrete
Mittag-Leffler function E, g)(A, t;).

As an immediate consequence of Theorem 1, Corollary 2 and Proposition 6 we
obtain the following

Theorem 2 Let A € RP*P andt € (hN)g. If A\, ..., A\, are eigenvalues of A then

n—1

E.p (AR n) = rip1 (P, ©)

i=0
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where r(t) = [ri(t), ..., r,(t)]7 is the solution of the system
(oD%ry) (1) A0 O0...00 ri(t)
(0D%r) (1) 1 X0...00 (1)
D)) | | 01 X...00 r3(t) , (10)
(oD%ry) (1) 00 O0...1\, (1)

with t € (a, T] and initial the initial condition

[r1(0), 2(0), 73(0), ..., r,(ON]" =[1,0,0,...,0]" (11)
and matrices Py, Py, ..., P, are recursively defined as follows
Py=1
Pooi=A—- N DP, k=0,1,...,n—1. (12)

7 Conclusions

The paper studies some properties of the discrete two parameters Mittag-Leffler
E (.. function. In general, this function is a natural extension of the classical expo-
nential function onto the discrete fractional case. Moreover, for « = 0 and 3 = 1 this
function is nothing else but the commonly known geometrical series. Mittag-Leffler
function plays a crucial role in the solution of the linear fractional order difference
equation. It is shown that it can be determined using the Putzer algorithm.
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On the Output-Additive Switching Strategy
for a New Variable Type and Order
Difference

Dominik Sierociuk, Wiktor Malesza and Michal Macias

Abstract The paper introduces definition of recursive fractional order difference
for the case when type of variable order changing is varying in time. The equivalent
switching strategies for this definition, which allow to better understand mechanism
of type of variable order definition changing, are also given. Numerical results of
comparison between given switching schemes and the definition are presented and
analyzed.

Keywords Fractional calculus - Variable order derivative

1 Introduction

Fractional calculus is a generalization of traditional differential calculus for the case
when order of differentiation and integration is a real or even complex number. The
theoretical background for this calculus can be found in [1-5]. One of the most
important application areas of fractional calculus is modelling diffusion processes.
In [6], results of successful modeling for heat transfer process in solid material
were presented. Moreover, in [7] similar results for heat transfer in heterogeneous
materials, described by anomalous diffusion using fractional order partial differential
equation, were shown. Another example of successful using fractional calculus are
ultracapacitors. Modeling of this devices based on anomalous diffusion (fractional
order model) was presented in [8, 9]. Despite of modeling, fractional calculus was
found interesting also in signal processing [10, 11] and control (e.g. fractional order
PID controllers [12]).
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The case when the order is changing in time is more complex to describe than in
the constant order case. In [13—17] four different types of variable order derivatives
definitions were presented and, what is more important, corresponding with these def-
initions equivalent switching strategies were introduced and proved. These switching
schemes allow to make a clear categorization of definitions, and better understand-
ing their behavior, whose are: input-reductive, input-additive, output-reductive and
output-additive. Different type of definition can represent different mechanism of
order changing in the real plant or can be used to obtain desired behavior in control
algorithm.

We can imagine that in practical application, desired method of order changing
can be varying in time, or the system itself changes the switching strategy in time. In
order to describe such behavior and processes we will need to define the fractional
variable order and variable type difference. Similarly to the variable order case, we
can define different manners of type varying. To the best of our knowledge, the
pioneer article devoted to the variable type and order differences is [18], where iter-
ative definitions with corresponding input-additive and output-reductive switching
schemes were introduced.

In this paper, we will introduce next type of recursive definition of variable order
and type difference (other type of recursive definition is presented in [19]). More-
over, we will introduce an equivalent switching strategy that will correspond to this
definition. Finally, we will present results of numerical simulations that confirm
correctness of obtained theoretical achievements.

The remainder of this paper is structured as follows. In Sect. 2, variable fractional
order of constant type difference definitions are recalled. Section 3 presents the main
result—definition of recursive fractional variable order and type difference together
with corresponding switching strategies. Finally, in Sect.4, numerical results are
presented.

2 Fractional Constant Type Variable Order Differences

The following fractional constant order difference of Griinwald—Letnikov type will
be used as a base of generalization onto variable order case

i
A%x = Zw(j, Q)Xi—j, (1)

=0
where the order o € R, the valuesx; e R,[ =0, ..., k, h > 01is a sample time, and

1 .
w(j, @) = ,;(—w(j‘). 2)
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For the case of order changing with time (variable order case, with a; € R, for
1 =0, ..., k), many different types of differences can be found in literature [20-23].
Among them, we present only four—two iterative and two recursive type definitions.
The first one, iterative type, so called .A-type difference [21], is the following

1

_AAale — ZAw(l, j, OZl)xl—j’ (3)
j=0
where 1
- f
'ALU(I, J, Oél) — W(_1)1< .[). (4)
J

The next iterative type definition, so called B-type difference [24], is the following

1

Bpciy = Z Bw(l, j,ou-p)xi—;, )
j=0
where 1
8 ) _ if Ci—j
w(l, j,a_j) = m(—l)/( ; ) (6)

The recursive type difference definition, so called D-type difference [21], is the
following

!
X . (7
PAYy = h—; = > Pwd, j,an® A" x, (7
j=I
where
D . i~
w(l, j,ar) = (—=1) i) (®)

The other type of recursive fractional variable order difference, so called £-type
difference [23], is the following

X,
£ pdry, = —Il - w(l, j, a—)f A" x;_, ©)

Jj=1

where
hei=i

—_— 10
e (10)

. o —ou_j
fwll, joog-j) = <—1)f( : ’)
J
One can see from (9) that for calculation present value of £-type difference all

coefficients multiplied by past (early calculated) differences are calculated including
the values of past orders.
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b b
* DAal
a A x
AR Adg, o A2y =3
Sq Sz

T
(o0

Fig.1 Simple input-reductive switching scheme of D-type difference (configuration after switching
from order a1 to ap)
lb J,b

* ¢ L EAT
T , a = < A Lz,
— A%lyg, —o%’b A%2 g g‘é;

S1 Sa

Fig.2 Simple output-additive switching scheme of £-type difference (configuration after switching
from order 1 to an)

2.1 Switching Strategies

In Fig. 1, the simple input-reductive switching scheme equivalent to D-type differ-
ence for variable order changing from «; to o, is presented [21]. The switches S;,
i =1, 2, during the time, take the following positions
S — a for0 <t < Ty, i—1.2.
b fort > Ty,

where Ty, = mh, for some natural number m € (0, k), and & = a1 — .

In Fig. 2, the simple output-additive switching scheme equivalent to £-type dif-
ference for variable order changing from «; to «; is presented [23]. The switches
S;, i = 1,2, during the time, take the following positions

5 = [b for0<i<Tw, _\,
a fort > Ty,

where Ty, = mh, for some natural number m € (0, k), and a; = oy — .

3 Fractional Variable Type Differences—Main Result

The D-type and E-type difference definitions differ in the manner of changing in time
fractional order. Besides of changing order one can also imagine changing in time the
type of difference, that is, for instance,—for some time interval the fractional order
can change according to D-type (E-type) difference, and then varied in pursuance
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of £-type (D-type) difference. What is crucial in the issue of changing in time type
of difference, is (as in the case of changing order) the tactics that can be realized by
means of D-type or £-type routines.

3.1 The &-type Fractional Variable Type and Order
Difference

Below, we define variable type difference allowing varying in time a type of changing
variable order.

Let T = {D, £} be the list of difference definition types symbols, P denotes a
sequence of symbols D and £, and P, € T, for [ =0, ..., k, denote [/ th element
of P.

Definition 1 The &-type difference of fractional variable type and order is defined
as follows

1

X

G(P)Aalxl — h_{i[ _ ZPl—jw(l’ j)G(P)Aalfjxlfj, (11D
j=1

where

PI*fw(l ) _ Dw(lsjv Oé[) forPl,j :D,
»J) = Sw(l,j, al—j) fOI‘P[_j :5’

according to (8) and (10), respectively.

The definition introduced above is obtained in such a way that all the coefficients
multiplied by past (early calculated) differences are calculated for type of changing
order that was present for these differences.

3.2 Switching Strategies for Variable Order and Type
Differences

In this section, different types of simple switching schemes, that is—switching
schemes with only one change of changing order’s type, are presented.

In Figs. 3 and 4 are the output-additive switching schemes, where the switches S;,
i = 1, 2, during the time, take the following positions

S — b for0 <t < Ty,
e fort > Ty,
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bS]

DAala;l

78

N

Fig.4 Simple output-additive switching scheme of &(P)-type difference, for P = P2 given by (13)

where Ty, = mh, for some natural number m € (1, k). It corresponds, respectively,
to the following sequences

D forl =0,... —1
pt— | forl=0..om=1. (12)
E forl=m,... k
and
E forl=0,...,m—1,
P12= or m (13)
D forl=m,..., k.

Theorem 1 The output-additive simple switching schemes presented in Figs. 3 and 4
are equivalent to the ¢-type differences for sequences P' and P? respectively, where
the sequences are given by (12) and (13).

Remark 1 The duality property [25] can be applied to obtain the following relation

I
AAP Ay =" Aw(l, janP AT =X (14)
j=0

Proof Let us assume the simple output-reductive switching scheme of E-type dif-
ference, for P = P! given by (12). For this situation, the variable order and type
definition can be rewritten as follows: for 0 < ¢ < T, we have
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!
EP) pary, — D pa _ M D . D pou-j .
A A%y = e Z w(l, j, )" A x_j;

fort > Ty, where Ty, = mh,and r =1 — m + 1, we have

l

X
E(P)Aa,xl — h_(i o Dw(l j, al)DAoz, j)C[
]—r
r—1
=D fwl joa )PP A (15)

j=1
From the switching strategy presented in Fig.3, and for 0 < ¢ < T, we have:

!
X1
= — Pw(l, j, o) P A%-ix, —j =DA%y,

j=1

€(P) fory,

which is the same as €-type difference for 0 < ¢t < Tgy.
For t > T, that is for [ > m, we have

I—m
. ! _ ! 1 . —ay
CP Aoy = L AP AT Ay = o Awdl, j, —ad A X -
=0
l—m [—m
£ &P
> Ewdl, joog )P A% ix = Aw, j, —a)d A" x i+
j=l1 j=0

l

1 o
— > Awl, o —ang A -

%
h j=l—-m+1
I
. D A~
Z Aw(l’f’_o‘l)o A =
j=l—-m+1
I—m 1 1
£ . &(P) fai; —a
> Cwd, jooy P AN = o Awdl, j, —a)d A" X -
j=1 j=0

! I—m

1 9
— Z Aw(l, J» oq)(l))A iy j—zgw(l,j, al_j)@(P)A“l‘fxl—] =

(&7}
j=l—m+1 j=1
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i
X 1

hot T ot > wl -y A -

j=l—-m+1
[—m
D fwl joa P A,

J=1

Taking into account that between coefficients of A- and D-type given by (4) and (8)

respectively the following holds Pw(l, j, a) = h%l““w(l, J — aq), we obtain
X l—m
(P X I . Yo
E(P)Au,xl _ - _ ZEw(L ], alij)@(P)Aal—jxlij
J=1
1
- > Pw.j.a)P A" ix . (16)
j=l—m+1

By comparison expression (16) from switching strategy with relation (15) from
¢-type difference, we obtain €P) A% x, = €(P) A%y, which ends the proof.

In the case of equivalence between switching scheme from Fig.4 and &-type
difference for sequence P = P? given by (13), the proof is analogous.

4 Numerical Results

Example 1 Let the type of changing the variable order changes at Ty, = 55, the
sample time be 7 = 0.01 s, the variable order

—0.1 for0<t <2,
—0.2 for2 <t <235,
—0.4 for5<t <S8,
—0.6 for8 <t < 10,

a(t) =

and two sequences P! and P? given respectively by (12) and (13) form = Ty, /h =
500.

In Fig. 5, the plots of €”Y A%, and €** A% x; compared with corresponding
simple switching schemes, realized in Matlab/Simulink [26], are presented.
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3.5 T T T T T T T T T

25 1

15

0.5 -
0

t [sec]

Fig. 5 Plots of ePh g x; (solid line) and P ) A x; (dashed line) differences compared with
corresponding output-additive switching schemes (diamonds and circles, respectively)

5 Conclusion

In the paper, definition of the recursive fractional difference for the case when type
of variable order changing is varying in time, has been presented. Definition was
introduced together with corresponding equivalent output-additive switching strate-
gies that allow to better understand its dynamical behavior. Proposed definition can
be used in control applications, when the type of variable order definition has to
be changed in time, and to modelling complex systems, which structure of order
changing also depends on time. Finally, numerical results of comparison between
definition and corresponding switching schemes were also given.
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Large Deviations for Stochastic Fractional
Differential Equations

Murugan Suvinthra

Abstract In this work, a stochastic fractional differential equation is considered
and large deviation principle is established for the corresponding solution distribu-
tions. The weak convergence approach, in particular the variational representation
for functionals of Brownian motion, is exploited to obtain the large deviation result.

Keywords Large deviation principle * Stochastic fractional differential equations -
Weak convergence

1 Introduction

Fractional order models have the tendency to capture non-local relations in space
and time, thus forming an improvised model for analyzing complex phenomena.
For an introductory study on fractional calculus and fractional derivatives, see the
literatures [1, 2]. Inducing randomness into the model helps us to analyze better by
taking into consideration the effect of uncertainty, thus leading to stochastic fractional
differential equations (refer [3, 4] and references therein). The theory of existence,
controllability and stability for fractional differential equations has been studied
by many authors (for instance, see [5, 6]). However there seems to be possibly
no literature for the study of large deviations for stochastic fractional differential
equations.

Large deviations form the study of probabilities of extremely rare events. It is
significant to study these rare events because of their heavy impact during their
occurrences (one can refer [7-9]). The interlink between the theory of large deviations
and stochastic controllability was introduced by Fleming [10]. Following his works,
Dupuis and Ellis [11] developed the weak convergence approach to study large
deviation principle for random processes. For a detailed description and significance
of establishing large deviations using weak convergence approach, one may refer
[11, 12]. Using the weak convergence approach, the large deviation principle (LDP)
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has been established for two-dimensional stochastic Navier—Stokes equations by
Sritharan and Sundar [13]; and for stochastic delay differential equations by Mo and
Luo [14].

The study of large deviations for stochastic fractional differential equations is a
newly emerging area and there seems possibly no previous literature. Introducing
non-integer order derivatives in the estimation of rate function using large deviation
theory produces relatively good accuracy in the results and can be applied to a variety
of problems based on the model chosen. Indeed they can be applied to determine
the time of exit of a certain measure from a desired domain, to calculate the entropy
in statistical mechanics and also to predict the rate of convergence of a dynamical
system to the desired output.

In this paper, we consider the stochastic fractional differential equations with mul-
tiplicative type Gaussian noise perturbation and establish the LDP for the solution
processes. To deal with this multiplicative noise type, we use the variational rep-
resentations developed by Budhiraja and Dupuis [15] which require a compactness
argument and a weak convergence result. A sequential compactness argument is made
by introducing a control term and considering the associated control equation. The
weak convergence result is obtained by means of defining measurable maps corre-
sponding to controlled perturbed stochastic differential equations and then studying
the convergence of the solution processes.

2 Preliminaries

Consider the nonlinear stochastic fractional differential equation of the form

CDox(t) = Ax(t) +f(t, x(1) + o (t, x(1) %2, 1 € (0, T, :
*(0) = %, M
where % <a<l,xp€eR" Aisann x n matrix and for J :=[0,T],f : J x R" —
R"; 0 :J x R" — R™™, Also W(-) is an m-dimensional Wiener process.
Assume that the nonlinear drift and diffusion coefficients satisfy Lipschitz con-
dition: For all x1, x, € R" and r € J, there exist constants Ly, L, > 0 with

If (2, x1) = f (&, x2) || <Lillxy — x2]], @)
o, x1) —o(t, x|l <Lallx1 — x| 3)

The Lipschitz continuity immediately yields the linear growth property and hence,
for all x € R”, there exists some constant, say K > 0 such that

IF & 00> < KA+ [IxIP); o, 01> < KA+ [|x]|?). )
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Let us recall some basic definitions from the fractional calculus. For o, 3 > 0, with
n—l<a<nn—1<f<nandn €N, D is the usual differential operator and
supposef € L1(R1),R; = [0, 00). The following definitions and properties are well
known (see, for instance, [1, 2]):

(i) Caputo fractional derivative:
The Riemann Liouville fractional integral of a function f is defined by

1 t
1°f(t) = ) /0 (t — )" 'f(s)ds,

and the Caputo derivative of f is

c 1 ' 1 £(n)
DO& — Iﬂ*DéDn — t _ n—o— n d ,
f —F(n—a)/o( )" (s)ds

where the function f(¢) has absolutely continuous derivatives upto order n — 1.
(i) Mittag—Leffler matrix function:

o0 Ak
E.p(A) = g Fhasd)

In particular, for g =1,

Ea4) = Z{; Tka+1)

The solution representation of (1) is given by

x(t) =E, (At")xo + / (t — )" ' Eq o (Alt — 5))f (5, x(5))ds
0
+/ (t —5)" " Ey o (At — 5)")0 (5, X(5))dW (s). ®)
0

We now present some basic definitions and results from large deviation theory. For
this, let {§2, F, P} be a complete filtered probability space equipped with a complete
family of right continuous increasing sub o-algebras {F;, ¢t € J} satisfying {F; C F},
and {X¢} be a family of random variables defined on this space and taking values in
a Polish space E (that is, a complete separable metric space E).

Definition 1 (Rate Function) A function I : E — [0, oo] is called a rate function if
I is lower semicontinuous. A rate function I is called a good rate function if, for each
N < oo, thelevel set Ky = {f € E : I(f) < N} is compact in E.
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Definition 2 (Large Deviation Principle) Let 1 be a rate function on E. We say
the sequence {X¢} satisfies the large deviation principle with rate function I if the
following two conditions hold:

(i) Large deviation upper bound. For each closed subset F of E,

limsupelogP(X‘ € F) < —I(F).

e—0

(ii) Large deviation lower bound. For each open subset G of E,

lim iglfelogP(Xf € G) > —I1(G).

3 Large Deviation Principle

Since X¢ is a strong solution to (1) (refer [3]), the Yamada—Watanabe theorem assures
that there exists a Borel-measurable function G : C(J; R™) — C(J; R") such that
X() = G‘(W(~)) a.s.

Let

T
A= [v : vis R™-valued F,-predictable process and/ lv(s, w)||*ds < 0o a.s.t,
0
T
Sy = {v e L*(0,T; R™) :/ lv(s)|>ds < N] ,
0

where L2 (0, T, R’") is the space of all R™ -valued square integrable functions on
J. Then Sy endowed with the weak topology in L*(0, T; R™) is a compact Polish
space. Let us also define

Ay ={ve A:v(w) € Sy P —a.s}.

We formulate (from Theorem 4.4 in [15]) the following sufficient conditions under
which the Laplace principle holds for the family {X€ : € > 0} (see [14]).
(A) There exists a measurable map G° : C(J; R") — C(J; R") such that the fol-
lowing two conditions hold:

(1) Let {v°: e > 0} C Ay for some N < oo. If v¢ converge to v in distribution as
Sy-valued random elements, then

1 . .
G¢ (W(-) + _/ vf(s)ds) - G° (/ v(s)ds) in distribution as ¢ — 0.
Ve o 0
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(ii) For each N< oo, the set Ky = <G0 (/ v(s)ds) 1V E SN} is a compact subset
0
of C(J; R").

Consider the controlled equation associated with (1) with control v € Sy:

CDx(t) = Ax(t) + f(t, x(1)) 4+ o (t, x()v(1), ©)
x(0) = xp.

Let x,, denote the solution of the Eq. (6). Now we state the main result in this section,
which is a Freidlin—Wentzell type theorem.

Theorem 1 The family {X(t)} of (1) satisfies the large deviation principle (equiv-
alently, Laplace principle) in C (J ; R”) with good rate function

. I

I(f) :=inf IE/ (o) 2dz; x, =f] ) (7N
0

where v € L? (O, T; R’"); otherwise, I(f) = oo.

In view of Theorem 4.4 in [15], the Proof of Theorem 3.1 is reduced to verifying
the two hypotheses in assumption (A). We begin with the following compactness
argument.

Lemma 1 (Compactness) Define G° : C(J; R™) — C(J; R") by

Gg) = | 2 if g = Jyv(s)ds for some v € L*(0, T; R™),
9 0 , otherwise.

Then, for each N < oo, the set

Ky = [GO (/.v(s)ds) ‘v € SN]
0

is a compact subset of C (J ; R”).
Proof Consider a sequence {v,} € Sy such that v, — v weakly in Sy as n — oo.

Let x,(¢) be the solution of (6) with v replaced by v,. Define y,(?) := x,(¢) — x().
Then

D (1) = Ayn(t) + £ (1, Xp (1)) — £ (2, x()) + (1, X2 (1)) V0 () — (2, x(£))V (1), (8)
yn(0) = 0.

The solution representation for the Eq. (8) is given by
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3lt) = /0 (= 9 B A — 5, 50()) — 5, x(5))1ds
+f (1= 9" B (A — )05, 50()ns) — (s, ()0 1ds. ©)
Then
(ol bt [ (= 9" I 5. x0(5)) — s, XDl
u [ (1= 9" s, 1(5)) — 05, 2D 0 s

+M H/ (t — ) Lo (s, x(5) (Ua(s) — v(s))ds| . (10)
0

Using the Lipschitz condition on f and o given by (2) and (3), we have

()] <ML, / (6 = " Jyn(s) ds + ML / (0 = " 3 | oa() 1ds
0 0

+M . an

/ (t — 5)* " o (s, x(5)) (Va(5) — v(s))ds
0

Applying Gronwall’s inequality, we get

lynOI =M /0 (t = )" (s, x(5)) (va(s) — v(s))ds

X

t t
exp (ML1 / (t — 5"~ \ds + ML / (r—s)‘“—lnvn(s)nds)
0 0

=M / (t — )" (s, x(5)) (va(5) — v(s5))ds
0

(MLITQ 1 201 )
X exp + ML, T + MN |} . (12)
« 20— 1
Let
¢"(1) = /0 (t — )" o (s, x(5)) (Va(s) — v(s))ds. (13)

Observe that {¢"(¢)} is a family of linear, continuous real-valued functions mapping
Sy to C(J; R™).

Also notice that the family {¢"(z)} is uniformly bounded by C. Hence {("} is
equicontinuous.
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Also observe from (13) that as v, — v weakly in L*(0, 7; R™), (" (t) — 0 point-
wise for ¢ € J. With these observations, an application of Arzéla-Ascoli theorem
immediately implies that (" — 0in C (J ; R"). Hence

lim sup [I"(1)]| = 0. (14)
n—o0 IEJ

Combining this observation with (12) yields the continuity of the map v — x, ().
Since the space Sy is compact and since v — x,(f) is continuous, the set Ky =
{GO( [y v(s)ds) : v e Sy} for N < oo is compact.

Lemma 2 (Weak Convergence) Let {v° : € > 0} C Ay for some N < co. Assume
Ve converges to v in distribution as Sy-valued random elements, then

G¢ (W(-) + % /o' v‘(s)ds) -G (/o v(s)ds)

in distribution as € — Q.

Proof Consider the nonlinear stochastic fractional differential equation with control
v € Sy of the form

D (1) = Ax(0) +f (1. x°(0) + 0 (1, 2 D) (1) + Ve (1, x () G,

x(0) = xp. as)
The solution representation of (15) is given by
x°(t) = Eq(A1")xo + /Ot(f — )" Eq o (At — $)*)f (5, x(5))ds
+ /Ot(t — )" Eq A = $)M)o (s, x(5)v  (s)ds
+ «/E/Ot(l =) Eq oA = )Mo (s, x(5))dW (s). (16)

Take y“(¢) = x°(t) — x(¢), where x(-) denotes the solution of the controlled equation
(6). Then

Y0 =/ (t — )" Eq o (At — 9)M)f (5, X(5)) — £ (5, x(s))]ds
0
+/ (t — )" E o (At — )M [0 (s, X ()" (s) — o (s, x(s))v(s)]ds
0

+ \/E/ (1 = 5)" " Eq (At = $)M)o(s, x(5))dW (s). a7
0
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Then, using Holder’s inequality, the Lipschitz continuity (2) and (3) and further
simplifying, we get

t 2
I@)? <4 H /O (t = ) Ea o (At — )M)If (5, x(5)) — f (5, x())1ds

t 2
+4 H/ (B S)a_lEa,u(A(l —)N[o(s, x(s)) — o (s, x(s) ] (s)ds
0
t 2
+4 H/ (t— S)a_lEa,a(A(l — 9N (s, x() (V(s) — v(s))ds
0
t 2
+ 4e / (t — s)o‘_lEa,a(A(t — )M o(s, x(s)dW (s) (18)
0

Tz(yfl
200 — 1

TZO/
<am?*1?

—1 t
. / Iy ()12 110 () 11> ds
0

t
/ Iy€(s)l1>ds + 4M>L3
0 200 —

1 2
+4 ”/ (t = )" Eq 0 (At — $)™)0 (5, x(5) (v (5) — v(s))ds
0

2

+ 4e

t
/0 (1 — 9292 Eq (Al — )0 (5, x(s) AW (s) (19)

Taking expectation and applying Burkholder—Davis—Gundy inequality for the sto-
chastic integral term, one gets

T2<y—1
200 — 1

t
elly ()| < 4m? e / Iy @)I1* (LT + L3 [[v () ]1%) ds
0

2

+4 H/ (t — )" Eqo(Alt — )0 (s, x(5)) (v(s) — v(s))ds
0

T2a—1
20 — 1

+ 4eM?

e/ llo(s, x(s)) || *ds. (20)
0

Applying Gronwall’s inequality and using the linear growth property (4), one gets

t 2
su;eny%r)n2 < [4 / (t — )" ' Eq o (At — )0 (s, x(5) (v(s) — v(s))ds
1€ 0
+ 8eM?K? e e / t(l + |Ix“(s)1*)ds | exp (4M2 = (L2+L2N))
200—1 Jy 2a—1"1 )
1)

As before, we define

¢ = / (t — )" Eq o (At — 5)")0 (s, x(5)) (v (s) — v(s))ds.
0
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Define ,
Sfu) = / (t — )" Eq (At — )™ (s, x(s))u(s)ds.
0

Due to the linear growth of ¢ and &, the map f : Sy — C(J ; R) is a bounded con-
tinuous function. Note that Sy is endowed with the weak topology and v¢ converge
to v in distribution as Sy-valued random elements. Then (¢ — 0 in distribution as
€ — 0 follows immediately by Theorem A.3.6 in [11].

Using this fact in (21) yields the convergence in distribution of y* to 0 as € — 0
and the lemma is established.
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Mean Square Stability of Discrete-Time
Fractional Order Systems
With Multiplicative Noise

Viorica Mariela Ungureanu and Madalina Roxana Buneci

Abstract This paper studies stability problems for a class of discrete-time linear
fractional systems (LFSs) affected by multiplicative, independent random pertur-
bations. Sufficient conditions for the mean square (MS) stability and mean square
asymptotic (MSA) stability properties of the stochastic LFSs are given. A numerical
simulation illustrates the effectiveness of the theory.

Keywords Fractional order systems + Discrete-time stochastic systems *+ Mean
square stability - Mean square asymptotic stability

1 Introduction

Fractional calculus (FC) has a long history which goes back to Leibniz who
introduced the notion of “%-order derivative” in a letter to L’Hospital from 1695.
Nowadays FC finds important applications in different areas of applied science
including electrochemistry, electromagnetism, biophysics, quantum mechanics, radi-
ation physics or control theory (see [1, 2] and the references therein). For example,
fractional partial differential equations were used to model the wave propagation in
viscoelastic media as well as the dissipation in seismology or in metallurgy [3]. Also,
certain adaptive and robust control algorithms (as the one used for the lateral con-
trol of autonomous guided vehicle) can be improved by applying various fractional
adaptation schemes for the adjustment of the feed-forward gain [4].

In many situations, the real-world phenomena are affected by random factors that
exercised a decisive influence in the process evolution. The properties of discrete-time
linear systems affected by independent random perturbations and their applications
have attracted a lot of interest from the scientific community in the last decades (see
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for e.g. [5, 6] and the references therein). In this paper we study the asymptotic
behavior of the solutions for a class of discrete-time LFSs perturbed by sequences
of independent scalars with zero mean and variance b > 0. As far as we know this
subject seems to be new for linear discrete-time fractional systems (DTFSs) with
multiplicative random perturbations. Some recent papers (see for e.g. [7] and the
references therein) study various properties of linear stochastic DTFSs only for the
case of additive noise.

In the deterministic case, different stability results for linear DTFSs were obtained
in [1, 8-11] and the included references. In the stochastic case, we shall prove that
similar conditions to those given in the deterministic case (see Criterion 2 from [1],
p. 66) are sufficient to ensure the mean square boundedness of the LFSs’ solutions
(see Proposition 1). Based on Proposition 1, we then derive a mean square stability
criterion (see Theorem 1) and sufficient conditions for the MSA stability of the solu-
tions (see Theorem 2). Finally, a numerical simulation is provided to illustrate these
results.

2 Notations

As usual, we shall write (., .) for the inner product and ||.|| for norms of elements and
operators, unless indicated otherwise. Letd € N* =N — {0} and L (R) be the real
linear space of all linear operators from R? to R?. For any T € L (RY) we denote
by T* the adjoint operator of 7. Through this paper we shall use three norms of an
operator T € L (]Rd) : the operatorial norm ||7'|| = sup, cp« I”xll " the nuclear norm

x>
ITl, = Tr [N/T*T] < 00 and the Hilbert-Schmidt norm [T, = ~/T7 [T*T] <
oo [12, 13]. Here T'r [.] is the trace operator. For example, the operator x ® x, x €
R4, defined by x ® x (h) = (h,x)x forall h € R? has the property that ||x ® x| =
Ix @ xlly = llx ® xll, = llx]*.

The convergence of a double sequence x = {x;}i jen € R? will be defined in
the Pringsheim’s sense [14] as it follows: x = {x s}; jen € R? is said to converge
to the limit / if for every € > 0, there is a positive integer N. such that ||x ik — l||
< eforall j, k > N..If, in addition, the double sequence x is bounded, i.e. ||x||o, =
SUp; jen ij,k ” < 00, then x is said to be boundedly convergent to [. A double series

o0

> Xjx is boundedly convergent, if its partial sums are boundedly convergent.
i,j=0

Let (£2, F, P) be a probability space. For any integrable random variable &
on (£2,F, P), we write E [£] for its mean (expectation). We will denote by
L? (SZ, Rd) , the Hilbert space of all R? valued random variables ¢ with the property
E [II€]I*] < oo. For any ¢ € L? (2, R?), the linear operator E (£ ® &) defined by
E(®&) (h) = E ((h,£)€), h € H has the property that |E (£ ® &)l = E [I€]|*
and it is called the correlation operator of the random variable & [4]. If &,
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n e L?(£2,R?), then E E®n) (h) :=E (h,n) &), h € RPisalinear operator and
IE € @mll, < E €I E lInl*.

3 Discrete-time Fractional Order Systems with Stochastic
Perturbations

Let R ={x € R,x >0} and o € R}, a < 2 be fixed. For all j € N, let (i)

denote the generalized binomial coefficient

a) . 1,j=0
j) T | sesteeion o

In this paper we consider the Griinwald—Letnikov’s definition of the fractional-
order operators

1 k+1 o
A% = o Z (—1)/ (j)x,mj,
j=0

where h € R is the sampling period or the time increment.

Let {& }ren be a sequence of real-valued, mutually independent random variables
on (2, F, P) satisfying E [§] = O and E [§}] = b < oo forall k € N. We consider
the discrete-time fractional system

A[a]kar] = Axk + §kak, ke N (l)
X0 =x € RY, )

where A, B are real d-dimensional matrices. Note that in the rest of the paper we do
not distinguish between the matrix and the linear operator defined by it.

k1 ,
Asin [15], we see that A Al x| = > (—1)/ (j‘) Xk+1—j- Multiplying (1) by
=0

h“® and using the last relation, we get

k
Xip1 = (WA + alga) X + Z (—1)/ (

j=1

@ «
i+ l)xkj + & h“Bxy.

Denoting Ag = h*A + alge, B = h“B,¢c; := (=1’ (j i l)andAj = cjlpa,sys-
tem (1) can be equivalently rewritten as
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k
Xip1 = Zijk—j + & Bxy, (3)
=0
xo = x € R%, “4)

Let F,, n € N* denotes the o — algebra generated by {&;,0 <i < n — 1}. Obvi-
ously (3)—(4) has a unique solution which belongs to L? (.Q R4 ) Moreover,

x1 = (Ao + &B) x0, X2 = (Ao + §1B) x1 + Arxo,
x3 = (Ao +&B) x2 + Arxy + Axxo, ..

Let us introduce the sequence Gy, k € N defined recursively by Gy = I« and

k
Giy1 = (Ao + &B) Gy +zAij_j,k > 1.
=1

A simple computation and an induction argument show that x; = Gxo forallk € N.
The operator Gy will be termed the random solution operator associated with the
fractional system (3). It is not difficult to prove that G is Fi-measurable for all
k € N* and Gy, &, are independent for n > k. It follows that x; is F;-measurable
and &, independent for alln > k > 0.

Let us introduce the following mean square Lyapunov type stability notions (see
for e.g. [16] for deterministic systems).

Definition 1 The null solution of system (3)—(4) is
(a) mean square (MS) stable if for every ¢ > Othereis § > 0 such thatif || x| < 6,
xo € R? then E ||x¢||> < € for all k € N.
(b) mean square asymptotically (MSA) stable if it is stable and there is §, > 0
such that E ||x > = 0 for all ||xo|| < dy.
—> 00

As usually for linear systems, stability of the null solution x; = 0 is equivalent
with stability of any other solution. Then, by a slight abuse of language, we shall use
the terms of MS and MSA stability of (3)—(4).

Thus, the aim of this paper is to provide some easy to verify, sufficient conditions
for MS and MSA stability of system (3)—(4).

4 Asymptotic Behavior of Solutions

Before giving the main results of this paper we shall establish a useful bounded-
ness property of the solution x;, k € N of (3)—(4). For this we need the following
hypothesis.
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n—1
o (HD) [Aoll + > |c;| + VBBl =~ < 1foralln e N,n > 1.
j=1

oo
We recall that > |cj| =]l —-a|l <1, ae(0,2)and (H1) is admissible for (3).
j=1

Proposition 1 If (H1) holds, then || E [xi ® x,]||, < llxoll* for all k, p € N.

Proof We shall use the induction method. For k = p = 0 the statement is obviously
true. Assume that ||E [xk <§§>)c,,]||1 < ||)c0||2 for all k, p < n and let us prove the
statement for k, p < n + 1. Obviously we only have to show the inequalities for
k =nor p=n.Let k = p =n. As mentioned in the above section, &, and x, are
independent random variables for all n € N. Recalling that E [£,] = 0 and E [§5] =
b for all n € N, we have (see [17])

E [gnlexnfl & gnlexnfl] =E [5,2,71] E [anfl ® anfl] =
bBE [x,-1 ® x,-1] B*

and E [§—1Bxy—1 @ Aixp_1—i| = E [&u—1| E [Bxuo1 @ Aixy—1—;] =0 for all i €
N,i <n — 1. Thus

E [-xn ® xn] =
n—1 n—1

E Zijn—l—j + &—1Bx,—y ®(2Aixn—l—i +§n—1an—1) =
=0 i—0

n—1 n—1

E ZZ Axn 1—j ®(Axn 1—i) +bBx,_1 ® Bx,_

j=0 i=0
n—1 n—1
= > > AE[xy1; ®xy-1-i) A + bBE [x, 1 ® x,1| B
j=0 i=0

q
Agreeing that > is 0 if ¢ < r, we pass to the norm ||.||; and we obtain

i=r

”E[xn ®xn]“1_
n—1n—
=2 Z |4/ E [vn-1-5 @ xu1-i] AT, + 5 [ BE [x01 @ xua] B7
j=01i=0

= |40 [xi-1 ® xar ] AT, + Z leil 1B v @ ] AG] - 5)

Z|C,|||A()E[Xn 1®xn 1— l]||1+z Z|Ct||cj|||E[xn 1- /®xn 1—- l]”l
+b[BE [x,” e B,
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Weknow that |[AB||, < || A]| | Bl|, forany A, B € L (R?)[13]and | A;|| = |¢;|.j €
N*. Thus

IE [xy ® xa1ll1 < Aol || E [xa-1 ® xai ]|

n—1 n—1
+ Z i Aol | E [xn-1 ® xum1—;] ||, + 2 il 1 Aol || E [x0—1 @ xuo1—i]||, +
i=1

n—1n—

Z Zlczl|cj|HE[xn 1= @ Xumii] [ + L IBIP [ E [xi-1 @ xa ] -
(6)

From the induction hypothesis, we have

n—1 n—1

IE [y ® xallly < ((||Ao||2+22|c,| Aol + DD leil ;) + b IBI) llxoll?

j=1 j=2i=2

n—1
<<|Ao||+2}c,|) +b||B||> Ixoll> < 7 llxoll* < llxoll?

and the conclusion follows. Inthe case k = n and p < n,{,_; and x,, are independent
and

n—1
E [x,, ®xp] =F |:<Z Ajx,_i—j+ §n1Bx,,1> ®xpj| =

j=0
n—1
ZE [ijnflfj ®)Cp] .
Jj=0
Since
1 [xn @], = 201 AGE [ @ 3], < 2N AG NE [ram1my @ 35,]

j=0 j=0

we can use again the induction hypothesis to obtain

|E [xn ®x,]], < <|Ao|| +Z!c,\) xoll* < 7 llxoll® < Ilxoll? .

Similarly, we can prove that | E [x, ® x, ]|, < Ilxoll* for all p < n. The proof is
complete.
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The following result is a sufficient criterion for the MS stability of (3)—(4).

Theorem 1 [If (HI) holds, then (3)—(4) is mean square stable.

Proof Lete > 0. Thereis 0. = 5 > 0 such that E ||xp ||2 = HE [xp (X)x,,]”1 < efor
all p € Nand ||)c0||2 < % The conclusion follows.
Remark 1 (a) From Proposition1 we get E [[x(n)]I*] = | E [x, ® x,1ll; < Ilxoll*
for all n € N. Consequently, the decreasing, nonnegative sequence defined by y, =
sup-, E [Ilx(®)|I*], n € N is bounded and has a limit / and / < ||xo||* for all fixed
Xo € Rd.

(b) Using the inequality ||AB|l, < ||All | B]l,, valid for all A, B € L (Rd) [13],
and repeating the arguments from the proof of the inequality (6) with ||.||; replaced
by ||.]l,, we can establish that

n—1 n—1

”E [xn ®xn]”2 = zzBi,j ”E [xn—l—j ®xn—l—i]|

j=0 i=0

. )

where B ; = |cic;| for i,j €N, Biog=By; =lcl|llAoll, ieN* and
Boo = [l Aoll* + b || BII.
(c)Forall, k € N we have || E [x; ® x]II3 < E [|lx/[I*] E [llx¢]*] and

sup ||E[x; ®@x¢ll3 < sup E [llxII*] E [llxll?] (8)
I>m.k>n I>m.,k>n
= sup E [|lx,I*] sup E [Ilx[I*] < llxoll*
I>m k>n

Therefore, the double sequence sup;.,, >, | E [x; ® xk]||% ,m,n € N is bounded
and, being decreasing, itis convergenttoan L? € R. Passing to the limitasm, n — 00
in (8), we deduce that L < [? i.e.

L= lim  sup ||E[x®x]l, <lim sup E |x,|* =1. €))

i—’oo«/—molzi,kzj n—>00

The next result is a version of Mertens Theorem for double sequences (see The-
orem 9.17 in [14]).

Lemma 1 A necessary and sufficient condition that
n,m oo
Um,oomooe 2, G jEn—im—j = 2, @ ;jliMy_ o000 &k, for every bound-
i,j=0 i,j=0

00
edly convergent sequence &y ; is that > ‘ai, j| < 0.
i.j=0
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Indeed, for any boundedly convergent sequence & ; we can find a double series

00 k.l 00

> fijsuchthat &, = > §;; foralll, k € N. Obviously the series > [ ; is
i, j=0 i, j=0 i,j=0
boundedly convergent. A simple computation shows that

m n
E E O E—kn—1

k=0 1=0

is a partial sum of the Cauchy productdouble series > «; ;* ; ; and the equivalence
i,j=0
of the above lemma with Theorem 9.17 in [14] is evident.
For the next result we need an additional hypothesis

2
o
o (H2) I' :=|{ Aol + 3 yc,-\) +b|B||* < L, where d is the dimension of the
j=1
state space of (3).

Theorem 2 Assume that (HI) and (H2). Then (3)—(4) is mean square asymptotically
stable.
Proof Let B;; be defined as in Remark 1b. An easy computation shows that
o0

> |B,<,j| = I'. Applying Lemma 1 for o; ; = B; ; and

i,j=0

Ek,l = Sup ”E [xm ® xn]“2
m>l,n>k

and taking into account that =} ; is boundedly convergent, we deduce that

lim Z B; sup 1E [x; @ x]ll, =

I>n—1—ik=m—1—j

I lim sup |Ex@xll,=TL

i»oo,jﬁoolzl-’kzj

Hence, for all £y > 0, there is N., € N such that

n—1,m—1
z B; ; sup 1E [xi ® xilll, < 'L 4 <o

i,j=0 I>n—1—ik>m—1—j

for all n, m > N¢,. It follows that

n—1
S By s NE®xdl < L+e

i,j=0 I>n—1—ik>n—1—j
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forall n > N,,. From (7) we obtain
1E [xp @ xplll2 < I'L + €9
for all n > N,,. On the other hand || E [x, ® x,]ll; <d || E [x, ® x,]ll, and
E [Ixa)°] = IIE [xs ® xu]ll; < dT'L +deg,n = N,
Passing to lim sup as n — oo, we get

lim sup E [[lx,|*] <dI'L + deo. (10)

n—00

From Remark 1a we know that

L:= lim  sup |E[q®xlly <!:=limsup E[Ix]?] (D

l—>oo,j—>oolzi’k2j n—00

and (10) leads to the inequality I < dI'l + deg for all g9 > 0. Letting ¢g — 0, we
obtain/ (1 — dI") < 0and, by hypothesis (H2),! = 0. Therefore lim,_, o E [|x, > =
0 for any xo € R?. By Theorem 1 we deduce that (3)—(4) is MSA stable with §, = oco.

5 Numerically Simulated Solutions

We shall consider the system (1)—(2) withd = 1, A, B € R and {&; };cn a sequence
of real-valued, identically distributed random variables from L? (2, R). In order to
compute its solution {x; }xcxy we use the below Maple procedure called DFSsolution.
In this procedure the input parameters are the following: alpha is the fractional order
of the system, m is the size of the samples drawn from the same distributions as of
the stochastic perturbations, x0 is a sample of size m of the initial state xy given
as a vector indexed by 1..m, A, B € R are the coefficients of the above system,
h € R7 is the sampling period or the time increment, 7 is the maximum k for which
we compute a sample from x; and distribution represents the distribution of the
stochastic perturbations &, k € N. The procedure returns a matrix x having the entries
x[i, jl =x; (w;), j = l..n,i = 1..m (the column j is a sample from x;).

DFSsolution := proc (alpha, m, x0, A, B, h, n, distribution)
local j, k, i, Xi, S, x, c, A0, BO;

x := array(l .. m, 0 .. n); c := array(0 .. n);

A0 := h"alpha*A+alpha; BO := h"alpha*B;

Xi:= Statistics:-RandomVariable(distribution) ;

S := Statistics:-Sample(Xi, m);

for 1 tom do x[1,0]:=x0[i]; x[i,1]:=(A0+S[i]1*B0)*x0[1] end do;
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c[l]l:=-(1/2)*alpha* (alpha-1);

for k to n-1 do

Xi:=Statistics:-RandomVariable (distribution) ;

S:=Statistics:-Sample(Xi, m);

for i to m do
x[1,k+1]:=(A0+S[1]*B0)*x[i,k]+sum(c[j]*x[i,k-J],] = 1..k)

end do;

c[k+1]:=-c[k]*(alpha-k-1)/ (k+2)

end do;

return x

end proc;

Example 1 In (1)-(2) let us consider h = 1, a = %, A= —%, B = %, xp = 1 and
let us assume that the distribution of & is normal N (0, 1) for all k. Then ||Ag|| =
|h*A+ ol = %, Ih*B| = &, b =1, and consequently, I' < < 1+ 1 + 1= =
0.812 < 1 =min (1, 5) By Theorem 2, if {&;}reny are mutually independent, (1)—
(2) is mean square asymptotically stable. If B = LI, then v = 1.812 and Theorem 2

E’
does not apply. We use the above Maple procedure to simulate this system. We can
represent all samples from xg, xy, ..., x, associating a different color to each x;.

The results are presented in Fig. 1.

10

09
- xo . * Xo - X1
0% - ,'b.t * - xz L] Xg
0.7 X X L]
% ¥ %
0.6 . X . ¢ X L
-'ft(ﬁ] o5 ] ¢ Xy ¢ o Xy ¢ Xy
+ X s X . X
12 12 13
0.4 Xy n s * K5

L)
- . x“ - x]-‘. -50—. r . L] Xm - Xn
L A ) 2 . ¢ g e A
02 $ Xy &4y 100 ¢ Xy o+ X
By s Ny E _. . * . Gi% Xy
a ¢ By e o © By e o
. -150
100 200 300 400
@ -

Fig. 1 Samples of size m=400 from xo, x| ...x25: left B = %, right B = %
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6

Conclusion

This paper studies asymptotic behavior of solutions for linear stochastic DTFSs of
the form (3)—(4). Inspired by the deterministic case [1] and using the properties of
double series, we derive two simple conditions for the MS and MSA stability. The
method could be extended to other type of stochastic systems as nonlinear DTFSs
or linear DTFSs with Markovian jumps.
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Conformable Fractional Wave-Like Equation
on a Radial Symmetric Plate

Derya Avel, Beyza Billur iskender Eroglu and Necati Ozdemir

Abstract The generalization of physical processes by using local or nonlocal
fractional operators has been an attractive research topic over the last decade. Frac-
tionalization of integer order models gives quite reality to mathematical descrip-
tions so that one should obtain the sub/super behaviors of real world problems. In
this article, we are motivated to formulate a wave-like equation in terms of the left
sequential conformable fractional derivative on a radial plate and also discuss on the
differences among the statements of classical, existing fractional and conformable
fractional wave equations.

Keywords Sequential conformable fractional derivative : Fractional wave-like
equation - Local fractional derivative

1 Introduction

Fractional partial differential equations (FPDEs) have been one of the fascinating
topics due to the fact that initial-boundary value problems of FPDEs can give more
realistic description to natural phenomenon, such as heat conduction [1], diffusion
and wave processes [2—4], optimization and control problems [5-7] and so on. Var-
ious types of fractional operators such as Riemann—Liouville, Caputo, Hadamard,
Griinwald-Letnikov, Marchaud, Riesz are just a few to name [8—10]. Most of the
existing fractional operators are defined via the fractional integrals with singu-
lar kernels which is due to their nonlocal structures. This property can be inter-
preted in two different point of views. Firstly, the nonlocality leads them to give
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memory, hereditary effects and future dependence to the real world problems
[11-16]. Moreover, sub/super (slow/fast) behaviors of the processes can be inves-
tigated by fractional mathematical models. For example, the flow of groundwaters,
the flyway of migratory birds, the propagation of sea pollutions are some applica-
tions that need to be modelling of sub/super (slow/fast) behaviors. The first point of
view emphasizes the advantageous of fractional operators. On the other hand, this
property brings the computational difficulties with together. In general, fractional
differential equations have been solved by applying numerical methods due to the
lack of analytical solutions [17, 18]. This should be considered as a hardness, or i.e.
disadvantageous, for nonlocal fractional operators. In addition, most of the nonlo-
cal fractional derivatives don’t obey the basic chain, quotient and product rules and
also Rolle’s and Mean Value Theorems satisfied by integer order derivatives. Over
the last decade, new local fractional derivatives have been proposed to overcome
these difficulties [19-21]. Khalil et al. [22] came up with a simple and well-behaved
definition called as “conformable fractional derivative’:

Definition 1 Let f : [0, c0) — R and ¢ > 0. Then the conformable derivative of f
of order « is defined by,

ft+e'™) = f@®

3

T, (f) () = lim M

for t >0, a€(0,1). If f is a—differentiable in some (0,a), a > 0, and
lim, g+ f@ (¢) exists, then define
FO0) = lim f1@). )
—0t

If the conformable fractional derivative of f of order « exists, then f is said to
be a—differentiable. Therefore, T,, (f) (¢) is sometimes written as f(® (¢) to denote
the conformable derivative. T,, (f) (¢) satisfies all the basic properties given by the
following theorem [22]:

Theorem 1 Let o € (0, 1], and f, g be o« — dif ferentiable at a point t. Then:

(1) To(af +bg) (1) =aT, (f) )+ bT, (g9) (1) foralla,b € R.
(2) T, (t?) = pt?~ forall p € R.

(3) Ta(fg) ) = fTa(9) +9T0 (f).

4) T, (5) () = TD=L0,

(5) T, (\) = 0 for all constant functions f (t) = \.

(6) If f is differentiable, then T, (f) () = t'~*4L.

This new definition is very easier to handle and provides some fundamental prop-
erties and theorems such as chain rule, integration by parts, Taylor series expansion,
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Laplace transform, divergence theorem [23, 24]. However, this fractional deriva-
tive has a weakness because all differentiable functions has zero as conformable
derivative at the point zero.

In the last few years, there is an increasing interest to new properties and applica-
tions of conformable fractional derivative. Abdeljawad [23] improved a remarkable
notion “sequential conformable fractional derivative” in the following:

Definition 2 Let f : [a, 00) — R such that £ (¢) exists and continuous, 0 <
a < landne Z1, then the left sequential conformable fractional derivative of order
n is defined by

WTaf () =TT ... T f(1). 3)
————
n times
As aspecial casen =2 and 0 < o < %

(1= —a)' 2 f O+ —a)> 2 f' (1) 1 >a
0 t<a.
“)
Note that the second order sequential conformable derivative may not be continuous
even f is second continuously differentiable for % <a<l.

DT f (1) =TT f (1) =

Moreover, the chain rule, integration by parts, Taylor series expansion and Laplace
transform for conformable fractional derivative were proposed in [23]. Atangana et al.
[24] introduced some useful properties and theorems related to partial and sequential
conformable derivatives. Abu Hammad and Khalil [25] introduced different types
of heat equation in terms of conformable fractional derivative and proposed Fourier
series for conformable fractional derivative (see [26]). By a similar manner, Cene-
siz and Kurt researched the solutions of time fractional conformable heat [27] and
wave equations [28] in Cartesian coordinates. Kurt et al. [29] also presented the
approximate analytical solution of the time conformable Burger’s equation. Khalil
and Abu—Shaab [30] solved some conformable fractional differential equations by
using Fourier series. For more applications on conformable notions we referee to
[31-37]. This paper is motivated by the well-description of a conformable fractional
wave-like equation on a radial plate. We aim to solve an initial-boundary value prob-
lem for a nonhomogeneus wave-like equation in terms of sequential conformable
fractional derivative acting on a radial symmetric plate.

2 Statement of the Problem

Let us consider the following conformable fractional wave-like equation

0% o” , (Pu 10u
=K (W ;E)—i-f(r,t) )
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subjected to the initial and boundary conditions given respectively as

u(r,0) =uo (), (6)
o 0) = 0 <R 7
%M(h )=u;(r), 0<r =< N
and
u@,t)=u(R,t) =0, t >0, ®)

where % represents the conformable fractional derivative of order v (O <ac< %), K
is a constant, R is radius of plate and f (r, t) denotes an external force. For simplicity,
we assume this function depends only on radius like f (r) in our computations. The
solution is found as a linear sum of two separate problem detailed in the following

sub sections.

2.1 Homogeneous Conformable Fractional Wave-Like
Equation and Non-homogeneous Initial Conditions

Let us consider

%g;u rt) = K’ (% + %%) 9)
with the initial and boundary conditions
u(r,0)=uy(r), (10)
o0“ 1
%u(r,O)zul(r),(O<oz§§), 11
u@©,)=u(R,1)=0, t >0. (12)
We shall assume that the solution is
u(r,t)=0(@T{)), 13)

i.e., u is a product in which the dependence of « on r and 7 is separated as Q (r) and
T (t). By substituting Eq.(13) into Eq.(9), we have the following Bessel ordinary
and sequential conformable fractional differential equations

Q0 140
s —0, 14
dar? + r dr tuo (14
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da d(!
T T =0. 15
e T () (15)
In here, z? is separation constant obtained by solving Eq. (14) as p; = /\E in which

A; denotes the zeros of Jy. The solution of Eq. (14) is well-known zero order Bessel
function of first kind

Qi (r) =cido (pir), (16)

where c; is arbitrary constant which naturally arises in the solution. By using defi-
nition of second order sequential conformable fractional derivative in Eqgs. (4), (15)
can be written as

T () + (1 — o) ' 7T (1) + (ki) T = 0. (17)

Kpit®
@

Making the change of variable x =
with constant coefficients as follows

, Eq. (17) reduces to a differential equation

T g0 (18)
dx? B
and so we get
L l_ta
T; (1) =czcos(lwl ) +c3 sin(ﬁ'u ), (19)
Q@ Q@

where ¢, and c3 are arbitrary coefficients. Therefore, the fundamental solution of
Problem (9-12) is given by the series

uinn =" [A,- cos (“’;ta) + Bisin (““atn)] Jo (i) , (20)

i=1

where A; and B; can be determined by using initial conditions (10) and (11) and also
the following orthogonality property of Jy

0, i#k

R
/ rJo(uirwo(ukr)dr:Rz[Jm,) . @1
0 = k

where J; is first kind Bessel function of order 1. Thus, we have

= 12 = / o (r) rJo (ir) dr, 22)

m/ ul(r)rjo(u,r)dr (23)
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The critical manner in this work is foundation of B;. As we noticed that there has been
an unawares mistake related to the calculation of B; because of the description of
initial condition given by Eq. (11) in the literature. Heuristically, it seems as if B; can
be calculated by an initial condition %u (r,0) = uy (r) . By checking carefully, first
order initial condition only gives the trivial solution for such a problem. However,
it is clear that nontrivial solutions of initial-boundary value problems are worth
investigating. To find the nontrivial solutions of the present problem, we must choose
an initial condition by a conformable fractional derivative of order 0 < o < % It
should be noted that the choice of initial condition surely depends on the problem
statement.

Another remarkable point is that time-fractional wave equations in terms of con-
ventional fractional derivatives as Caputo or RL correspond to classical wave equa-
tion for av = 2. This result changes in the case of conformable fractional differential
equations. For instance, the order of sequential conformable fractional derivative as
O<ac< % in the present wave formulation. In addition, we see that a damping term
arises in reduced Eq.(17) and figures also show this behaviour, clearly. If we take
a= %, then Eq. (17) represents a wave-like equation in classical sense. Note that the
choice of « differs from the conventional nonlocal fractional derivatives.

This interesting result for conformable fractional wave-like formulation can
not occur in different physical processes. For instance, o € (0, 1) for the con-
formable fractional heat and Burgers equations and the initial condition is given
by u (r, 0) = ug (r). Furthermore, these equations reduce to the classical cases for
« = 1. However, we must be careful to define the initial conditions of conformable
wave-like equations. It is well known that we need first order initial condition as
u; (r,0) = u; (r) to solve a classical wave equation. Unfortunately, this changes
upon the structure of conformable fractional wave equation as seen in this paper.

For the above-mentioned reasons, we must be awake to determine the initial
conditions. In this sense, we have tried to give attention to researchers by this article.

As a result, by substituting Eqgs. (22) and (23) into Eq.(20) general solution is
given as follows

o0 2 ; o R
u(rt) = Z m [COS (ﬁ/;t )/0 uo (ryrdo (uir)dr

i=1

e R
+ Lsin(”“’t )/ ul(r)rJo(u,-r)dr} Jo(ur).  (24)
Kl a )

In the following, we illustrate the behaviors of conformable fractional wave-like
equation without an external force under some arbitrary assumptions for problem
parameters. Next, we will formulate the 2" part of the problem.
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2.2 Non-homogeneous Conformable Fractional Wave-Like
Equation and Homogeneous Initial Conditions

In an analogous way, we consider the following problem

u  10u

o

o

or® Ot

u(r,t) = K> ( ) + f(r) (25)

with the homogeneous initial and boundary conditions
(r, 0) - r0=0,0 <R (26)
ur,0)=—-—u@0) =0 0<r <R,
or«
u@©,t)=u(R,t)=0, t > 0. (27)

Similar to Sect.2.1, Jy (u;7) (i = 1,2, ...) are the basis functions of the 2" part
problem and so we aim to find the following solution

w(rt) =D T (t) Jo (uir) (28)

i=1

and also assume that the heat source is represented by the basis functions as follows

£y =" Cido (uir) (29)

i=1
where

’ R
C; Zm/o f)yrdo (pir) dr. (30)

A particular assumption for f (r) is only accepted for simplicity in calculations. We
surely obtain the same result for C; by direct computations without an assumption
for f (r),i.e. f (r) can be chosen arbitrarily. By substituting Eqgs. (28) and (29) into
the Eq. (25), the obtained conformable fractional differential equation differs from
the Eq.(17) as

PR 0+ (=) 7T (1) + (k) Ty = Ci 31)

We then find the solution of Eq.(31)

l‘[a l‘[a Cl‘
T, (1) = ky sin (H“ ) + ky cos (““ ) +—, (32)
e a (kpi)
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where k; and k, can be easily obtained by the homogeneous initial conditions (26).

After that we have
C; it
T () = —— (1 — cos (““‘ )) . 33)
(Fp17) el

Therefore, the exact solution of 2th case problem is in the following form:

[e.]

winn =3 G (1—cos(”’2’a)) o (uuir) . (34)

= (kp)’

Consequently, we obtain the whole solution of the main problem (5)—(8)

o0

2 ; @ R
w(r,1) =ZR2J12 5 [cos('”;t )/O wo (r) rJo (uir) dr

i=1

el R
_|_L sin (Fu'ult ) / uy (ryrdo (uir)dr + ;2 35)
e’ 0 (Kpi)

KL Hi
Kt R
x (1 — cos (“—))/ £ ) o (ir) dr] Jo (7).
« 0
(a) 0=0.5, R=x=1 and u O(r):u 1(r):l (b) 0=0.5, R=Kk=1 and uo(r)=sin(1tr), u 1(r)=cos(1tr)
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Fig. 1 Behaviours of the wave-like solutions without an external force
(@) 0=0.5, R=k=1 and u (1)=u, (1)=f(r)=1 (b) 0=0.5, R=x=1 and u (r)=sin(7r), u, (r)=cos (), f(r)=1
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Fig. 2 Behaviours of the wave-like solutions under an external force
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We show the numerical results for the solution of conformable fractional wave-
like equation are shown in Fig. 1a, b under some assumptions for problem parameters
(Fig.2).

3 Conclusions

In the last decade, local fractional operators have been an increasing interest among
the researchers because of their simple and well-behaved definitions. They remove
the complexity that naturally arises in the existing fractional operators because of
their singular kernels. Conformable fractional derivative is one of these local oper-
ators which is based on classical derivative with a fractional parameter. This new
derivative quite quickly takes its place in the real world applications defined by par-
tial differential equations. At the beginning, we realized that there is an uncertainty in
the description of initial conditions for sequential conformable fractional differential
equations. Motivated by this, we aim to give a correct statement for a conformable
fractional wave-like equation on a radial symmetric plate. We conclude that we can
obtain nontrivial solutions of a sequential conformable fractional wave-like equation
if and only if the initial condition is defined in terms of a conformable fractional
derivative.
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Reconstruction Robin Boundary Condition
in the Heat Conduction Inverse Problem
of Fractional Order

Rafal Brociek, Damian Stota and Adam Zielonka

Abstract This paper describes a parallel algorithm for reconstruction the bound-
ary condition for the heat conduction equation with derivative of fractional order
with respect to the time. The heat transfer coefficient, occurring in the boundary
condition of the third kind, was reconstructed. Additional information for the con-
sidered inverse problem is given by the temperature measurements at selected points
of the domain. The direct problem was solved by using the implicit finite difference
method. To minimize functional defining the error of approximate solution parallel
Ant Colony Optimization algorithm (ACO) was used. Calculations have been per-
formed in parallel way (multi-threaded). The paper presents examples to illustrate
the accuracy and stability of the presented algorithm.

Keywords Inverse problem + Time fractional heat conduction equation *+ Identifi-
cation - Heat transfer coefficient

1 Introduction

Artificial intelligence algorithms are widely used in many fields of science [1-4].
Among these algorithms we can distinguish algorithms inspired by behavior of ani-
mals in nature, for example Ant Colony Optimization algorithm [5-7], Artificial Bee
Colony algorithm [8, 9], firefly algorithm [10]. In many cases, these algorithms are
easy to implement and provide better results than conventional methods.

R. Brociek (X)) - D. Stota - A. Zielonka

Institute of Mathematics, Silesian University of Technology, Kaszubska 23,
44-100 Gliwice, Poland

e-mail: rafal.brociek @polsl.pl

D. Stota
e-mail: damian.slota@polsl.pl

A. Zielonka
e-mail: adam.zielonka@polsl.pl

© Springer International Publishing AG 2017 147
A. Babiarz et al. (eds.), Theory and Applications of Non-integer Order Systems,
Lecture Notes in Electrical Engineering 407, DOI 10.1007/978-3-319-45474-0_14



148 R. Brociek et al.

Inverse problems are used in the analysis of various processes, as well as the design
of different devices. Solving the inverse problem, we can set boundary conditions
or other parameters, so the process described by differential equation, proceeded in
a manner specified in advance. In the case of differential equations of integer order,
this problem has been described in papers [11-15]. Murio dealt with the inverse
problems for the equations with fractional derivatives. The most important of his
papers are [16—19]. In these works the mollification method was applied. The heat
flux and the temperature on the region boundary are reconstructed in case when the
measurements of temperature inside of the domain are known.

In paper [20] the inverse problem of determining the spatial coefficient in source
term of the equation and/or the order of Caputo derivative for the time fractional
diffusion equation was considered. The authors have shown that for appropriate
assumptions, the solution of this problem is unique. Also in the work [21] similar
problems are considered. Authors transform the problem into the first kind Volterra
integral equation. Then, they used the boundary element method and the generalized
Tikhonov regularization to solve this integral equation. Paper [22] describes inverse
problem consisting in reconstruction of a spatially varying potential term in the
one-dimensional time-fractional diffusion equation. Zheng and Wei in papers [23,
24] describe applications of the Fourier regularization and the convolution method
in purpose to reconstruct the value of function and its derivative on the boundary
of semi-infinite domain for the time fractional diffusion equation. Similar problem
formulated in the bounded domain is considered in paper [25]. For solving this
problem the kernel-based meshless method was applied. Xiong et al. [26] discuss
the two-dimensional case in the unbounded domain.

In the work [27] authors discussed the problem of determining the thermal con-
ductivity coefficient in the time fractional heat conduction equation. Thermal con-
ductivity coefficient was reconstructed on the grounds of temperature measurements
at selected points of the region. The direct problem was solved by applying the finite
difference method. To minimize the constructed functional, which expresses the
error of approximate solution, the Fibonacci search algorithm was used. Paper [28]
describes the reconstruction of the boundary condition for the heat conduction equa-
tion of fractional order. To minimize functional defining the error of approximate
solution the Nelder-Mead algorithm was used. The paper presents results of compu-
tational examples to illustrate the accuracy and stability of the presented algorithm.

In this paper we reconstruct the heat transfer coefficient occurring in the boundary
condition for the time fractional heat conduction equation. Fractional derivative with
respect to time, occurring in considered equation, has been defined as the Caputo
derivative. Additional information for the considered inverse problem was given by
the temperature measurements at selected points of the domain. The direct problem
was solved by using the implicit finite difference method [29, 30]. To minimize
functional defining the error of approximate solution the Ant Colony Optimization
algorithm was used [7, 15]. The calculation using this algorithm has been performed
in parallel way.
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2 Formulation of the Problem

We will consider the following heat conduction equation with a fractional derivative
with respect to time
O%u(x, t) Aazu(x, t)
c = s
ot Ox?

(D

defined in domain
D= {(x,1):xe[0,L],te]0,r}

In this work, we use the terminology adopted in the case of classical heat conduction
equation, despite the change of some units. By ¢, g, A we denote the specific heat,
the density and thermal conductivity, respectively. The initial condition is posed

u(x,0 =f(x), xel0,L], 2)

as well as the boundary conditions of the second and third kind

- )‘@(07 t) = C](l)» te (O» t*)? (3)
Ox

— )\%(L, 1) = h(t)(u(L,t) —u™), te (0,1, “4)

where £ is the heat transfer coefficient and #* is ambient temperature.
As a fractional derivative with respect to time occurring in Eq. (1), we will take
the Caputo derivative. For a € (0, 1) the Caputo derivative is defined by the formula

ulx, 1) 1 " Ou(x, s) u
o T —a)/o by TS s, ®)

where I" is the Gamma function.

‘We assume that the function /%, describes the heat transfer coefficient, occurs at
the boundary condition of the third kind, will depend on two parameters ~; and 7.
Considered inverse problem consists on restore the parameters 7y;, v, (and therefore
the boundary condition) on the grounds of known values of the function u in the
selected set of points of the domain D. Known values of the function u (input data)
in the selected points (x;, #;) of the domain D, we denote

u@i, ) = Uy, i=1,2,...,Ny, j=1,2,..., Ny, (6)

where N, is the number of the sensors and N, denotes number of measurements at
each sensor.

Solving the direct problem for fixed values of &, we obtain a values approximating
function u in selected points (x;, ;) € D. These values will be denoted by Uj;(h).
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Using the calculated values of Uj;(h) and input data ﬁij, we create functional defining
the error of approximate solution

Ny N

Iy =" (Ut — Ty)™. 7)

i=1 j=I

After the minimization of the functional (7), we obtain the approximate value of the
heat transfer coefficient.

3 Method of Solving

Direct problem, defined by Egs. (1)—(4), for a fixed value of the heat transfer coef-
ficient was solved using an implicit finite difference method. For this purpose, we
built a grid of the form

S={Git), x=iAx, t=kAt,i=0,1,...,N, k=0,1,2,... .M} (8)

with size N x M and steps Ax = L/N, At =t*/M. Fractional derivative (5) was
approximated by the formula [29]:

k
DVuf = o(a, AN D wla. j) (7 — ), )

1
j=1

where

1
r'i—ao)(d—oa (At)“’
wlonj) =" = G- D'

o(a, At) =

Neumann and Robin boundary condition were approximated in the following way:

k k

uy —u® 2Ax
I g s A (10
”§v+1 — uf\,_l ‘ o ¢ ' 2Axhy 00
A =I(uy —u®) = uy, =uy_; — ———(uy —u>). (11)

2Ax A

In approximations (10) and (11), we considered additional nodes u#_; and uy ;. Next,
from (10) and (11), we determine values u* , and ull‘v 41 and use themin discrete form of
Eq. (1). Using Eq. (9), an approximation of Neumann and Robin boundary conditions
(10), (11) and the difference quotient for the second derivative with respect to the
spatial variable, we obtain the following differential equations



Reconstruction Robin Boundary Condition ... 151

k>1,i=0:
2a L 2a
(O’(Oé,At) + W) Uy — Wul =
k
_ AUk - At i k—j+1 k= ’
o(a ) ug o(x )jzzzw(a J) (”0 Uy, )+chx qr

k>1,i=12,...,.N—-1:

N (AT By PR
(Ax)? ! ’ (Ax)2) T (A2 T T
k
=o(a, AU~ — o(a, At) Zw(a,]‘) (Mf,‘—f“ _ uf.‘_j),
j=2
k > 1, i=N:
2a +((At)+ 2a+ 2h)"
T U o(a, [ —— k=
(Axy? (@v? " coax )M

o0
e u™,

k
= o(a, Al — o (a, A) ]Z;w(a,j) (un " —up ) + Y
where uf.‘ = u(x;, tx), hy = h(t;) and a = ﬁ is the thermal diffusivity coefficient.

In order to reconstruct the heat transfer coefficient, we will minimize the functional
(7) using the parallel ACO algorithm. It is a heuristic algorithm, so the calculation in
each case need to be repeated a certain number of times. To shorten the calculation
time, we applied parallel computing. Assume the following symbol

F(x) — minimized function, x = (xy,...,x,) € D,
nT — number of threads, M = nT - p — number of ants in one population,
I — number of iterations, «; — narrowing parameters

Now, we present the steps of the algorithm.

Initialization of the algorithm
(i) Setting parameters of the algorithm, and generate starting population xf =
ek, x5, xb), wherex* e Dk =1,2,..., M.
(i) Dividing the population on nT groups (groups will be calculated in parallel
way) and determining the best solution x**'.

The main algorithm

(iii) Random selection of the vector dx = (dx;, dx,, ..., dx,), where
—q; < de < ;.
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(iv) Generate a new population of ants xk =xbest 4 dx, k=1,2,..., M.
(v) Determining the best solution (parallel computing) in the current population.
If this solution is better than x?¢, then we accept this solution as xbest,
(vi) Points 3-5 are repeated I° times.
(vii) Change the values of narrowing parameters «o;: o; = 0.1¢y;.
(viii) Points 3—7 are repeated I times.

4 Numerical Results

Let us consider Eq. (1) with the following data
t € [0,500], x € [0,0.2], ¢ = 1000, o = 2680,

A =240, q(r) = 0, u™ =300, g(x,1) =0, f(x) = 900,

h(t) =7 Exp[% In (%)]

The exact values of 71, 7, are equal to 1400 and 800, respectively.

Solving the direct problem for the exact value of the heat transfer coefficient, we
get values of the function in grid points of the region D. Then, from these values, we
select only those which correspond to the predetermined grid points (location of the
thermocouple).

Selected values of the function will be simulated temperature measurements and
will be treated as an exact value (exact input data) and denoted by /L7,vj. The grid used
to generate these data was of the size 300 x 5000. We assume one measuring point
x, = 0.15 (N; = 1), the measurements from this point will be read every 0.5, 1, 2s
(N, = 1000, 500, 250).

In order to investigate the effect of measurement errors on the results of recon-
struction and stability of the algorithm, the input data was perturbed by the pseudo-
random error of sizes 1 and 2 %. In the process of minimizing functional, the direct
problem was solve many times. Used for this purpose grid has size of 100 x 1000
and a different density than the mesh used to generate the input data.

In order to determine the minimum of the functional (7) ACO algorithm was
used. This algorithm is heuristic, therefore required to repeat calculations a certain
number of times. In this paper, we assumed that the calculations for each case will be
repeated ten times. Algorithm was adapted for parallel computations (calculations
on multiple threads), which significantly reduced the computational time. Table 1
presents times of single execution of algorithm depending on different number of
threads. The number of ants in each case was 12.

As we can see, use of a larger number of threads significantly reduces the compu-
tation time. In case of twelve threads, calculation accelerated nearly 8.6 times than
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Table 1 Times of single execution of algorithm depending on different number of threads
Number of threads Time (s)
1 1826.07
2 914.28
3 610.06
4
6

477.43
348.43
12 211.59

Table 2 Results of calculation in case of measurements every 0.5, 1, 2s (grid 100 x 500) in
measurement point x, = 0.15 (; — restored value of v;, d5, — percentage relative error of y;, o —
standard deviation (i = 1, 2))

Readings | Noise (%) | 7; 05, (%) o s 05, (%) o
Every 0 1402.58 |0.19 0.46 798.94 0.14 0.47
0.5s
1 1388.24 |0.84 0.46 815.62 1.96 0.52
2 1371.94 2.01 1.60 813.24 1.66 1.95
Every Is |0 1402.22 0.16 0.79 799.35 0.09 0.78
1 1403.44 |0.25 0.76 810.04 1.26 0.76
2 1382.33 1.27 0.72 817.37 2.18 0.77
Every2s |0 1402.17 0.16 0.62 799.26 0.10 0.52
1 1405.97 |0.43 0.75 778.81 2.65 0.64
2 1398.51 0.11 0.82 797.66 0.30 1.08

in case of calculations without multithreading. Because calculation need to be repeat
ten times for each case of input data, benefit from saving time is significant.

Table 2 shows result of determining of 7, v, depending on the size of disturbance
input data at the measurement point x, = 0.15.

In case of exact input data, the relative errors of the reconstruction of coefficients
are minimal and do not exceed 0.2 %. In the case of perturbed input data, relative
errors of restoring coefficients ; usually are smaller than the input data errors.

One of the main indicators of evaluating the results are errors of reconstruction
the temperature in the measurement point x, = 0.15. Table 3 presents errors of the
reconstruction the temperature at measurement point in case of measurements every
0.5, 1, 2s. Based on these results, we can say that the reconstructed temperature at the
measurement point is very good. Relative errors of reconstruction the temperature
in each case do not exceed 0.05 %.

In Fig.1 there are shown the relative errors of reconstruction of heat transfer
coefficient 4 for measurements every 0.5, 1, 2s. In each case under consideration,
relative error of reconstruction the heat transfer coefficient is less than 1.5 %.
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Table 3 Errors of temperature reconstruction in measurement point x, = 0.15 for measurements
every 0.5, 1, 2s (Aayg — average absolute error, Apax — maximum absolute error, davg — average
relative error, dmax — maximum relative error)

Noise (0% (1% (2% |0% [1% 2% [0% |1% [2%
0.5s Is 2s

Aavg [K] [0.0093 |0.1057 |0.2452 [0.0084 |0.1067 |0.1372 |0.0081 |0.1383 |0.0599
Amax [K] [0.0561 |0.2050 | 0.3696 |0.0567 |0.2346 |0.2283 |0.0567 |0.4121 |0.0780
davg [%] 0.0011 [0.0121 |0.0281 |0.0010 |0.0123 |0.0157 |0.0010 |0.0160 |0.0069
Smax [%] |0.0063 |0.0238 |0.0423 |0.0064 |0.0272 |0.0260 |0.0064 |0.0478 |0.0091

2.0 r
0.5s 1s 2s
L5 2%
g 2% 1%
5 101 1%
5 1%
0.5
L 0% 0% 0% 2%
00 D — |

T

Fig.1 Relative errors of reconstruction of the heat transfer coefficient for various perturbations of
input data and for measurements every 0.5, 1, 2s

Fig. 2 Distribution of errors [ _Leeeeal

of temperature o~ e
reconstruction in 03+ s .
measurement point

xp = 0.15 for measurements
every 0.5s and for various
perturbations of input data
(0% - solid line, 1 % —
dashed line, 2 % — dotted 0.1+ .:/ ~ / s

line) ~ ~ Y / .".‘
ol NS .

0.2

error [K]

Figure 2 presents the distribution of errors of temperature reconstruction in mea-
surement point x, = 0.15 in case of measurements every 0.5s.
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5 Conclusions

In this paper we considered the inverse problem for the heat conduction equation of
fractional order. Heat transfer coefficient, occurring in Robin boundary condition,
was reconstructed. Direct problem was solved using the finite difference method,
and to minimize the functional, parallel ACO algorithm was used.

Heat transfer coefficient has been reconstructed very well. Errors of this recon-
struction in each case are less than 1.5 % and in most cases do not exceed the input
data errors. Errors of restore temperature at the measurement point are minimal and
do not exceed 0.05 %.

In the paper, parallel ACO algorithm was used, which gives us significant accel-
eration of computation in compare to the calculation does not use multithreading.
Using four threads, algorithm execute nearly 3.8 times faster than calculation does
not use multithreading. In case of calculation on 6, 12 threads, time of computation
was reduced accordingly 5.2 and 8.6 times.
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1 Introduction

To study the behaviour of viscoelastic materials, one often uses rheological models
that can be of Voigt or Maxwell type or a combination of these basic models [1].
For example, the classical phenomenon of creep, in its simplest form, is known to be
governed by a linear ordinary differential equation of order one, given by the linear
Voigt model:
de(t)

dt

n + Ee(t) =0(t), 0(0) =0, (D
where 7 is the viscosity coefficient and E is the modulus of the elasticity. For a given
stress history o, the solution of (1) is given by

1

1 _1-s n
€(t) = —/e To(s)ds, T=—, 2)
n E
0

where for ¢+ < 0 the material is at rest, without stress and strain. The constant 7
is called the retardation time and has an analogous meaning to relaxation: it is an
estimation of the time required for the creep process to approach completion. The

expression
1 t
k(t) = — (1 — exp (——)) , t>0, 3)
E T

is known as the creep function. In Sect.2 we generalize (1)—(3).

Fractional calculus has recently become an important tool in the analysis of vis-
coelastic phenomena, such as stress-strain relationships in polymeric materials: in
[2] the connection between the fractional calculus and the theory of Abel’s integral
equation is shown for materials with memory, while a fractional order Voigt model
is proposed in [3] to better simulate the surface wave response of soft tissue-like
material phantoms. For an historical survey of the contributions on the applications
of fractional calculus in linear viscoelasticty, see [4]. In 1996, Mainardi investigated
linear fractional relaxation-oscillation and fractional diffusion-wave phenomena [5].
Several other works in the same direction of research followed: for an introduction
to the linear operators of fractional integration and fractional differentiation, acces-
sible to applied scientists, we refer to [6]; for a comprehensive overview of fractional
calculus and waves in linear viscoelastic media see [7]; for a book devoted to the
description of the properties of the Mittag-Leffler function, its numerous generaliza-
tions and their applications in different areas of modern science, we refer to [8]; for a
generalization of the partial differential equation of Gaussian diffusion, by using the
time-fractional derivative, in both the Riemann—Liouville and Caputo senses, see [9].
Heymans and Podlubny have given a physical interpretation of initial conditions for
fractional differential equations with Riemann-Liouville fractional derivatives [10].
Here, motivated by such results, we examine fractional creep equations involving
Caputo derivatives of order a € (0, 1). Caputo derivatives were chosen because they
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have a major utility for treating initial-value problems for physical and engineering
applications, where initial conditions are usually expressed in terms of integer-order
derivatives [11, 12]. Precisely, we begin by considering in Sect.2 the following
extension to (1):

n* (CDge) )+ E% @) =0(t), 0<t=<1, @)
€(0) =0,

where E, 1 > 0 and o is a continuous function defined on [0, 1]. While the solution
(2) of (1) is described by an exponential function, we show that the solution of
(4) is expressed in terms of the Mittag-Leffler function (see Theorem 1), which is
a generalization of the exponential function and was introduced by Mittag-Leffler
in [13], where he investigated some of their properties. The Mittag-Leffler function
E(t) with a > 0 is defined by the series representation

[e.]

lJ’l
E.)=> —— 0, C, 5
(1) Z(;F(an+1) a>0, te 5)

where I denotes the Gamma function, valid in the whole complex plane. A straight-
forward generalization of the Mittag-Leffler function (5), due to Wiman [14] and
used here, is obtained by replacing the additive constant 1 in the argument of the
Gamma function in (5) by an arbitrary complex parameter [3:

o]

tn
Ea,‘a(t)zgm, a>0, >0, teC. (6)

Mittag-Leffler functions are considered to be the queen functions of fractional calcu-
lus and they play a fundamental role in the solution to (4). Details about the Mittag-
Leffler function and their importance when solving fractional differential equations
can be found in [15-17] and references therein. Here we transform (4) as a Volterra
integral equation to obtain an explicit solution involving the Mittag-Leffler function
(see Proof of Theorem 1). Moreover, we give a physical interpretation to the frac-
tional order Voigt model (4) as a creep phenomenon, by finding the corresponding
creep function (Theorem?2). Under some assumptions on o, when it depends on €
(nonlinear Voigt model), in Sect.3 we address the question of existence of positive
solutions, which also contributes to the physical interpretation of the model (Theo-
rem 3). Roughly speaking, the existence of nontrivial positive solutions is obtained
by means of the Guo—Krasnosel’skii fixed point theorem. We end with an illustrative
example and Sect. 4 of conclusions.
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2 Solution to the Fractional Rheological Linear Voigt
Model

Viscoelastic relations may be expressed in both integral and differential forms. Dif-
ferential forms are related to rheological models and provide a more direct physical
interpretation of the viscoelastic behavior. Integral forms are very general and appro-
priate for theoretical work. In Sect. 1 we introduced the fractional Voigt model (4)
and explained its physical relevance. Here we make use of the corresponding integral
representation to obtain an explicit solution to (4).

Theorem 1 (The fractional strain) Assume that the given stress history o of the
fractional initial value problem (4) is a continuous function on [0, 1]. Then

e(t) = 7/ t—s5)""Eqal—|— o(s)ds, (7)
" Jo T

0 <t <1, is the fractional strain, that is, is the solution to (4).

Proof Since o is a continuous function on [0, 1], then we know from [18, Theo-
rem 3.24] that the fractional initial problem (4) is equivalent to the Volterra integral
equation of second kind

e(t) = / (t — ) 'e(s)ds.

a—1
/([ — )Y o(s)ds — o)
0

n* I (@)
0

To solve this integral equation, we apply the method of successive approximations.
Let us consider the sequence defined by the following recurrence relation: ¢,, =

I(¥ I(¥6 1 ICY
- o where I92(1) = @ )/(t $)271z(s)ds. Setting ¢y = , we
n T ne
1% IZa 1% I2a I3a0 ] ] )
get ¢ = o — e and €, = o~ - o + W Continuing this process,

we obtain that

Consequently, we have

. (t — s)ke 1\F
enl) = — /(z ) Zp(ka+a)( ;) o(s)ds.

Taking the limit as m — oo, and by (6), we obtain the explicit solution (7). |
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Remark 1 Our fractional problem (4) provides a generalization to the linear Voigt
creep model (1). If we take aw = 1, then Theorem 1 gives the solution (2) to the
classical problem (1).

We now generalize the creep function (3) to our fractional Voigt model (4).

Theorem 2 (The fractional creep function) The creep function associated with the
[fractional initial value problem (4) is given by

\* £\
k=) (= () ) ) ®
i T
Proof We find the creep function k,, by using (7), where the latter is defined as
t
e(t) =/ ko(t —s)do(s), 0<t<1.
0

Integrating expression (7) by parts, we obtain that

1 t «
G(t) = jtaEa,u-H (_ (_) ) U(O)
n T
L r—s\"
+ 7/ (t —$)"Eq.at1 (— (—) )J/(s)ds, 0<r<l.
" Jo T

The strain is linear in the stress. Therefore, the creep function is given by

1 1\
ka(t) = _ataE(La-H (_ (_) ) . (9)
n T

Now, by using the definition of Mittag-Leffler function in (9), we obtain that

(L)anJra

1 o0 (L)an T a o0
ko () = —1° YT Y
® n”t HZ:(;( ) I'(an+a+1) (77) HZ:(;( ) I'lan+a+1)

) S () ()

The proof is complete. O

Remark 2 If we take v = 1, then we obtain from Theorem 2 that

w=5(a ()4 () =s0

that is, the creep function (3) is a special case of the k,(¢) given by (8).



162 A. Chidouh et al.

Next we generalize (4) to the nonlinear case, where the stress ¢ depends on the
strain €.

3 A Nonlinear Fractional Voigt Model

By applying the method of successive approximations, we have proved in Sect. 2 that
the fractional initial value problem (4) has a solution € in C[0, 1] given by (7). Let us
now consider (4) as a nonlinear problem, that is, consider a fractional Voigt model
described by a differential equation with a nonlinear right-hand side o depending
on €:

[na (°Dge) (1) + E%e(t) = o(e(t)), 0<t <1, 10)

€(0) =0.

We deal with the solvability of the initial value problem (10). Precisely, we are
interested in proving the existence of positive solutions, which are the ones that
make sense in physics. To establish existence of solutions has been a very active
research area in mathematics. This is particularly true with respect to existence of
solutions for fractional differential equations [19], which is also explained by the
development of other fields of research, such as physics, mechanics and biology
[11, 20, 21]. Many methods are used to prove existence of a solution, such as the
fixed point technique, for which several theories are available [22-24]. In recent
years, there has been many papers investigating the existence of positive solutions:
see [25-30] and references therein. In this section, motivated by many papers that
discuss the existence of solutions to initial value problems, e.g. [31-33], we focus
on the fractional initial value problem (10).

Theorem 3 (Existence of a positive solution to the nonlinear fractional Voigt model
(10)) Assume thato : Ry — R, isacontinuous, convex and decreasing function. Let
Ey :=lim0 22 and Eo = lim._.oo 2. If Eg = 00 and Eo, = 0, then problem
(10) has at least one nontrivial positive bounded solution € € X.

Our Theorem3 is proved by the Guo—Krasnosel’skii fixed point theorem [34,
35]. Roughly speaking, our analysis is mainly based on the following result on the
monotonicity of the Mittag-Leffler function, which was first proved by Schneider
in [36]: the generalized Mittag-Leffler function E, g(—¢) with # > 0 is completely
monotonic if and only if 0 <« <1 and 8> «. Thus, if 0 <a <1 and § > «a,
then (—1)”%Ea,‘,3(—t) >(0foralln =0,1,2,...Note that ¢(0) # 0 because our
function o is positive and decreasing and we are interested in a nontrivial solution.
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3.1 Auxiliary Results

Let X = CJ0, 1] be the Banach space of all continuous real functions defined on
[0, 1] with the norm [lu|| = sup, (o 1, |#(¢)]. Define the operator T : X — X by

Te(t) = iﬂ/ (t— s)“_lE(w (— (t;s) )J(e(s))ds, 0<tr<l1. (11
nJo T

Using the Guo—Krasnosel’skii fixed point theorem, we prove existence of nontrivial
positive solutions. For that we first present and prove several lemmas. In what follows,
Kisthecone K :={ee€ X : €(t) >0, 0<t <1}

Lemma 1 The operator T : K — K is completly continuous.

Proof Taking into account the monotonicity of the Mittag-Leffler function, we have
that the operator 7 : K — K is continuous in view of the assumptions of non-
negativeness and continuity of o. Let B C K be the bounded set B := B(0,n9) =
{e€ K : llell < no, mo > 0}, and let p = maxg<,<1,0<c<y, 0 (€(2)) + 1. Then, for any
€ € B, we have

ITe()] = ‘i / (=" Eua (— (t%s) )a(e(s))ds
/(r o Eu (= (51) ) tcnias

« p
<— = ||Te P
T r(a+1) I7ell = n*l(a+1)

I /\

Hence, T'(B) is uniformly bounded. Now, we prove that the operator 7 is equicontinu-

1
ous foreache € B,anye > 0,and t(, t, € [0, 1] witht, > ;. Letd = (%’;‘f“s)
Then, for |t — 11| < 6,

ITe(t)) — Te(tr)]

a[‘(a) (/ (1, — ) 1_(f2 $)* 1)ds+/ (tr — $)*~ ldc)

pE + (= 1) = + (= 1)) _ 2p(t—1)" _
= noT (o + 1) ST+ 1)

Therefore, T (B) is equicontinuous. From the Arzela—Ascoli theorem, it follows that
operator 7" is completely continuous. O

The following results are also used in the proof of our Theorem 3.

Lemma 2 (Jensen’s inequality [37]) Let u be a positive measure and let §2 be a
measurable set with pu($2) = 1. Let I be an interval and suppose that u is a real
function in L'(2) with u(t) € I forallt € Q.If f is convex on I, then



164 A. Chidouh et al.

f( / u(t)du(t)) < / (f o w)©)du(r).
2 2

Lemma 3 (Guo—Krasnosel’skii’s fixed point theorem [34]) Let X be a Banach space
and let K C X be a cone. Assume §2| and §2, are bounded open subsets of X with
02, CR,C 8y andletT: KN (52\91) — K be a completely continuous
operator such that either

(i) Tu <uforanyu € K N9, and Tu > u foranyu € K N 02, or
(ii) Tu > uforanyu € K N0§2y and Tu < u for anyu € K N 052,.

Then T has a fixed point in K N (£2,\82)).

Since ¢ is continuous on R, we can define the function 7 (¢) = (gnax {o(2)}. Let
<z=<e

E, —llmﬁandszh 0(6).
-0 € e—>00 €

Lemma 4 (See [29]) Assume o is continuous. Then E)=Ey andE,, = E,..

We are now in condition to prove Theorem 3.

3.2 Proof of Theorem 3

By Lemma 1, we know that the operator (11) is completely continuous. Now, using
Lemma 3, we give a proof to our result. Denote £2,, = {e € X : ||¢|| < r;}. WhenEy =
00, we can choose r; > 0 sufficiently small such that o (¢) > we for e < r|, where w

E,o(—%)
“rata+ 1)
In fact, if there exists €; € 02,, such that Te; < ¢, the following inequalities hold:

satisfies > 1. Now let us show that Te < e forany e € K N 0£2,,.

1
lall = ITe ] = / Te(Hdt

—/ /(f ) E, o (— (—) ) o(e1(s))dsdt
LB, (—i) / o6 (s)) ( / (t -5 1dr) ds
n T

I \

v

Ea,a (_Ln) !
> LoalTm) / (1= 5)%0(er(s))ds
rr](Ia
E(ra -
> / (o + 1)(1 = )0 (€1 (5))ds.

nolo + 1)
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Then, by Lemma?2, we have

E(! (k( ey !
lell = —T o (/ (a+ DA - S)ael(s)ds)
0

T na(a+1)

> Ea,(r(_%) ! D1 e d

_77“04(044-1)0(/0 (a+ DA —=s)"r 5)
Ea,a(_#) nroz( Tn)

>—————0(r)>w———r > 11,
n“ofa+1) n“a(a+ n"

which is a contradiction. Since Eo, = 0, Lemma4 implies E., = 0. Thus, there exists
ry € (ry, 00) such that 5(rp) < n*I'(av+ 1)r,. Note that 0 < I'(aw+ 1) < 1 for all
a € (0, 1). We now show that T'e > eforany e € K N 052,,. If there exists e; € 052,,
such that Te; > ¢,, then

| ot r—s\"
lezll < ITell = sup — (t—S) O - o (e2(s)) ds

ref0,11 M°
=< : (€2)
—_— ax o€
= T (a+ 1) 0es, 7@
1
< ——3(r) <1
=< 77”1“(04—{—1)0( 2) <712

which is a con_tradiction. Hence, from the first part of the Lemma3, T has a fixed
pointin K N (£2,,\$2,,). Therefore, problem (10) has at least one nontrivial bounded
positive solution € € X.

3.3 An Example

We now take a simple example to illustrate our analysis. Consider problem

CDget) +V2e(t) = i, 0 <t <1, (12)
€(0) = 0.

As already mentloned the term —— 1is the constitutive equation of the creep. Func-

1+ (1)
tion o(e) = : Ry — R, is continuous, convex and decreasing with (0) # 0.
Due to the fact that Eg = oo and E,, = 0, it follows from Theorem 3 that (12) has
at least one nontrivial bounded positive solution € € C[0, 1].
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4 Conclusion

In this work we investigated the creep phenomenon described by linear and nonlinear
fractional order Voigt models involving the Caputo derivative. We were able to give an
integral representation of our initial value problem and to compute the creep function
in the linear case. The obtained Volterra integral equation involves the Mittag-Leffler
function in the kernel, which is a completely monotonic function in the context of
our considerations. This property was the key of our analysis to establish existence
of positive solutions.
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Digital Fractional Integrator

Radostaw Cioé

Abstract The paper presents a new approach for determining digital fractional inte-
grator based on the Griinwald—Letnikov differintegrals. The input signal of the inte-
grator includes a sampling time, numerical values and an order of the differintegrals.
The present invention pertains generally to the field of integration of digital signals
and more particularly to digital signal processing (DSP) and especially to infinite
impulse response filters (IIR).

Keywords Griinwald—Letnikov - Differintegrals - DSP - IIR

1 Introduction

A schematic block diagram (Fig. 1) illustrates a prior art implementation of a dig-
ital integrator. Mathematical description of the computation performed by digital
integrator circuit can be expressed as [1]:

n
yi= D (i +yi-1) (1)
i=0
Alternatively, (2) is the z-transform of the digital integrator:

1
.Y(Z) = ﬁX(Z) (2)
—Z

Griinwald-Letnikov differintegral, given by the following (3), is a mathematical
definition of the fractional differintegral of functional sequence [2—4]:
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Fig. 1 Implementation of a digital integrator

I

UG (,’;) {fimm (1))

(n) — 1
WO = i, G

m=0

= Dp{f D)o 3)

where:
dt=ty—t) =t —th=---=t_1—1;
m=20,1,2,...,1;
I = | %" | (floor function);
{ fi—m(tn)} is the m element of the sequence { f(¢)}o.;
[ > n;
4 Dz) {f(®}o.. is Davis notation of the differintegral;
and f(¢) can be expressed as a functional sequence:

f@) ={f®lo..={fo@), fitic) ... fi(to)}. €]

2 Griinwald-Letnikov Integral of Functional Sequence

Forn < 0O, (:1) becomes [3, 4]:

m

-n\ _ —n(—n+1D)(n+2)...(—n—m+1)
o m!

_ w L (n+m)
=D m!T(n) ©®)

By generalising (3) with the aid of (5) to orders (—n < 0)€R, Griinwald—Letnikov
differintegral of a negative order functional sequence is formulated as [2]:

l

— , r
DLW = Jim (dry? Y S

Om{ﬁfm(fm)} (6)

m=!
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Symbol / in Davis notation is an additional magnitude which value equals the
number of iterations less 1. For the ordern = —1 and/ = 0 (for a functional sequence
of 1 element), (6) becomes:

DT o0 = lim delfo(0) = / (F())o..odi )

t—dt

Zero value of the additional magnitude for 77 < 0 defines an operation equivalent
to integration in the range that equals to the integration step dz. Equation (7) of the

order —1 corresponds to quadrature rules for integration of { f(¢)}o.. o and can be
represented as a sum total of differintegrals:

WD Yo = LD Oba + 0D OYa—ya—n +
et a Dy (oo = Tim di{ fito)} + lim de{fia ()} +

1 fo
...+[}}Ln0dt{fo(tz)}=[}}Lnodt2{ﬁ_m(tm)}z /{f(t)}omld;

m=0 n=di

ty 1 1 —dt
_ / ilto))dt + / ia()bdi + -+ / mydt  ®

I

Following (8) for the orders (n < 0) € R:
WD Yo = ) D f O + 2D OYamyy.a-n +

+o 4 0D (D)oo = lim (d0)"{ fi(t0)} +
+ Jim (@) () + -+ Jim @7 o)

! fo
= lim @ Y fintt) = [ Ohitary

m=0 T (1)

= /{fz(to)}(th7 +/{fl—l(tl)}(dt)n +

n—(dn)"

bt / o@ldn’.  ©)

T
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Fig. 2 Dependence of 7 on 3
dt = 0.0001
AT /dt —— dt=0.001
dt=0.01
25+ dt=0.1
2
n
1.5 \
1 k.
——
\\\
05 i i i j
-1 -0.5 0 0.5 1

3 Function (dt)"

Let AT stands for measurement error of df. AT is interpreted as an absolute error
and added to dr [2]. Let (dt)" stands for variation of d¢ considering AT:

dn)" = dt + AT (10)

where 7 is a parameter (as well as the order of Griinwald-Letnikov differintegral)
estimating { f(t)}o..; at t; + AT and derived from (10):

n = log,, (dt + AT) an

Figure 2 shows the dependence of 7 on the value of AT relative to dr.

4 Fractional Integrator

A prior digital integrator (1) hasn’t got information about the error of sampling, but if
the error is significant in relationship with the sampling time, the result of measuring
signal x and the result of signal integration can be twisted (Fig. 3).

Information about value of the error interpreted as function of the order of
Griinwald—Letnikov differintegral (10) will precise the final result of integration.
The mathematical description for the computation performed by digital fractional
integrator circuit can be expressed as [5]:
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Fig. 3 Digital fractional X

Ul ul
integrator (dnt) Y (d‘t) \
AT AT AT AT
d . dt T
Y 1
t; tHAT ty AT ¢
n
yi=hi D (i +yi1) (12)

i=0

where the factor 4; is mathematical expression of influence of the sampling time
error to the result of integration:

hi = (dt)" — dt; + 1 (13)
For simplifying let dt; and n); be constant for each x;:
hi =h=(dt)" —dt+ 1 (14)

Alternatively the z-transform of the digital fractional integrator is:

(@) = x(2) (15)

z
1—z!

Yi

>k><
A

hj

dt

\ 4

Factor

Fig. 4 Digital fractional integrator
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Fig. 5 Digital fractional 120
integrator work: Integrator
dt - integration of the input 100+
signal for the ideal sampling
time dt (AT = 0), Integrator
dt_e - integration of the input My
signal for the sampling time )
dt with the error 60 ZeE ]
(AT /dt = 5 %), Fractional 1
Integrator - integration of the 40+
input signal for the sampling
time dt with the error by the Integrator dt
digital fractional integrator Ay E‘f Integrator dt_e
o Fractional Integrator,
DO 01 04 05 06 07 08 09 1
Time offset: 0 t[s]

Figure4 shows graphical diagram of the digital fractional integrator and Fig.5
shows effect of its work for sinusoidal input signal, dt = 0,01 and AT /dt = 5 %.

5 Conclusions

Interpretation of the differintegral order as an error of measuring allows to create
applications that increase accuracy of measurements. The example of an application
is the digital fractional integrator used in the field of digital signal processing (DSP)
and especially to Infinite Impulse Response filters (IIR).
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Optimal Control for Discrete Fractional
Systems

Andrzej Dzielinski

Abstract In the paper optimal control problem for fractional discrete-time systems
with quadratic performance index has been formulated and solved using the dynamic
programming approach. New method for numerical computation of optimal control
via the solution of dynamic programming problem has been presented. The effi-
ciency of the method has been demonstrated on numerical example and illustrated
by graphical representations. Graphs also show the differences between the fractional
and integer-order systems theory.

Keywords Discrete-time fractional systems - Optimal control - Dynamic program-
ming

1 Introduction

Optimal control problems aka dynamic optimization problems for integer (not frac-
tional) order systems have been widely considered in literature through recent
decades (see e.g. [1, 2]). Mathematical fundamentals of the fractional calculus on
the other hand have even more prominent history and can be found e.g. in the mono-
graphs [3, 4]. Some optimal control problems for fractional order systems have been
investigated e.g. in [5-8]. Fractional Kalman filter and its application have been
addressed in [9, 10]. In this paper optimal control problem for fractional discrete-
time systems with quadratic performance index will be formulated and solved using
dynamic programming approach. A new method for numerical computation of opti-
mal dynamic programming problem will be presented. The efficiency of the method
will be demonstrated on numerical example and illustrated by graphs. Graphs also
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show the differences between the fractional and classical (standard) systems theory.
The paper is organized as follows. In Sect. 2 some preliminaries are recalled and the
problem will be formulated. The solutions of the problem are presented in Sect. 3. In
Sect. 4 a procedure for computation of the optimal control is proposed and illustrated
by numerical example.

Conclusions of the paper are given in Sect. 5.

2 Problem Formulation

The following notation will be used: R - the set of real numbers, R"*" - the set of
n x n real matrices (in particular R” is the set of real vectors), I,, - the n x n identity
matrix, O - the null matrix of appropriate dimensions, Wab, Vab aren X morn X n
matrices and a is the lower right index and b is an upper right index. Power index is
not used.

Let us consider a fractional discrete-time system, obtained using Grunwald-
Letnikov’s (shifted) approximation, described by equations

k

Xk+1 =Zdjxk,j+Buk, keZ,, (1a)
=0

where x € R”, u € R™ are respectively the state and control vectors, A € R"*",
B € R™™ and

dy=A,=A+eal,, O<a<l, (1b)
(1) o .
d; = (-1 (J.+1)I,,, i=1,.. k. (Ic)

Further, let us consider a performance index of the form

N-1
Jiw) = G(xn) + D Filxe, ug)
k=i
N-1
= x}Sxy + Z (x] Oxi + u{ Ruy) .
k=i

@)

where R e R Q e R¥”", S e R and § >0, Q0 >0and R > 0.

Optimal trajectory starting at the point xy and ending at the point x; has been
divided into N elementary time intervals [0, N]. It is desired to find optimal control
sequence ug, Uy, ..., un—1, u € U, U-set of admissible inputs, which minimizes the
performance index (2) and satisfies the differential equation (1). The solution of this
task by searching for a conditional minimum of the performance index (2) requires
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the solution of N equations with N unknown variables of the form

aJ(u)
auk -

0, (k=0,....,N—1),

where J(u) is the performance index (2) with (1) substituted fork = 1,2,..., N — 1.

3 Problem Solution

We shall show that the task of determining the ug, uy, ..., uy—; can be reduced to
N tasks of minimizing the functions of one variable.
For i = N the performance index has the form

In@) = G(xy) = x§Sxy ,
which in the general case is a function of final state.

Consider the last N-th section of the optimal trajectory. The corresponding per-
formance index of that section has the form

In_1(u) = JIn@W) + Fy_1(xy—1, uy—1)

T T T
= )CNS)CN +XN71QXN—1 + uNflRuN_l s

3)

Denoting Sy—_1 (Xxy—1) = Sy—1 (Zjv:_ol Xn—1-j),as a minimum of the performance
index Jy_1(u) we can write

Sw-1(Zay-n) = min fIy@) . @

Substituting (1) for k = N — 1 to (4) equation above takes the form

: T T
Sno1(Xxn-1) = min {xp_1OQxn—1 +uy_ Ruy_y
iy

N-1 r N—1 (3)
+ Zdij_l_j—I—BuN_l S Zdij—l—j+BuN—l
Jj=0 Jj=0

Calculating the first derivative of the Eq. (5) and comparing it to zero we obtain

_ 3]1\/,1(1/{) _ T
0= P (R+R")un_
N—-1
+ BT (S+ST) ZdeN,1,j+BMN,1
j=0
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We determine u y_; as a function of xy_q, ..., xg, i.e.
N-1
un-—1 =D Wy ydixn-i- ,
j=0
where 1
Wy, =—[R+R"+B" (S+5")B] B"(S+57).

Substituting (6) to (5) we obtain

Sn—1(Zxy-1) = x5 Oxn_
T

=

[v—1
+ VR d.x | R Vi d.x -
N—1%jAN—-1—j N—1%jAN—=1—j

—0

Il
o

J

- -7
N N

+ ZVI\S’leJxN—l—j S ZV1\S/L1dij—|—j
=0 oy

J J

where
VZ\Ile = W1{771» Vl;lgl—l = (In + BWJ{/A) :

A. Dzielinski

(6)

(7

Let us consider the N-th and N — 1-th sections of the optimal trajectory. The

corresponding performance index for those sections has the form

In—2(u) = In_1(u) + Fy_o(xn—2, un—_23)

= Jy_1(u) +x3_,Qxy_2+up_,Ruy_ .

()

Denoting Sy _»(Xxy_2) = SN,2(Z§]:_02 Xy—2—;) as minimum of the performance

index Jy_,(u) we can write

Sw-2(Txy—2) = min {JNfz(uNfz)}

uy_o€el

= min { min Jy_1(uy_1) +FN—2(XN—2,MN—2)}
uny_o€lU L uy_1€U

= min {SNfl(Efol) + Fyo(xy-2, ”N72)} .

uy_p€el

9

Substituting (1) for k = N — 2 to (9) and calculating the first derivative of the equa-

tion and comparing it to zero we obtain
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dJy_2(u
0= 22 g Ty w4 BT [0+ 0]
dun_»
(N2 ’
Ro1 T
Zdij_2_j + Buny_, | + [VNfldOB] [R + R ]
_j=0
B N-2 N-2
Vi do Z dixy-—2—j+ Buy- | + Z Vil dj Xy
i =0 =0
- N=2
+ I:ngl_ldOB] [S + ST] Vlgl_ldo Zdij_z_j + Buy_,
=0
N=2
+ D Vil
=0
We determine u y_» as a function of xy_», ..., xg, L.e.
N-2
un—2 = D [Wy_od; + Wy _odji ] xw—a— , (10)
j=0

Substituting (1) for k = N — 2 and (10) to (9) we obtain

Sy—2(Zxy_2) = xp_, Qxy_> (11)
N-2 T
+ Z (V]gﬂlzdj + Vl\?ﬂzzdjurl) XN-2—j (12)
j=0
N-2
x Q| D" (Vihd; + Vi&idia) xv (13)
j=0
N-2 T
+ | 2 (vilad; + Viadin ) oo (14)
j:
N-2
X R (Vl\lfﬂzdj + Vj\l/e(fzdj_;,_]) XN-2—j (15)
j=0
T

N-2
+1>] (V,ﬁfzdj + szlf‘_zzdjﬂ) XN-2-j (16)

Jj=
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N-2
X R | D7 (Viltad; + Vifdy ) o (17)
Jj=0
N—2 !
+ Z (VAS,LZdj + V,iz,zdjﬁul) XN—2—j (13)
j=0
N-2
xS (Vlil,zdj + Vﬁizd_,-ﬂ) XN—2-j | » (19)
j=0
where
Vit =1+ BWy ;. Vi = BW; 5 .
R R
Vvl = WI:/—Z ’ Vyih = W}%/ 2
V1§1—12 = Vl\ll@ldovz&lz ’ Vziflzz = VRO] dOVQUZz + Vlfleml ’
Vils = Valido Vs . Vity = Valido Vi + Vil -

In the general case for ¢ last sections of the optimal trajectory the value which
minimize performance index (2) with constraints (1) is given by the relation

SN—q(ExN—q) = x]{]_q QXN—q

T
q—2 N—q [q—1
Ql.p+l
+> > DVl iy | av—g-i | 0
=0 j=0 \ p=0
N—q [q-—1
X VQI p+ld .
J+p | XN—g—j
Jj p=0

Q

T
N—

|:Z ZVN'ﬂHdﬁp IN—g-j | R
=0

J

_|_
M1 o
<H3

(20)

zlz+]
§ ,VN djtp | XN—qj
p=0

X
I |
iMT
<L7Id

T

=
A

Sp+1
V djvp | ¥N—q-j | S

~.
Il
S

p=0

’ (zvswdﬁr/’ AN—q—j | -

=
&

~.
Il
S
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Control u y_,, which minimizes the performance index Jy_, (), in the general case
is given by the relation

N—q [q—1
— p+l g .
UN—q = 2 , 2 Wqudﬁp AN—g—j > (2D
j=0 "\ p=0

4 Procedure and Examples

From the above considerations, following procedure for solving the optimal control
problem using the dynamic programming method follows:

Procedure:

Step 1. Knowing the matrices A and B of the system (1) and the coefficient « and the
number of elementary sections N of the optimal trajectory, we determine the matrix
A, and coefficients d; for j =0,1,..., N.

Step 2. Knowing the matrices R, Q, S of the performance index (2) and the coeffi-
cients d; for j =0, 1, ..., N and using known methods of minimization, we deter-
mine the value of the control (6) which minimizes the performance index (3), and
its minimum value (7) for ¢ = 1. Knowing (7) we determine the value of con-
trol (10) which minimizes the performance index (8) and its minimum value (11)
for ¢ = 2. Continuing the procedure we determine the equations (20) and (21) for
qg=3,4,...,N.

Step 3. Using the formula (21) for ¢ = N we determine u, the control value in a
discrete time k = 0 depending on the initial conditions x,. Using (20) we determine
minimum of the performance index Sy (X' xp). Knowing u( and x from the relation (1)
for k = 0 we determine x;. Using the formula (21) forqg = N — 1 we determine u, as
a function of x;, x¢. Using (20) we determine the minimum value of the performance
index S;(X'x;). Knowing u#; and x;, x¢ from the relation (1) for k = 1 we can find the
X3. Using the formula (21) forg = N — 2 we determine u, as a function of x,, x1, xo
and using (20) we can determine S, (X x;). Continuing this procedure we can deter-
mine the discrete values of control sequence ug, uy, ..., uy—; € U, which minimizes
the performance index (2) and satisfies the differential equation (1) for given initial
conditions xy and the subsequent minimum value Syp(X'xo), ..., Sy(Xxy) of the
performance index (2).

Example 1 Consider the fractional discrete-time system (1) with matrices

12 1 0.5
a=i) =] o[57) &
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and the performance index (2) with matrices

41 32
sz[m] Q:|:23:|, R=[1]. 23)

Using the above Procedure we obtain.
Step 1. Assuming « = 0.5 and N = 3, the matrix A, has the form

1.5 2
Aa=A+oeIn=[ 3 4'5:|, (24)
and the coefficients d; for j = 0,1, ..., N are as follows

1.5 2 0.125 0 0.063 0
d"_[?, 4.5]"11_[ 0 0.125}’”’2_[ 0 0.063]’

g [0.039 0
371 0 0.039]°

(25)

Step 2. Taking into account the matrices (23) and the coefficients (25) and forg = 1
we determine a matrix

Wy_, = [—0.2400 —0.3600], (26)

and matrices

0.7600 —0.3600
—0.4800 0.2800 ] @7

Vi =[-0.2400 —0.3600], V3, = [
for ¢ = 2 we determine matrices
Wi_, =[-02677 —0.3575], WZ_, =[-0.0028 —0.0474],  (28)

and matrices

you _ [ 07323 —035757 o, _[—0.0028 —0.0474
N-271 205353 02850 |° 'N-27 | —0.0055 —0.0949 |’

Vi, =[—0.2677 —0.3575], V5, = [—0.0028 —0.0474],
Vi, =[0.0696 —0.0836], V4", =[—0.2244 —0.0925],
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VS — 0.0975 —0.0499 ss | 0.7604 —0.3534 (29)
N=271-0.0727 0.0426 N=27 1 -0.4820 0.2458
Continuing the procedure for ¢ = 3 we obtain
Wy_3 =[—0.2689 —0.3566], Wy_; =[—0.0187 —0.0403 ]
N-3 — . . ) N-3 — . . , (30)

W3 _3 = [0.0019 —0.0068 | ,

[ 0.7311 —0.3569 ] [ —0.0187 —0.0403
| —0.5378 0.2861 |’ | —0.0373 —0.0806 |

Q03 0.0019 —0.0068 0n 0.0994 —0.0521
Vv = . VW=

Qo1 __ Q. _
Vls = Vvl =

’

0.0039 —0.0135 —0.0701 0.0389

yoe _ [ 07375 034657 o, _ [—0.0033 —0.0456
N=3 7| —0.5437 0.2668 |* "N=3 | —0.0047 —0.0979 |
Vit =[—0.2689 —0.3569], V4, = [ —0.0187 —0.0403 ],
R03 =1[0.0019 —0.0067], Vy'y=[0.0785 —0.0889],
Rlz 3 =[—0.1599 —0.1249] , vﬁlg =[-0.0141 —0.0085 ],
Rﬂ =[0.0062 —0.0089], V2, =[0.0821 —0.0566],
RB =[—0.2257 —0.0879],

VS = 0.1066 —0.0538 v = 0.0985 —0.0477
N=371-0.0718 0.0369 N=3 71 —0.0748 0.0381

€2y
VS 0.7603 —0.3529
N=3 7| _0.4818 0.2451

Step 3. Using (21) forg = N = 3 and (30), (31) we find
uy = —2.2429. (32)
Knowing uq and x( from (1) for k = 0 we determine
—0.0929
A :[ 0.1642 } (33)
Using (20) and (25), (31) we obtain the minimum value of the performance index as

Jo(Zx0) = 8.7699. (34)
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Continuing this procedure we can determine subsequent discrete values of control
as
u; = —0.2662, u; = —0.0386. (35)
Values of state vector are given as
—0.0147 —0.0106
2= [ 0.0152 } » X = [ 0.0114 } ' (36)

Minimum values of the performance index are given as

Ji(Xx) =0.1193, J,(Xxp) = 0.0027, 37
and
J3(u) = G(x3) = 0.0007. (38)
0.7 -
0.6
0.5
04
g
0.3
0.2
0.1
+ Alpha=0.5
. » Alpha=0.7
0 s - Alpha=0.9
-0.1 0 041 0.2 0.3 0.4 0.5
X

1

Fig.1 Optimal trajectories for « = 0.5,0.7,0.9 and N = 10
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Fig. 2 Optimal control and values of performance index for « = 0.5,0.7,0.9 and N = 10
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Figures | and 2 illustrate the considerations for the system (1) with matrices (22)
and the performance index (2) with matrices (23) for three different values of o =
0.5, 0.7, 0.9, and the number of elementary sections of the optimal trajectory N = 10.

5 Conclusion

Optimal control problem for fractional discrete-time systems with quadratic perfor-
mance index has been formulated and solved. A new method based on dynamic
programming for numerical computation of optimal control problem has been pre-
sented. The efficiency of the method has been demonstrated on numerical example
and illustrated by graphs. The differences between the fractional and classical (stan-
dard) systems theory have been shown in [11]. A computer algorithm for solving
dynamic programming problems with quadratic performance index for fractional
discrete-time systems has been tested for different cases of coefficient alpha. The
description of a computer algorithm can be found in [12].
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Fractional Order Back Stepping Sliding
Mode Control for Blood Glucose Regulation
in Type I Diabetes Patients

Hamid Heydarinejad and Hadi Delavari

Abstract In this paper a fractional order backstepping sliding mode controller is
proposed for Blood Glucose regulation using Bergman minimal model. A feedback
control law is designed based on backstepping algorithm and a fractional order slid-
ing surface is introduced. The backstepping algorithm makes the controller immune
to matched and mismatched uncertainties and the fractional order sliding mode con-
trol provides robustness. Simulation results show that the proposed fractional order
backstepping sliding mode controller are able to reject both matched and mismatched
uncertainties and disturbance with a chattering free control law and the simulation
results of the proposed controller are compared with the Backstepping sliding mode
controller.

Keywords Bergman minimal model - Fractional calculus - Fractional order
backstepping sliding mode control - Robust stability + Type I diabetes

1 Introduction

Diabetes mellitus is a metabolic disease characterized by pancreas inability to regu-
late blood glucose levels within normal range (70-150 mg/dl). Insulin is a hormone
generated by specific cells, called beta cells, in the pancreas. Insulin is required to
transfer blood glucose into cells, where it is stored and then used for energy. There
are two types of diabetes: type I and type II. Type I diabetes or insulin dependent
and type II diabetes or non-insulin dependent. In type I diabetes mellitus (T1DM),
the immune system attacks and destroys the insulin producing b-cells in the pan-
creas. Thus, a key issue in diabetes treatment is the delivery of exogenous insulin to
obtain glucose levels close to normal. There are two situations depending on glucose
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concentration, namely, hyperglycemia and hypoglycemia (Hyperglycemia = Blood
glucose concentration > 120 (mg/dl)) and Hypoglycemia = Blood glucose concen-
tration <60 (mg/dl)). Chronic elevation of BG level leads to damage of blood vessels
(angiopathy), resulting in serious long-term complications, such as blindness, neu-
ropathy, heart disease, and kidney failure.

Continuous glucose monitoring (CGM) systems and insulin pumps technolo-
gies have motivated the development of an artificial pancreas system to replace the
conventional treatment strategies in T1DM, Therefore, a system that automatically
monitors and controls the blood glucose level of a diabetic individual permits the
patient to have more participation in the ordinary daily activities with risk reduction
of long-term side effects. In recent years, many studies have been made for intelli-
gent control of blood glucose. Among them we focus the 3rd order minimal model of
Bergman [1]. From a control viewpoint, the following challenges arise when facing
the design of a control algorithm for an artificial pancreas:

Slow dynamic response to the control action.
Nonlinear, uncertain and time-varying models.
Large disturbances (the meals).

Nonnegative actuation.

Measurement errors including noise, drift and bias.

Several methods have been previously employed to design the feedback controller
for insulin delivery, such as classical methods like PID Switching [2], model pre-
dictive control (MPC) [3], Fuzzy logic control [4, 5], Recurrent Neural Net-work
[6], High Order Sliding Mode Control [7, 8], Back stepping Sliding Mode Control
[9], Optimal control [10], State output Feedback Hoo for Fractional Order Model
[11], Hybrid Adaptive PD Controller [12], Reducing Risk of Closed Loop Control of
Blood Glucose in Artificial Pancreas using Fractional Calculus [13]. The augmented
Bergman minimal model had been used to simulate the 1st type of diabetes. In order
to regulate the blood glucose level a fractional order PID controller was employed
[14]. The sliding mode control strategy is a systematic approach to retaining asymp-
totic stability and robust performance in nonlinearities and various uncertainties
such as friction, disturbance, and load changing, and it has been attracting consider-
able interesting. A fractional order Backstepping sliding mode control (FOBSMC)
is designed using backstepping sliding mode method and fractional calculus on a
fractional order sliding surface based on the Lyapunov’s direct stability theorem that
guarantees stability and the tracking error to reach the sliding surface in desired time.
The main advantages of Backstepping sliding mode controller is robustness against
mismatched uncertainties and disturbance [15].

The sensor can measure blood glucose concentration and pass the information
to a feedback control system that would calculate the necessary insulin delivery
rate using robust fractional order backstepping sliding mode control algorithm, to
keep the patient under metabolic control. FOBSMC algorithm, are used to robustly
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stabilize the glucose concentration level of a diabetic patient in presence of the
parameter variations and meal disturbance. The structure of the proposed FOBSMC is
appropriate for making the insulin delivery pumps in closed loop control of diabetes.
Therefore, a FOBSMC was designed and tested with them. The designed controller
was also applied to Bergman minimal model to check the approach feasibility. Soon
after, to reduce the chattering phenomenon, a tanh function is used to replace the
discontinuous signum function at the reaching phase in traditional sliding mode
control. A computer simulation is performed to manifest the theoretical analysis. The
robustness with respect to parameter uncertainties and meal disturbance was tested
using Matlab simulation and the simulation results are compared with Backstepping
sliding mode control (BSMC). There are some novelty and advantages, which make
our proposed method attractive:

The definition of a new fractional order sliding surface.

e Robustness of the proposed controller against mismatched disturbances and uncer-
tainties.

Lack of restrictions on the upper limit of disturbances.

e The Blood Glucose concentration (output) and Insulin Injection (control law,
Input) are completely stabilized at the basal level (G, and I;) in a reasonable
time interval.

2 Fractional Calculus

Fractional calculus is an old mathematical topic since the 17th century [16]. The frac-
tional integral-differential operators (fractional calculus) are a generalization of inte-
gration and derivation to non-integer order (fractional) operators. There exist many
definitions of fractional derivative [17], there are three commonly used definitions
for the general fractional differentiation and integration, i.e., the Griinwald-Letnikov
(GL), The Riemann-Liouville (RL) and the Caputo [18]. Let us first introduce Caputo
definition and results needed here with respect to fractional calculus which will be
used later. In spite of intensive researches, the stability of fractional order systems
remains an open problem. Stability of fractional order nonlinear dynamic systems
are studied in [19, 20].

Definition 1 The fractional integral { D" with fractional order o € R* of function
x (t) is defined as [18]:

oDy f (1) = ﬁ/o t—7n*"'x(r)dr. (1)

Definition 2 The Caputo derivative of fractional order o € Rt with function x (¢)
is defined as [18]:
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c na _ 1 ! _ m—a—1 _(m)
oD/ x (1) = Tom—o m—) /0 (t—1) x"(rydr, 2)

m—l<a<melZ.
Some of important properties for the Caputo fractional calculus that will use them.

Definition 3 If x(t) € C"[0,1)andm — 1 < o« <m € Z*, then [21]:

oDy oD “x (1) =x(t) form =1, 3)
m—1 lk
607 DM () =x (1) = > x® (©), )
k=0 "
¢DY ¢D"x (1) = SD'x (1), n € N, (5)
m—1
L{5Dix (0} =5"X (s) — D s 'x®(0), (6)
k=0
oDf*c = 0, where c is any constant. 7

Theorem 1 (Fractional-order extension of Lyapunov direct method [19]). Letx = 0
be an equilibrium point for the non-autonomous fractional-order system (8). Assume
that there exists a Lyapunov function V (t, x (t)) and class-K functions v; (i = 1,2, 3)

satisfying:

oD x (1) = f(x,0), 8)
Ylx) £ Viey < v2(lx1D) 9
6D Vi < —ya(llx |, (10)

where a € (0, 1). Then the system (8) is asymptotically stable [22].

Using Lemma 1, which allows to find Lyapunov candidate functions for demon-
strating the stability of many fractional order systems, using the fractional-order
extension of the Lyapunov direct method.

Lemma 1 Let x(t) € R be a continuous and derivable function. Then, for any time
instantt > ty:

%31);*)8 (t) < x(t) §Dx (1). (11)

In proof stability of system with proposed controller, Theorem 1 and Lemma 1
will be used [22].
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3 Glucose - Insulin Dynamic

Many models to glucose-insulin process has been presented. Perhaps the most com-
monly used control relevant model for glucose—insulin dynamics is the minimal
model. Bergman’s minimal model has been invented in 1980 by Doctor Richard
Bergman. The main advantages of the Bergman minimal model are the number of
parameters is minimum and it describes the interaction between main components
such as insulin and glucose concentrations without getting into biological complexity.
Following is the Bergman Minimal Model (BeM) [9, 23, 24]:

By (t) = — (p1+ B (1)) By (t) + p1Gy + D (£) , (12)
By(t) = —paBy () + p3 (B3 (t) — 1),
By (1) = —n (B3 (t) — Iy) + 7t [By (t) — h]* +u (7).

Here B, (t) , B, (t) and Bj (¢) are plasma glucose concentration, the insulin influence
on glucose concentration reduction, and insulin concentration in plasma respectively,
u(t) € R is injected insulin rate in (mU/min), G}, is the basal pre-injection level of
glucose (mg/dl), I, is the basal pre-injection level of insulin (xU/ml), p; the insulin
independent rate constant of glucose uptake in muscles and liver (1/min), p, the
rate for decrease in tissue glucose uptake ability (1/min), p3 the insulin-dependent
increase in glucose uptake ability in tissue per-unit of insulin concentration above
the basal level ((xU/ml)/min). The term «y [B; (t) — h]" ¢ represents the pancreatic
insulin secretion after a meal in take at t = 0. As this work is focused on Insulin
therapy which is usually administrated to Type I diabetes mellitus patients, 7y is
assumed to be zero to represent the true dynamic of this disease and p; should also
be considered zero. The parameter n is the first order decay rate for insulin in blood.
This disturbance can be modeled by a decaying exponential function of the following
form [9, 25]:

D(t)=Ae B A, B>0. (13)

We modeled the pump as a first order delay:

. 1
w(t)y=— @) —u®)), (14)

where w(¢) is insulin rate command in pump as input, and a is pump time constant
[9]. The fractional oreder Bergman minimal model isused in [11, 26] but the consider
the fact that the initialization problem of fractional-order systems remains an open
question [11]. One of the advantages of the proposed controller is against other
methods of fractional sliding mode, no requirement to calculus of relative degree for
Bergman minimal model.
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4 Controller Design

4.1 Fractional Order Backstepping Sliding Mode Control

The sliding mode control [27] technique is an effective tool to develop control law
insensitive to the matched uncertainties in a system. It is a discontinuous type of
control which has found wide applications due to its simplicity and robustness [15,
28]. The aim of developing a sliding mode controller is to achieve robustness against
mismatched uncertainty and disturbances. Due to the failure of the sliding mode
controller to tackle mismatched uncertainty, the backstepping algorithm is initially
used It shows unique advantages in dealing with nonlinear system problems [29].
The fractional order backstepping sliding mode controller to control blood glucose
levels in type I diabetes patients in the presence of mismatched uncertainties and
disturbances is proposed.

As we mentioned previously, in this paper due to nonlinearities, uncertainties and
disturbance of system, we used FOBSMC. Thus, four decouple dynamic models are
assumed. The first dynamic part considered as follows:

Bi®)=—(p1+B20)B1 (1) + 11Gr+ D (1), (15)
where B;(t) is considered as a pseudo control input which should control By (¢) for
tracking desired G, in presence of D(¢) disturbances. Let G;, be a desired constant
value of the system output B (¢), the tracking error of which is defined by:

er =B (t) — Gy. (16)

Thus according to Sliding Mode Control (SMC) theory, the fractional order sliding
surface introduced as follows:

S; = §D; " e; + Aey. (17)

Taking the time fractional order derivative ; D;* of fractional order sliding surface
of (17) and using Definition 3, one can obtain:

SDYS; = ey + A §De; = 0. (18)

With § D{*S; = 0 and substituting (16) into (18) leads to:
By (t) — Gd+)\18Dtnel =

(—32 (1) By (t) — p1B1 (t) + p1Gy — Gg + A (”)Df‘el) 0. (19)
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The equivalent pseudo control law based on B, (¢) as follows:

Boeg) (t) = (B (1)) (—PlBl @) + p1Gp — Gd + A SD,Wel) . (20)

The next step is to design the reaching mode control scheme, in the proposed
method using a switching control law for derives the system trajectories onto the
sliding surface (S(#) = 0). The reaching law can be chosen as:

By (1) = (B1(1) " 'kysgn(Sy). (1)

Since the reaching law (21) uses the sign(S) function as a hard switcher, the
undesirable chattering phenomenon occurs [30]. Hence the sign(S) function, in
which S is a fractional order sliding surface, is replaced by the tanh(S) function. So
the FOBSMC law can be proposed as:

Bosuy (t) = (B (1)) 'kitanh(S)), (22)

where k; is positive constants and will be determined later. Hence, the overall control
law becomes:

By (t) = (B (1) (—P1Bl @)+ p1Gp — Ga+ M oDfer + kllanh(sl)) .

(23)

The desired B, (t) which is denoted by By (¢). The fractional order term in

control signal, i.e. ;D;* enhanced the controller robustness. Due to adding the extra

degree of freedom, fractional order sliding mode controller can achieve better control

performance than integer order sliding mode controller. For the stability analysis of
the proposed controller in Theorem 2, we need Lemma 1.

Lemma 2 The following equality is valid for every positive scalar a and given scalar
b [31]:
S (atanh(bS)) = |S(atanh(bS))| = ||S(atanh(bS))| = 0. (24)

Theorem 2 Stability analysis for the first fractional order sliding surface of pro-
posed controller.

Consider the Glucose-insulin system with Bergman minimal model (15), first state
equation. This system is controlled by the control law By (t) in (23), then the system
trajectories will converge to the sliding surface Sy (t) = 0.

Proof Consider a positive definite Lyapunov function candidate in the following

form:
1 2 1 -
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To proof stability is done using Theorem 1, Lemmas 1 and 2. Taking the time
fractional order derivative {D;* from both sides of (24), and substitution (14) in it,

obtains: 1
¢

BD VI = 36D\ < SIGDISI = S, (él A gD;"el) -

S ((—Bz(d) (1) By (t) — p1B1 (1) + p1Gp) — Gd + M (C)D,ael) . (26)

The substitution pseudo control law (23) into (25), obtains:

S1oDS1 = S ((— (B1 (1) (—PlBl @)+ p1Gy — Gd + A gDfei+

kitanh(S81)) By (t) — p1B1 (1) + p1Gp) — Ga+ M SD,“el) . (27)
Finally, the simplification (26), obtain:

1
0D Vi = 5 6D;'Si 2 < 8D = —kitanh(S)) . (28)

According to Lemma 1 it is obvious that the fractional order derivative of
Lyapunov function is negative definite [19] and the positive switching gain k;, guar-
anties stability of the closed loop system with fractional order sliding mode control
[22, 32]. Now the second part of system model is defined as follows:

By (1) = —psBy (1) + p3 (B3 (1) — I). (29)

B, (t) is virtual control input for second part of Bergman minimal model, B3 ()
is desired output of the second part control loop of proposed controller, the second
error equation introduced as follows:

€ = Bz — BZ(d)- (30)

The second fractional order sliding surface (31) like the first fractional order
sliding surface (17), with the exception that the error dynamic characteristics have
changed:

Sy = th_aéQ + Aes. 3D

By using fractional order sliding mode control theory, the desired value of Bj (¢)
which consists of equivalent control law and reaching law control, will result as
follows:

Bieg) (1) = (p3)~" (Psz @) + p3lp + Byay — X2 SD,aez) , (32)
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Biu) (1) = — (p3) ™" katanh(Sy). (33)

Theorem 3 Stability analysis for the second fractional order sliding surface of
proposed controller.

Consider the second state Eq. (29) of Bergman minimal model (15). This system
is controlled by the control law Bz (t) in (32) and (33), then the system trajectories
will converge to the sliding surface S, (t) = 0.

Proof Consider a positive definite Lyapunov function candidate in the following
form [33, 34]:
1
Vo=V + E522. (34)
To proof stability is done using Theorem 1, Lemmas 1 and 2. Taking the time

fractional order derivative {D;* from both sides of (34), and substitution (31) in it,

obtains: |

§D; V2 = DYV 4 2

SDYS)? < S1 5D Sy + S, 5D Sy =

— ki Sitanh(S)) + S, (éz + D0 82) . (35)

The substitution second part of Bergman minimal model (29), error Eq. (30),
pseudo control law (32) and (33) into (35), obtains:

6D Vs < (—kitanh(Sy) + Sy ((—p2B2 (1) + p3 ((p3) ™" (p2B2 (1) + p3lp+

By, — )\Q(C)Dtaé‘g — kztanh(Sg))) — p3]b) — Bz[, + )\Q(C)Dfez)) . (36)

Finally, by simplification of (36), obtains:
oDi'V2 < —kiSisgn (S1) — kaSasgn (82) - (37)
According to Lemma 1 and Theorem 1, fractional order derivative of Lyapunov
function (34) is negative definite and the second part of system is stable [35, 36].
The fractional order sliding surface for state B3 (¢) and u(¢) is exactly like to state

By (t) and B; (t). The process of calculating the control law and stability is in the
same case, the sliding variables are defined in:

e3=B3(1) — B3, ea=u () —uq(t), (38)

Sy = §D; “e3 + Ases, Sa = §D; “es + \seq. (39)
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The u(t) pseudo controller is designed by (39):

u@y (1) =n(Bs (1) — Iy) — vt [By (t) — h]T + B3, — A3 §Df"e3 — katanh(S;).
(40)
Finally, by using sliding mode control theory w(t) is designed as follows:

wy (1) = u (t) + auy — aXs (D;* eq — akstanh(Sy). 41)

By applying the proposed controller, by exerting this signal to the system, the
system state variables will converge quickly without the normalization of system
uncertainties.

Theorem 4 Consider the fractional order sliding surface (17), (42), using Lyapunov
stability theorem in the Theorem 1 and Lemma I, we guarantee that the fractional
order sliding surface (17) is stable and converges to zero.

S| = BDI_(Yél + Aieg =0. 42)
Proof Consider the error fractional order dynamics (43) as follow:
(Dlel =—M\e,0<q <. (43)

Consider a positive definite Lyapunov function candidate for error fractional order
dynamics (43) in the following form:

1
V =—¢° 44
261 ( )

Taking fractional order derivative of both sides of (44) with respect to time, one
has:

1
(C)D,qV = E(C)D? 612 < e SD? e = —/\]6’]2. 45)

It implies that the asymptotic stability of the system is guaranteed.

5 Numerical Simulation

In this paper we used nonlinear Bergman minimal model for blood glucose regu-
lation using fractional order backstepping sliding mode control. Fractional calculus
is a useful tool to control and to achieve a significant degree of robustness. The
control system designed in this paper will be next used as an autonomous blood
glucose concentration controller for type I diabetes patients. Consequently, apply-
ing fractional order sliding surface to sliding mode control can modify the classical
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SMC to more robust controller. In this section we evaluate the proposed design
with numerical simulation, and compared them with linear control and the back-
stepping sliding mode control method which is introduced on [9]. Simulations were
performed using MATLAB software, the specification of Bergman minimal model,
FOBSMC parameters is available on Table 1. The simulation results are depicted on
Figs.1,2,3,4,5,6,7 and 8. As it can be seen in Fig. 1 the proposed controller design
(FOBSMC) successfully controlled the Blood Glucose concentration and decreased
the glucose concentration level from the critical area (hyperglycemia) in initial time
and meal disturbance with 80 (mg/dl) amplitude applied at t = 450 min. There is no
hypoglycemic undershot, and normoglycemia is achieved in acceptable time. The
theoretical analyses and simulations show that the proposed controller achieves set
point tracking in the presence of disturbance. The BSMC of the proposed controller
(FOBSMC) has better convergence. Both methods have good performance against
disturbances applied. This reflects is the robustness of the method against distur-
bances.

Figure2 show the insulin infusion (control function) for designed controller and
BSMC, it can be seen constrained the nonnegative actuation is regarded, insulin
infusion is continues signal and appropriate value. One of the main advantages of the

Table 1 Bergman minimal model parameters value [9] and FOBSMC parameters value

Bergman pl(min’l) pz(min’l) pg(min’l) n(min~") I Gp B1(0) | B3(0)
min. model
0.0123 8.2 x 1078 |0.2659 7 70 200 |50

FOBSMC [e% a kl k2 k3 k4 )\1 /\2

0.8 2 9x 107  |65x 1072 /0.03 |37 |21x [085

1073
A3 Vi A B Gy () B>(0) | w()
28x1073 |1 80 -0.5 80 0 0 0

Blood Glucose concentration

Blood Glucose concentration (mg/dl)

0 100 200 300 400 500 600 700 800 900
time (min)

Fig. 1 Patient Blood glucose concentration in FOBSMC and BSMC
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insulin infusion level
—FOBSMC

—1b
-—BSMC

insulin infusion (mU / min)

T 1 il (] | r b ]
200 300 400 500 600 700 800 900
time (min)

Fig. 2 Control low i.e. Insulin injection with pump in FOBSMC and BSMC

3 Insulin concentration

—FOSMC
- -~ BSMC

B2 (1 / min)

(1] 100 200 300 400 500 600 700 800 900
time (min)

Fig. 3 Patient insulin concentration
plasma insulin concentration

—FOSMC
|--=BSMC

B3 (mU /L)

200 300 400 500 600 700 800 900
time (min)

Fig. 4 Plasma insulin concentration

proposed controller, the FOBSMC controller can track the desired value I, (Insulin
basal level). Figure 3 shows the B, () state, as it can be seen, the proposed controller
Better performance than BSMC controller and closer to real conditions. Figure4
shows the plasma insulin profile designed controller and BSMC.
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Fig. 5 Patient blood glucose concentration in FOBSMC and BSMC with 30 % Variation in system

parameters

insulin infusion (mU / min)

Insulin Infusion level

—FOBSMC
—ib
|-—BSMC

time (min)

Fig. 6 Insulin injection with pump in FOBSMC and BSMC with 30 % variation in system para-

meters

B2 (1 / min)

Insulin concentration

400 500
time (min)

—FOSMC
-~ BSMC

Fig. 7 Patient insulin concentration with 30 % variation in system parameters
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plasma insulin concentration

2500

—FOsSMC
-=BSMC

B3 (mU /L)

200 300 400 500 600 700 800 900
time (min)

Fig. 8 Plasma insulin concentration with 30 % Variation in system parameters

Table 2 The Controllers

Controllers A,
performance for Bergman
minimal model with 30 % FOBSMC 4157
variation in parameters BSMC 6453

Bergman minimal model parameters in type I diabetics patients due to the physi-
ological condition of the patient will change over time. The Blood glucose controller
against parameters uncertainties must also have an appropriate performance and is
robust against parametric uncertainties. However, to compare the robust performance
of the proposed controller than BSMC controller, meal disturbance of 80 (mg/dl) is
applied at t = 450 min, together with 30 % variation in parameters of the system.
Responses are shown in Figs. 5, 6, 7 and 8, by combination of the fractional order
and Backstepping sliding mode controllers, the performance of the proposed frac-
tional order Backstepping sliding mode controller is much improved with respect
to the backstepping sliding mode controller. Simulation results for the proposed
controllers are shown in Table2. It can be seen that the proposed fractional order
SMC have the smaller error and more robustness than backstepping sliding mode
controllers. The error is defined by:

Ae = / 1By (1) — Bug (1) dt, 46)

where Bj,4(t) is B;(¢) after 30 % variation in parameters. Figure 5 the proposed con-
troller design (FOBSMC) successfully controlled the Blood Glucose concentration
with 30 % variation in parameters and meal disturbance but BSMC controller with
30 % variation in the parameters, we are seeing an increase tracking error.
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6 Conclusion

The diabetes management as one of the challenging control problems in human
regulatory systems has been discussed. The treatment of the disease via robust feed-
back control design using fractional order calculus and sliding mode control has
been considered. Stabilization of blood glucose concentration has been dis-cussed
in presence of the external disturbances such as food intake and Initial condition
critical (Hyperglycemia). From the viewpoint of stability and robust stability analy-
sis and simulation was investigated for the proposed controller. With this aim, a
fractional order backstepping sliding mode control design for blood glucose regu-
lation in type I diabetes. The proposed controller design using the four fractional
order sliding surfaces for appropriate tracking, robustness against mismatched dis-
turbance and uncertainties. The designed controller is checked and confirmed by
computer simulations. According to simulation result the proposed controllers have
a good performance in tracking set point in appropriate time, disturbance rejection,
non-negative actuator and continuous insulin injected.
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Abstract In the paper, we prove the necessary condition for the extremum existence
in terms of the generalized function-dependent fractional derivatives. By using these
results we extend the maximum and minimum principles, known from the theory
of differential equations and from diffusion problems with the Caputo derivative of
constant or distributed order. We study the fractional diffusion problem, where time
evolution is determined by the scale function-dependent Caputo derivative and show
that the maximum or respectively minimum principle is valid, provided the source
function is a non-positive or a non-negative one in the domain. As an application,
we demonstrate how the sign of the classical solution is controlled by the initial and
boundary conditions.
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We consider the time-fractional diffusion problem with the equation including
scale function-dependent fractional derivative:

Doy u(x, 1) = L(u) + F(x,t) (x,1) € 27 :=G x (0,T], (1)

where operator L looks as follows

- dp Ou
L(u)=Z( (x) apa )—q(x)u )

k=1
= p(x)Au + (grad(p), gradu)) — q(x)u,

functions p € C'(G), ¢ € C(G) fulfill conditions p(x) > 0, g(x) >0, Vx € G,
G is an open and bounded region in R", G denotes its closure.
Diffusion equation (1) is subjected to the following initial condition

ulp=o = uo(x), x€G (3)
and boundary condition
uls =v(x,t), (x,t)e S x|[0,T], 4

where S is the boundary of region G € R".

The diffusion and advection-diffusion including the generalized fractional deriv-
ative were introduced in [1, 2]. Their solutions and properties were studied by means
of numerical methods [1-3]. Our aim is to derive the analytical results describing the
solutions via maximum/minimum principles. These theorems are developed in the
classical differential equations theory as well as in the time-fractional diffusion prob-
lems [4-7] and are an important tool in proving the uniqueness results and theorems
on continuous dependence of solutions on the problem data. We shall obtain anal-
ogous maximum/minimum theorems for models with a fractional time-derivative
dependent on the scale function.

The paper is organized as follows. Section?2 contains definitions of the classical
solution and of the generalized fractional derivative of the Caputo type, its properties
and the preliminary results on the existence condition for maximum and minimum.
The version, known in calculus for the first-order derivative, is extended to the case
of a two function-dependent fractional derivative. The next part, Sect. 3, includes our
main results - maximum and minimum principles for the diffusion problem with the
generalized Caputo derivative with respect to the time variable and their application
in controlling the sign of the classical solution. The brief conclusion section closes
the paper.
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2 Preliminaries

In this section, we introduce the basic definitions and properties of the generalized
fractional derivative and prove the necessary conditions of the extremum existence
expressed in terms of this operator.

First, we recall the notion of the classical solution and define the generalized time-
fractional derivative appearing in Eq. (1). In the definition of the classical solution,
we restrict the source function and the functions determining the initial and boundary
conditions to the continuous ones.

Definition 1 Function u, determined in region Q27 =G x [0, T] will be called
a classical solution to problem (1)—(4) with F € C(£27),uy € C(G),v € C(S x
[0, T]) iff

u e CWr(G) :=C(2r)NW!((0,T)) NCXG) (5)

and u fulfills Eq. (1), initial condition (3) and boundary condition (4).
th ((0, 7)) C C'((0, T)) is a function space such that f € th (0, 7)) < f' €
L(0,T) i.e. derivatives are determined on (0, 7') and absolutely integrable in the
Lebesgue sense.

Now, we introduce the scale and weight function-dependent fractional derivative
which was defined in [8]. We restrict this brief review to the case of order o € (0, 1)
and the left-sided differential operator of the Caputo type. Let us point out that in
fractional calculus analogous derivatives are defined and studied for higher orders, in
Caputo and Riemann-Liouville versions and in both cases: as the left- and right-sided
operators [8, 9].

Definition 2 Let o € (0, 1). The generalized (two function-dependent) left deriva-
tive of the Caputo type is defined as follows

DYy SO = Iy 1y (Pizw.1 ) @), (6)

where I(qut;[ﬂ,w] denotes the generalized function-dependent integral operator

I—a _ 1 "w($)z/(s) f(s)
st O = UOFa— @ Jo =0 201 @

and the Dy, 1-operator is given below

[w®) fOF

D[z,w,L]f(t) = w(n)z (1) s

(®)

with weight function w € CJO0, b], scale function z € C'[0,bland w > 0, Z/ > Oin
interval [0, b].

The above definition extends the notion of the standard Caputo derivative which is
recovered in the case:
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zt)=t w@)=1 t€][0,Db].

We refer the reader to the discussion on generalized two-function dependent frac-
tional derivatives (left and right) enclosed in monograph [9] and to further results in
[8], where Caputo type derivatives are constructed and studied as well. Let us recall
the differentiation formulas for analogs of power functions when 3 > O:

(z(1) — z(0)"""! '3 (z(t) — z(0)) ! |

™G T TE-w w0

€))

In particular, for w = 1 we have the following simpler definition and differentiation
formula:

‘DS f () = 1y7 5 (D )@, (10)

where 1172

01.1z) denotes the generalized scale function-dependent integral operator

o _ 1 L) f(s)
Ly f @) = Ta—a ), [z(t)—z(s)]”ds (11)

and the Dy, rj-operator is given below

(@)

D[Z,L]f(t) = 2t >

(12)

with scale function z € C'[0, b] and z’ > 0 in interval [0, b]. The differentiation
formula (9) is of the form

(B
r'e—a

Now, we shall extend the necessary condition for the maximum existence which
was proved in [4-6] in the case of the Caputo derivative and in [7] for the Caputo
derivative of distributed order. In the theorem below, we formulate the analogous
result for the two-function dependent fractional derivative defined by formula (6).
It is a known fact from calculus that if function f € W,1 (0, T)) N C[0, T] attains
a maximum at point #y € (0, T], then f’(¢y) = 0. It can be expressed as follows in
terms of generalized fractional derivatives.

Dy @) — 2(0) " = (z(1) — z(0)) " (13)

Theorem 1 Let function f € Wt' (0, T)) N C([0, T]) attain its maximum on inter-
val [0, T] at point s = ty, ty € (0, T]. Then, the generalized two function-dependent
Caputo derivative of function f fulfills the following inequality for any order
ae 0,1

‘ 34;[Z,u,]£(ro> > 0. (14)

Proof We define an auxiliary function:
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_ W)~ f©)

g(s) : s €[0,T]. (15)
w(s)

It is easy to check that function g has the following properties:

g(s) >0 se[0,T] (16)
DY\ 1p w90 = —"Dgﬂzqw,g(r) 1€[0,T] (17)
lg(s)| < Celz(to) —z(s)| s €le, T], e € (0,T), (18)

which follow from the fact that: f € th ((0,1)),ze€ C'0,T],w e C[0,T],Z >
0, w > 0. Now, we rewrite the derivative and obtain for any € € (0, #;)

Dy .z190) = 1015 1 (Dizo,£19) (f0) (19)

_ 1 /’“ [w(s)g(s)] s
wt)I'(1 —«a) Jo [z(t0) — z(s)]*

_ 1 < w()g) ds + 1 /’0 [w(s)g(s)] :
w(t) I'(1 —a) Jo [z2(t) — z(s)]* wto) (1 —a) Jo [z(to) — z(s)]*

=1L+ I,

Let us note that f € th ((0,¢)) yields wg € th ((0, 1)), therefore (wg) € L
((0, T)), which means that

V6 >0 Fe>0 |[] <. (20)
For the I - part we have

I — lim (z(10) — 2(s))""w(s)g(s)  (z(t0) — z(e))“w(e)g(e)
2 s—>1y w(to)F(l — Oé) w(IO)F(l - O[)

N 1 o w(s)g(s)z'(s)
w(to) (=) Jo  [z(to) — z(s)]oH!

The limit in the above equality vanishes:

i [(z(t0) — z(s)) " “w(s)g(s)|
m
s—1o w(t)) I (1 — a)

< || 1im (G0 = 26N - CG ) = 2] _

07
s>ty w(ty) ' (1 — )
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where we applied property (18) and || - || denotes the supremum norm in the C[0, T']-
space. From I'(—a) < 0 for a € (0, 1) and property (16) we obtain I, < 0 for any
€ € (0, T'). Next, from properties (17), (20) we obtain (14). O

The above theorem holds in the case of the scale function-dependent derivative
defined by formula (10) when w = 1.

Corollary 1 Let function f € W,1 (0, T)) N C([0, T]) attain its maximum on inter-
val [0, T]atpoints = ty, ty € (0, T]. Then, the generalized scale function-dependent
Caputo derivative of function f fulfills the following inequality for any order
ae0,1)

‘D11 f (1) = 0. (21)

The necessary condition for the minimum existence can also be expressed in terms
of a two function-dependent derivative.

Theorem 2 Let function f € th (0, T)) N C([0, T)) attain its minimum on inter-
val [0, T] at point s = ty, ty € (0, T). Then, the generalized two function-dependent
Caputo derivative of function f fulfills the following inequality for any order
ae0,1)

C « f
Dy ey’ (10) < 0. (22)

Proof In the proof, we apply the auxiliary function given in (15). Function g now
obeys the inequality:
g(s) =0 s€[0,T] (23)

and it also fulfills (17), (18). Similar to the previous proof, we split the derivative
and obtain for any € € (0, fy)
Dy (2.9 (o) = (24)
_ 1 < w(s)gls) ds + 1 /’” [w(s)g(s)] s
w(to) ' (1 — ) Jo [z(t0) — z(s)]* w(to) ' (1 — ) Je  [z(t0) — 2($)]*

=1+ I,.

Let us note that again for the first term implication (20) holds. For the I, - term we
have the equality

I — fim &0 = 26) ™ wls)g(s) _ (2(to) — 2(6) ™" w(e)g(€)
2T = wt) (1 — a) w(t) (1 — a)

N 1 o w(s)g(s)z'(s) X
w(to) M (—a) Jo [z(tg) — z(s)]o+tt




Maximum and Minimum Principles for the Generalized Fractional Diffusion ... 209

The limit in the above equality vanishes as was shown in the previous proof. From
I'(—a) < 0 for « € (0, 1) and property (23) we obtain I, > 0 for any € € (0, T).
Next, from properties (17), (20) we obtain (22). O

From the above necessary condition for the minimum, formulated for the two
function-dependent derivative, we obtain the following corollary for the case w = 1.

Corollary 2 Let function [ € W,' (0, T)) N C([0, T)) attain its minimum on inter-
val [0, T atpoints = ty, ty € (0, T]. Then, the generalized scale function-dependent
Caputo derivative of function f fulfills the following inequality for any order
ae (0,1

"Dy f 1) 0. 25)

3 Main Results

We shall study the generalized fractional diffusion problem with the diffusion equa-
tion (1), the initial condition given in (3) and the boundary conditions determined
in (4). Our aim is to derive the maximum and minimum principles for the multidi-
mensional case and to apply these results in a preliminary study of the properties of
classical solutions to the problem.

First, applying Corollary 1, we prove the theorem which generalizes the classical
maximum principle as well as the result proved in [4-6] for fractional diffusion
problems. We extend the fractional maximum principle to the case, where in the
diffusion equation the Caputo derivative with respect to the time-variable is replaced
with the scale function-dependent derivative of the Caputo type given in (10).

Theorem 3 Let function u € CWy(G) := C(£27) N th 0, T)n Cf(G) be the
classical solution of the generalized time-fractional diffusion equation (1) in region
2r =G x(0,T],G C R"and let F(x,t) <0, (x,t) € 2r. Then, either solu-
tion u is non-positive in Q27 or it attains the positive maximum on set Sg which
means

u(x,t) < max{0, max u(x,t)} (x,t)€ 2r, (26)
(x,1)€SE

where SL := (G x {0}) U (S x [0, T).

Proof Let us assume that thesis (26) is not valid. Then point (xg, #), xo € G,0 <
to < T exists such that

u(xg, to) > maxT{O, ux,t)} =M > 0. 27

(x,1)eSE

We define number € := u(xy, tp) — M > 0 and the following auxiliary function:
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ez(T) —z(t)

fx,t) :=ulx,t)+ 3 20) (x,1) € L27. (28)

From this definition and assumptions of the theorem we have:

ﬂxnfu&J»+§(mneQT

Frouto) > uxo.fo) = €+ M > e +u(x.1) > e + f(x, 1) — g (x.1) e SL.

From the above inequality we infer that function f cannot attain its maximum on
the SZ.-part of the boundary of region £27. Therefore point (xi, 1) € §27 exists such
that x; € G and 0 < #; < T and function f attains its maximum at (xq, #;). At this
point the following inequality is fulfilled

fx, t) = f(xo,t0) > e+ M > e

From Corollary 1 and the necessary and sufficient conditions of the existence of the
maximum in region £27 we obtain the following set of conditions

CDgJ,_;[Z]VZf(xh t]) 2 0 [eAS (0’ 1)

grad(f)l(xl,tl) =0 Af|(x],t|) =< 0

and the relations for derivatives

c o ¢ o € —z(O)'=
D G, 1) = DGy (00 + 2 CE (29)
grad(f) = grad(u), Au(x,t) = Af(x, 1). (30)

Now, we are ready to test the behavior of the generalized diffusion operator at point
(x1,11)
(‘DG (X, 1) — L)) (x,.1))

e (z(t) —z(0)'
22(T) TI'2-a)

= “Diy . f (i 0) +

—p(x)ASf (x1, 1) — (grad(p)ls,, grad(f)| e .0))

T —
+q(x1) (f(xl, f) — %%) — F(x1,1)

€ (z(n) —z(On'*

> > 0.
2z(T) '2-o)
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We note that at point (x;, #;) the following inequality holds
(CD(():_;[Z]JM()C, ) — L(“)) |(X|J1) >0,

which means that function « is not a solution to Eq. (1). Therefore the assumption
(27) is incorrect and the thesis (26) is valid. U

The above theorem is called the maximum principle. We note that in the case
F(x,t) > 0 an analogous result can be formulated. We prove the minimum prin-
ciple below. The proof is analogous to the proof of the maximum principle, but we
now use the condition from Corollary 2.

Theorem 4 Let function u € CWy(G) := C(27) N W,1 (0, T))n Cf(G) be the
classical solution of the generalized time-fractional diffusion equation (1) in the
region 27 := G x (0,T],G C R" and let F(x,t) > 0, (x,t) € 7. Then, either
solution u is non-negative in 27 or it attains the negative minimum on set S(T; which
means

u(x,t) > min{0, min u(x,r)} (x,t) € 27, a3
(x,t)eS(T;

where SL := (G x {0}) U (S x [0, T).

Proof Let us assume that thesis (31) is not valid. Then point (xo, fy), xo € G,0 <
to < T exists such that

u(xg, tp) < minT{O, ulx,t)} = M; <0. (32)

(x,0)eST
We define number € := u(xy, to) — M; < 0 and the following auxiliary function:

€ z(T) — z(t)

fi(x, 1) = u(x,t)+§ 20 (x,t) € £2r. (33)

From this definition and by assumptions we obtain:

fiGn > u o)+ g (x.1) € 27

€
fi(xo, t0) <u(xo, o) =e+ My <e+u(x,t) <e+ filx, 1) — 3 (x,1) € S.

From the above inequality we infer that function f; cannot attain its minimum on
the Sg—part of the boundary of region §27. Therefore point (x1, ;) € 27 exists such
that x; € G and 0 < #; < T and function f attains its minimum at (xy, #;). At this
point the following inequality is fulfilled

filxr, 1) < filxo, t9) < e+ M) < e



212 M. Klimek and K. Kamirska

From Corollary 2 and the necessary and sufficient conditions of the existence of the
minimum in region £27, we obtain the following set of conditions

Doy, i, 1) <0 ae(0,1)

grad(fl)l(xl-fl) =0 Af1|(xlvtl) >0

and the relations for derivatives (29), (30), where we have replaced function f by
f1, hold. Now, we analyze the behavior of the generalized diffusion operator at point

(x1, 1)
(CD(()X_'_;[Z]JM(-Xy t) - L(M)) |(X1,l])

e (z(n) —z(0))'
2:(T) TI'2—a)

= ‘Do f1(x1, 1) +

—pxD)Afi(x1. 1) — (grad(p)lx,. grad (f)lx.m)

€z(T) —z(t1)

+q(x1) (fl(xlytl)— R

)—F(Xl,tl)

€ (z(t) —z(Opn'
T 2(T) Ir2-o

< 0.

We note that at point (x;, #;) the following inequality holds

(CD(L)YJr;[z],t”(x’ 1 — L(”)) |l <0,

which means that function « is not a solution to Eq. (1). Therefore the assumption
(32) is incorrect and the thesis (31) is valid. U

The derived minimum and maximum principles can be applied in generalized frac-
tional diffusion problems to prove the uniqueness results and properties of classical
solutions. One of the applications are the following corollaries on controlling the
sign of the classical solution.

Corollary 3 Let assumptions of Theorem 4 be fulfilled and

min u(x,t) > 0.
(x,0)eST

Then, the classical solution u is non-negative.

Proof From Theorem 4 we immediately obtain the thesis

u(x,t) > min{0, min u(x,7)} >0 (x,1) € 27
(x,t)eS(T;
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which means that in the case F (x, t) > 0 we control the value of the classical solution
u via the initial and boundary conditions on the S -part of the boundary. O

Corollary 4 Let assumptions of Theorem 3 be fulfilled and

max u(x,t) <0.
(x,t)ESg

Then, the classical solution u is non-positive.

4 Conclusion

In the paper, we extended the necessary conditions for the extremum existence to the
version expressed in terms of the generalized scale and weight function-dependent
fractional derivative. From these conditions, the corollaries follow, where the exis-
tence of minimum or maximum at the given point is connected with the corresponding
inequality for the left scale and weight function-dependent derivative of the Caputo
type.

The obtained necessary conditions were applied in the proof of maximum and
minimum principles for time-fractional diffusion problem (1)—(4). These theorems
generalize the known classical results as well as the maximum/minimum principle
for diffusion problems with a time-fractional Caputo derivative. In the partial dif-
ferential equations theory, both for the problems of integer and non-integer order,
the maximum/minimum principles are applied to prove uniqueness results for clas-
sical solutions and to control the sign of the solution. We demonstrated for the
generalized diffusion problem of type (1)-(4) that similar results are valid and fol-
low from the maximum/minimum principles. Further applications are still under
investigation.
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On a New Class of Multistage
Fractional-Order Phase-Lead Compensators

Guido Maione

Abstract This paper proposes the transfer function forms for implementing a new
class of fractional-order phase-lead compensators of analog type. A serial structure
of frequency-scaled second-order compensators is defined to reduce the sensitiv-
ity to the tolerance of passive components in analog implementations. Compared
to conventional multiple realizations, the new structure considerably increases the
frequency range in which the phase plot of the compensator shows a flat behavior,
and easily locates this range in the desired position. The new compensator gives new
chances of flexible and robust control system design.

Keywords Fractional-order lead compensators - Frequency-domain - Multistage
compensators - Coefficient sensitivity *+ Fractional-order control

1 Introduction

After some pioneering results [1, 2], the design and realization approaches of the
fractional-order compensators keep on evolving continuously [3]. The fractional
integral and derivative actions promise to improve performance, robustness, and
flexibility of the phase lead/lag compensators used in industrial loops. However, the
implementation of fractional-order compensators requires both the rational realiza-
tion of irrational transfer functions and new dedicated design solutions. To face the
first issue, a popular solution specifies the order and the required precision of the
approximating transfer function in a given limited frequency band [1, 4]. A similar
approach has been developed by [5]. However, in both methods, the rational transfer
functions of order less than six don’t lead to satisfactory approximations [6]. There
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exist many alternatives, e.g. the truncation of continued fractions expansions [7-10].
Often, however, the zeros and poles of the rational transfer functions become more
and more sensitive to the changes of the coefficients of the numerators and of the
denominators as the degree of these polynomials increases.

To face the second issue, the design approaches successfully used for integer-order
controllers are often adapted to the fractional-order compensators design. Recently,
a renewed interest was for fractional-order lead/lag compensators (FLECs/FLACs)
[11-13], that are on the background of the CRONE control [1, 14]. The lead/lag
compensators are widespread in industry and the prospect of advantages in using
FLECs/FLAC:s is encouraging. Here the focus is on FLECs, because the same pattern
provides analogous results for FLACs. A new approach determines the coefficients
of the rational transfer function realization of analog FLECs. Then a new class of
compensators, consisting of cascaded frequency-scaled sections, is introduced. Two
are the main contributions.

Firstly, closed formulas for the coefficients of the rational, N-order, transfer func-
tion realization of an analog FLEC are provided. The numerator coefficients are
expressed as a linear combination of the numerator coefficients of the transfer func-
tion approximating s”. The denominator coefficients are determined similarly. The
formulas, which, in principle, can be applied whatever the approach for approximat-
ing s” will be, are computationally efficient.

A second contribution is underlined. Often the implementation of a FLEC leads to
ahigh-order approximation. However, the higher the order of numerator/denominator
polynomials is, the higher the length of their coefficients is and vice-versa. Then the
direct realization form shows great sensitivity to the accuracy of the coefficients that
change due to the tolerance of passive components whose true values don’t match
the design. To reduce the undesirable effects, the common practice is to build up a
high-order transfer function as a cascade of second-order sections, and a first-order
section if necessary.

A new strategy is here proposed. A second-order approximation of the ana-
log FLEC is first determined. Then other second-order sections are designed by
frequency-scaling the first one, so that each section dominates on a given frequency
interval where it shows a nearly flat phase diagram. The cascade of sections of
frequency-scaled second-order approximations of the FLEC generates an analog
controller that maintains a flat behavior in a frequency range that is much wider than
by conventional series of compensators of the same order.

The paper is organized as follows. Section 2 provides closed formulas for deter-
mining the coefficients of the transfer functions realizing the FLECs in the s-domain.
Section 3 illustrates the properties of multiple FLECs composed by a cascade of two
second-order compensators having Bode plots of the same forms, but appropriately
scaled on the frequency axis. Section4 gives the conclusions.
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2 Closed-Form Realization of Fractional-Order
Lead Compensators

This section provides closed-form expressions to compute the coefficients of the
s-domain transfer function that realizes the FLEC. The closed formulas are useful
both to obtain a numerically efficient transfer function realization of the FLECs and
to evaluate the sensitivity of the analog implementations to the coefficients variation.
So consider the irrational transfer function

1+7s \
Ce(s) = (m) (D

with 0 < v < 1 and 7, A € R, that represents a fractional-order lead compensator
(FLEC), for 0 < A < 1, or a fractional-order lag compensator (FLAC), for A > 1.
Since the (1) is irrational, a rational transfer function approximation must be found.
The here proposed realization method is based on a N-order rational transfer function
approximation of the basic function x”, where x € C:

B Lobyix!

X'~ Gkx) = = -
a(x) ZzN:O an_—; x!

@)

The coefficients ay—_;, by_; can be obtained by one of the existing methods (see [1,
4,5, 7, 8] and references therein). The analytical formulas given in [8] (where by _;
and ay_; are respectively denoted by py y—; and gy n—_;) are

(N
by_i = a; = (=1) ( ) +i+Dw-iy(v—=N)y 3

i

fori =0, ..., N,where (1:/) is the binomial coefficient, (v 4+i + 1) (y—iy = (v +i + 1)
wv+i+2)---w+N)and(v —N)j)y=@—-N)w—N+1)---(v=N+i—-1),
with (v + N + 1)) = (¥ — N)«) = 1. The formulas easily lead to an effective

approximation of x”. Then using the M6bius transformation [15]

14+qy
I+py

=r

“4)

with x, y € C, to convert transforms (2) in the rational transfer function G (s)
approximating the FLEC, some preliminary results are shown. Substituting (4) in (2)
and reducing it to the same denominator (numerator) give:

(r 1+qy)”%( ,_ O _ SV byt (L+qy) (14 py)N )

I+py PG YN ayiri(l+qy) (14 py)N-i
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From (5) a closed formula is established for the constants multiplying the powers y*
that appear in the generic terms of both P(y) and Q(y).

Proposition 1 The (i 4+ 1)th term of the sum leading to P(y) is a polynomial
expressed as sum of (N + 1) monomial terms of the form:

) H2 . N —i } )
ay—i L Y =anir' | D] (’) ( L j’) @’ (P ] (6)

J=m J

for k=0,1,..., N, with uy = max{0, k +i — N}, o = min{i, k}. Likewise, the
sum of monomials terms by_; Ly; yk (k=0,1,..., N) provides the (i + 1)th term
of the sum defining Q(y).

Proof By the binomial theorem and by the distributive law of the product of sums
[16], the generic entry of P(y) can be re-written as:

i N—i

ay-ir (L+qy) A+ py)" T =ay i’ D> (Z) ( - l) @y ()"

j=0 m=0 J
(7

where, for each index i, the second member of (7) represents a polynomial of degree
N that adds monomial terms in the form of a constant multiplying y*. Since the
coefficient of y* adds up in the entries of type (7) for which indices j and m satisfy
Jj + m = k, the lower index m in the binomial coefficient in (7) is replaced by (k — j)
to underline the role of k explicitly. Thus it holds ay_; r' (1 + g y)' (1 + p )V ™' =
an-ir' 350 2% (5) G2 @7 (0 ¥

Since k does not depend on j, for each m satisfying 0 < m < N — i, there exists
one and only one j suchthat0 <k — j < N —i,ie.suchthatk +i — N < j <k.
These constraints on the index variable j are expected because the bottom index
variable of (]kvj) must be non-negative and not greater than the upper index variable.
Since the bottom index of any binomial coefficient must respect this rule, for the
indices i and j in (;) it holds 0 < j <. It follows j > p; = max{0,k +i — N}
and j < pp = min{i, k}, where p; and p, define the start and stop value of the
summation (6), respectively.

Finally, (6) holds also true for Q(y) with by_; replacing ay_;. ([l

Proposition 2 The rational approximation of an analog FLEC is given by

( o ) ~Ge() = 2O _ Zico B ®)

1+ ATs AGs) SN Ay sk
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where

ANk—zaNszwBNk—ZbN’L’S’Lk’_TkZ()( )Ak]

J=H1
)
fork=0,1,..., N and with u; = max{0,k +i — N}, yup = min{i, k}.

Proof Definingr = 1,9 =7, p = A7, and y = s and substituting the (4) in G(y)
yield:

( 14+7s )VNZzI‘VObNi A+78) (14+ATs)N 10)
I+ ATs ZfV:OaN,,-(l+Ts)"(l+ATs)N*i.

By Proposition 1 and by the above definitions, the monomial term of degree k of the
generic denominator entry in (10) becomes:

H2 . .
N — A
ay-i LG st =ay | ™D (’) (k f) Ak | gk, (11)
i) \k—j

J=m

Now add the monomial terms involving s* and belonging to all the entries of the
summation in (10) fori = 0, 1, ..., N. Then, the resulting constant is a linear com-
bination of the (N + 1) coefficients ay_; and is named Apy_; so that (9) follows.
Analogously, the expression of By _ in (9) follows. Finally, summing the monomials
Apn_i 85 (By_y s%) for all values of k leads to (8). O

Example 1 This example shows an application of the previously obtained formulas
for analog realizations. Let N = 2. According to [8], the denominator and numerator
coefficients of a second-order approximation of s” are: ap = 2+ v) (1 +v),a; =
2R+v)2—-v),aa =2 —-v)(1 —v), and by = ay, b = a,, b, = ay. To obtain
An_i and By_y, the (9) is used with L00 = Lg1 = L02 = 1, Llc0 =2T7A, Llc1 =
7(1 +A),LC2 _27'andLCO =T AZ,LCl =72 A, LC2 =72 Forv=0.5,7=10
seconds, A = 0.1, the following transfer function is obtained:

153.755% 4+ 1055 + 12
450.7552 4+ 1595 + 12

Gels) =

which has zeros in {—0.5378, —0.1451} and poles in {—0.2433, —0.1094}.

Remark Closed formulas can also be obtained for a digital realization. The coeffi-
cients defining the discrete-time transfer function approximation of a FLEC can be
related to Ay_; and By_y in (9). The proof is beyond the scope of this paper and is
omitted here for sake of space.
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3 Cascade of Frequency-Scaled Compensators

To reduce the undesirable effects due to coefficient variations, high-order transfer
functions are often implemented by low-sensitivity structures consisting of a cas-
cade of second-order transfer function sections. Now consider the irrational analog
compensator C¢(s). This section introduces a series of frequency-scaled FLECs
(FS-FLEC), say C¢ (s wy), where w; is a scale factor. These FLECs are implemented
as second-order, frequency-scaled, rational transfer functions, whose coefficients
are easily determined by the formulas of Sect.2. More precisely, each section of
the serial structure is realized as an analog second-order transfer function, that is
appropriately frequency-scaled with respect to adjacent sections. The series of FS-
FLEC realizations not only reduces the errors due to variations in the coefficients of
second-order transfer functions, but also exhibits a flat phase plot in a much larger
frequency-interval than those guaranteed by the conventional series of multiple iden-
tical FLECs (CM-FLEC).
To introduce the new cascade structure, first denote a FLEC as

1+ 75 \”
Cci(s) = (m) , (12)

where here it is assumed A < 1, to fix the ideas and to deal with FLECs only. Then
puts = j w.Itis well known that the maximum phase-lead ¢,,; of C¢(s) is obtained
at the geometric mean of the frequencies 1/7 and 1/(A 1) [12, 14]:

1
VA

Given wy,|, the maximum magnitude, M,,;, and the maximum phase, ¢,,1, of the
FLEC can be determined as follows:

13)

Wml =

My = |Ccr(j wm)| = (4)707 (14)

b = v |:tan1 (%) — tan~! (\/Z)} — v tan”! (12_7?) —vé.  (15)

Figure 1 shows the Bode magnitude and phase plots for an analog compensator
Cei(s) withv = {0.3,0.5,0.7,0.9}, 7 = 10s and A = 0.1 (dashed lines). The plots
of a second-order realization G ¢ (s) of the FLEC are also included (solid lines). As
it will be shown below, the accuracy of a second-order G ¢ (s) is satisfactory in the
frequency range of interest for the design purposes of a series of multiple frequency-
scaled FLECs. Namely, higher-order, rational transfer function realizations don’t
significantly improve the approximation of C¢;(s) in the frequency range where the
phase is nearly flat.

For a given frequency, higher values of v provide higher phase-leads. However,
curves corresponding to lower values of v exhibit flatter phase plots (see Fig. 1b).
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Fig. 1 Bode plots of the first FLEC compensator in (12) (dashed lines) and of its second-order
realization given by (8) (solid lines)

Now, it is important to recall that the FLECs have an important restriction. Because
dm1 depends on v and A, the (15) shows that there is a limit in the phase-lead provided
by the FLECs. Namely, many authors suggest that the distance between the pole and
zero must be such that A > 0.1 and this value corresponds to ¢,,,; ~ v (54.9)°. So,
if the requested phase-lead is greater than ¢,,;, then a conventional multiple (CM)
compensator can be used by arranging a series of two (or more) sections with the same
zero-pole pair. Each section of the CM-FLECs has the same phase-lead Bode plots
on the same frequency interval, so that the resulting phase plot of the CM-FLECs is
the sum of the equal contributions of all the present sections.

Instead, this paper introduces a cascade of two (or more) adjacent FLECs whose
Bode plots are equal in form, but properly frequency-scaled. The value of the scale
factor for each plot is so chosen that each section dominates on the frequency inter-
vals in which the phase plot is nearly flat. In detail, here C¢ (s) has unity scale-factor,
while the second FLEC, say C¢»(s), is obtained by scaling C¢(s) with the substi-
tution s — swy = 5 A:

(16)

1+ 7sAY
14+ 75 A2

Cea(s) = (

With this value for the scale factor, C¢;(s) reaches its maximum phase-lead ¢,,, at
the frequency
1 W1

- - 17
T ALS A 17

Wm2 =

and the maximum magnitude and phase-lead are

1—A
Mz = |Cea(j wma)| = (A)™*” and ¢p = v tan™" (—) . (18)
2 A



222 G. Maione

Magnitude [dB]
Phase [degrees]

Angular frequency [rad/s] Angular frequency [rad/s]
(a) Magnitude plots (b) Phase plots

Fig. 2 Bode plots of the realization of the first compensator in (12) (dashed lines), of the second
scaled compensator in (16) (dotted lines), and of the multiple compensator in (19) (solid lines)

Moreover, (18) shows that: M,,, = M1, ¢2 = ¢ . Finally, for a generic frequency
w, itcanbe written C¢1(j w A) = Cea(j w). Figure 2 shows the Bode magnitude and
phase plots of the rational transfer function approximation for an analog compensator
Cca(s) (see dotted lines in Fig.2a, b) with the same values of v, 7, and A that are
used for C¢(s) in Fig. 1.

With the chosen parameters, the series connection of the two frequency-scaled
compensators defines the multiple frequency-scaled FLEC (MFS-FLEC), which has
break frequencies in 1/7 and 1/(7 A?). Then it holds:

1+7s \
Cc12(s) = Cci(s) Cea(s A) = (1+T—AZS) (19)

and, by (13) and (19), the maximum phase-lead ¢,,, is obtained at the geometric
mean of the new break frequencies

1
Wmi2 = —— =

TA (20)

S

so that the maximum magnitude is
M1z = |Cci2(j wma)| = (4)7" (21

and the maximum phase-lead is

1 — A2
Gm1p = v tan~ ! . (22)
2A
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As wy,12 gives the center of the frequency interval, where the phase diagram is
nearly flat, in control system design the value of w,,;> is important to locate the
MFS-FLEC on the frequency axis.

Analogously, by using the scaled frequency s/A, one can obtain the FS-FLEC

~ 14+ 7s/A\"
C =\— 23
c2(8) (1+7s) (23)
with /A
A
‘:)mZ = — =wn 4. (24)
T
Hence the transfer function of the MFS-FLEC becomes
- ~ 14+ 7s/A\"
C =C C =—- 25
c12(s) c1(s) Cea(s) ( T+ 7s A) (25)
and the maximum phase-lead occurs at the angular frequency
- 1
W12 = — = Wyt «/Z (26)
T
Therefore the maximum magnitude is
M2 = |Con2(j Gmo)l = (A7 = My @7
and the maximum phase-lead is
- 1—A2
mi2 =Vt -1 = Ppi2- 28
Om12 VaH(ZA)¢12 (28)

In conclusion, both the sections can be scaled and shifted towards the increasing or
decreasing frequencies. Figure 2 shows the Bode plots of the approximations obtained
for the FLEC C¢(s), the FS-FLEC C¢x(s), and the MFS-FLEC Cca(s), i.e. the
Bode plots of G¢i(s), Gea(s), and Gepa(s), respectively.

Finally, CM-FLECs and MFS-FLECs are compared. Figure 3 shows the Bode
diagrams of CM-FLECs, i.e. C},(j w) = [Cc1(j w)]?, and MFS-FLECs, i.e. Cc1a
(jw)=Cc1(jw) Cer(jw), for v =1{0.3,0.5,0.7,0.9}, 7 =10s, and A =0.1.
Compensators Cf,(j w) and Cc12(j w) provide the same high-frequency gain, even
if the slope of the magnitude plot of Cf.,,(jw) is steeper than that of Cc2(j w).
Then, for the magnitude of Cf.|,(j w), the maximum shift upward occurs before the
same shift is reached by C¢1,(j w). Finally, for a given value of v, a CM-FLEC
provides the maximum phase-lead ¢}, =2 ¢,1 ~ v (109.8)° that is greater than
Om12 ~ v (78.6)° given by a MFS-FLEC. However, phase plots of C¢i2(j w) are
flatter than those of C{,(j w).
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Fig. 3 Bode plots of approximated CM-FLECs (dotted lines), irrational MFS-FLECs (solid lines),
approximated MFS-FLECs (dashed lines)

4 Conclusion

This paper proposes a cascade structure of second-order frequency-scaled sections,
which forms the basis of a new implementation approach of fractional-order lead
compensators. The resulting transfer functions show flat phase plots in wider fre-
quency ranges than the ones obtained by the high-order direct form transfer functions
of FLECs. The width and position of these ranges can be easily adjusted by choos-
ing second-order scaled compensators. Moreover, the cascade form of independent
sections limits the negative effects due to coefficient variations. Finally, the closed
formulas proven in Sect.2 make easier the determination of the coefficients of the
transfer functions. These results make the proposed structure of fractional compen-
sator very robust and convenient.

A limitation of the proposed approach could be the absence of an explicit integral
action in the compensator. In this case, an explicit integrator can be easily added if
required. Moreover, if a higher precision in the approximation is desired, then one
can increase the order by using more sections (in this paper two sections defined
a 4-th order compensator). Nonetheless, practical applications would gain a small
benefit. Finally, the proposed compensators are realized by orders higher than those
obtained by PID controllers, which however can’t yield the same wide frequency
range of flat phase, i.e. the same robustness.

Future work will consider digital realization. Namely, not only analogous closed-
form expressions can be developed for lag compensators but also for digital compen-
sators. In particular, formulas can be obtained for the coefficients of discrete-time
realization of FLECs as linear combination of the coefficients of the analog transfer
function approximation. Care will be paid to reduce the typical quantization effects
that may lead to poor performance or instability.
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On the Existence of Optimal Controls
for the Fractional Continuous-Time
Cucker—-Smale Model

Agnieszka B. Malinowska, Tatiana Odzijewicz and Ewa Schmeidel

Abstract In this work the Cucker—Smale fractional optimal control problem is pro-
posed and studied. We show that considered problem has an optimal solution and we
derive necessary conditions for this solution.

Keywords Cucker—Smale model - Consensus - Fractional optimal control - Optimal
solution * Fractional analysis

Introduction

The collective behavior models describe migration of interacting agents. By follow-
ing basic local laws they are moving coherently. Such coordinated motion is exhibited
by many living beings, e.g., birds, fish, bacteria or insects, and its mathematical mod-
eling is nowadays of strong interest with many authors contributing to the theory (see
e.g., [1-7]). One of the simplest and most important models was proposed by Cucker
and Smale [3, 8]:

Xi(t) = vi(t)

1
(1) = § ]Nzl a(llx; (@) — xi (DD (1) —vi()) i=1,...,N, M

wherea e C!([0; 1)) is anonincreasing positive functionand x; € R?, v; € R? are the
state and consensus parameters, respectively. The Cucker—Smale model (1) describes
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the emerging of consensus in a group of N interacting agents described by 2d degrees
of freedom each, trying to align the consensus parameters v; with their neighbors.
Under certain conditions, Cucker and Smale [3, 8] proved that the system converges
to a consensus pattern, characterized by the fact that all the consensus parameters
tend, for + — oo, to the mean consensus parameter v = % 2;7:, vj(?). For the case
when a consensus is not achieved it was proposed, in [2], to introduce the external
control strategies. The authors considered the optimal control problem of determining
a trajectory solution of

Xi(t) = vi(t)
(1) = & ;Vzl a(|lxj(t) — xiOD () —vi(®) +u;(t) i=1,...,N,

with the initial condition, and minimizing the cost functional being a combination of
a distance from consensus o with the /Y — I5-norm of the control, under the control
constraint.

In the above mentioned papers all derivatives are of integer-order. However, it is
well known that many phenomena in nature, processes in physics and engineering
systems can be modeled more accurately by non-integer-order derivatives [9-13].
This was also observed in the context of consensus of multi-agent systems [14].
Motivated by those papers we propose to study optimal control of the fractional
Cucker—Smale model, starting with the simple case of a fractional system of dif-
ferential equations. Namely, the problem under our consideration is: determine a
trajectory solution of

Dy xi (1) = v;(?) @)
Dfvi(t) = % 2L () — v (D) + () i=1,....N,

with the initial condition (I3} “[x](0), Z;; “[v](0)) = (xo, vy), where D, I;;* are
the Riemann-Liouville fractional operators, and minimizing the cost functional

T/ nwn | X N
/ 20 = = D uOll +5 2wl | dr.
0 i=1 j=1 i=1

under the control constraint

N
ut) e M = u(t) € (]Rd)N : Z ||u,~(t)||,g <Ky¢,ae. on [0,T],

i=1

for a given v, K > 0. We show that the considered problem has an optimal solution
and we derive necessary conditions for this solution.

The paper is organized as follows. In Sect. 1, after a review of basic definitions, we
recall theorems on the existence of a solution to the fractional optimal control problem
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and a fractional counterpart of Pontryagin’s Maximum Principle. Section 2 is devoted
to the study of our main problem. We justify the existence of an optimal solution to the
Cucker—Smale fractional optimal control problem and derive necessary conditions
for this solution. Finally, an illustrative example is given.

1 Preliminaries

In this section we briefly sketch basic definitions and properties from the fractional
calculus needed in this paper. Moreover, we recall important theorems regarding the
existence of a solution to a fractional optimal control problem and the fractional
counterpart of Pontryagin’s Maximum Principle. For more information on the frac-
tional calculus and the fractional optimal control we refer the reader to the works
[12, 13, 15-19].

1.1 Introduction to Fractional Calculus

Leta > Oandf € L! ([a b]; R™). We define the left and the right Riemann—Liouville
fractional integrals Ij, and I;" by

o 1 f()
A0 = s | s T

N ()
b = r(a)/w e 4T

for almost every 7 € (a, b). It is a well known fact that fractional integrals I3, :
LF(la, b]; R") — LP([a, b); R") and I’ :LP([a,b]; R") — LP([a, b]; R") are
bounded operators fora > 0Oand 1 < p < o0, i.e,

<Klflly. |51f]

, <KIfly,

_ (b—a)"
where K = TaiD-

Moreover, let I3} (L7([a, b]; R")) (Iu (L*([a, b]; R”))) denote the set of func-
tionsf : [a, b] — R” represented by the left-sided (right-sided) fractional integral of
function g € L”([a, b]; R"). Precisely,

I3 (L (la, b1 R™) == {f : [a, bl = R" : Jyerrqapnrnf =I5, (9]}
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and
I (L’([a, b]; R")) == {f ta, bl = R" : Jpeprqapirnf = I,?_[g]}.

Now, let a € (0, 1). The Riemann-Liouville fractional differential operators are
given as compositions of classical derivatives and fractional integrals, i.e., the
left Riemann-Liouville fractional derivatives Dy are defined for functions I f €
AC([a, b]; R™) by

d
Dy, [f1(0) := El;;[f](t), t€la b)ae.

Similarly, the right Riemann—Liouville fractional derivatives Dj_ are defined for
functions I;' f € AC([a, b]; R") by

d
Dy [11) = I /1), 1 € [a. bl ae.

1.2 Fractional Optimal Control Problem

Let us consider the following fractional optimal control problem (FOCP):

Dy [yI(t) = g(t, y(1), u(t)), t € [a,b] ae., (3)
Ia‘;“[y](a) = Yo, 4
ut) e M CR™, t€la,b], 5)
b
To.u) = / F(t. (1), u(t)) di — min, ©)

where f : [a,b)] X R" xM — R, g:[a,b] x R" x M — R" and « € (0, 1). First
we recall an existence and uniqueness result to problem (3)—(4).

Theorem 1 (cf. Theorem 8§, [16]) Letax € (0, 1), 1 <p < ﬁ and ||-|| be the norm
in R". If

(i) t+— g(t,y,u) is measurable on [a,b] forally e R", u e M, u — g(t,y, u) is
continuous on M fort € [a, b] a.e. and all y € R";
(ii) there exists L > 0 such that

lg(t, y1,u) — g(t, y2, wll < Llly1 — y2ll

fort € [a,b]la.e andall y;,y, € R", u € M;
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(ii) there exist r € LP([a, b]; R) and v > 0 such that

g, 0, Wl < r@@) + v llull
fort € la,bla.e andallu e M,
then problem (3)—(4) has a unique solution'y € I\, (LF) + {L' de R”} corre-

(t—a)lf“ ’
sponding to any control u € LP([a, b]; M).

For g(t,y,u) = A@t)y(t) + B(t)u(t), where A :[a,b] —> R, B:|a,b] —
R™™ the existence of an optimal solution to problem (3)—(6) is ensured by the
following theorem proved in [15].

1

; and
—

Theorem 2 (cf. Theorem 19, [15]) Suppose that 1 < p <

(i) M is convex and compact;
(ii) t+ f(t,y, u) is measurable on [a, b] for all y € R" and u € M;
(iii) (v, u) — f(t,y, u) is continuous on R* x M for a.e. t € [a, b];
(iv) uw f(t,y,u) is convex on M for a.e. t € [a,b] and all y € R";
(v) A, B are essentially bounded on [a, b];
(vi) there exists a summable function i, : [a, b] — Rg and a constant ¢y > 0 such
that

f@y,u) = =i (1) — i llyll

fora.e.t €la,b]land all x € R", u € M. Here, |-|| denotes norm in R".

Then problem (3)—(6) possesses an optimal solution

d
(vo, up) € (1§+(Lp) + ’m, de Rn]) X Uy,

where
Uy = {ueL'(a,bl; R") :u(t) e M, t € [a, b]} .

Theorem 3 (cf. Theorem 9, [16]) Let ov € (0, 1) and 1 < p < . We assume that
M is compact and

(i) g € C" with respecttoy € R" and assumptions (a)—(c) of Theorem I are satis-
fied;
(ii) t > f(t,y,u) is measurable on [a, b] forally € R", u € M and u — f(t,y, u)
is continuous on M for a.e. t € [a, b] and all y € R";
(iii) f € C' with respect to y e R" and there exist a; € L'([a, b], Rg’), a

e /(a1 R (L + L =1), €1, C = 0 such thar
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I &, y, wll < @@+ Ci lyll”, (7

0] -
H 8—f(l,y, w| < a0+ Gyl ®)
Y

forae.t €la,blandally e R", u € M;

(iv) t — %g(t,y, u), t— agyf(t,y, u) are measurable on [a, b] for all y € R",
uemM;

v) u— a—g(t, y, U, u > gyf(t, v, u) are continuous on M fora.e. t € [a, b] and

ally e R";
(vi) fora.e.t € [a,b]andally € R" the set

Z:={(f@t y w, gty uw) e R ueM}
is convex.
If the pair
(63 d n
(Vs» Us) € (I,H(Lp) + [m§ delR ]) X Uy

is a locally optimal solution to problem (3)—(6), then there exists a function \ €
I (L?), such that

0 0
Dy [A(t) = 3—yg<t, Yi(®), s (0) A1) — a—yf(t, Vi (1), (1)) ©)

fora.e.t € la, b] and
L= [Nl(b) = 0. (10)
Moreover,

F@ ys (@), us (1)) — XD g(t, y5 (1), us (1)) = 11421]11/} {f(t, y (@), u) = AXD)g(t, y< (), w)} (11)

fora.e.t € [a,b].

Remark 1 In [16] the author showed that under certain assumptions FOCP of type
(3)—(6) satisfies the Smooth Convex Extremum Principle (SCEP) (see e.g., Theorem
3 of [16]) and as a consequence he obtained the fractional Pontryagin Maximum
Principle (see Theorem 9 of [16]). In particular, it is shown that if for a.e. ¢ € [a, b]
and all y € R” the set

7 = {(f(t,y, w), g(t,y,u)) e R"™! ue M}

is convex, then the convexity assumption in SCEP is satisfied. One can easily check
that the convexity of the set Z can be replaced by the condition saying that for any
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w1y € Uy, y € (1;;’+(Lﬂ) n {# de R”}) and 1 € [0, 1] there exists i € Uy
such that

f,y,w) < pft,y,u)+ 10— wfEy, w), (12)
g(t,y, ) = pg(t,y, u) + (1 — p)g(t, y, uz). (13)

2 Optimal Control Problem of the Fractional
Cucker-Smale Model

In this section we shall investigate the Cucker—Smale fractional optimal control
problem. Let N denote the number of interacting agents and (v;, x;) € R x R? be
understood as the state of each agent (x; is the main state of an agent and v; is its
consensus parameter). Consequently, for N agents the main state is described by
N-uple x = (xq, ..., xy) and consensus parameter by v = (v, ..., Uy).

Let « € (0,1) and x : [0, T] — (RHY, v : [0, T] — (RHN be measurable.
Consider the problem of finding a trajectory solution to the system

D, [ﬂ (t) =A[z](t)+lu(t), (14)

describing time evolution of the state (v, x), initialized at

l—a | U _ | VYo d\N d\N
Iyt [x](O)_[xO}e(R) x (RHY. (15)
Ay Oy ] . . ) .
Here A = I 0 is the 2dN x 2dN dimensional matrix such that
N Oy |
1 1 1 1
N 1_ DI, 1 vla ... IYId IYId
vl (3 —Dlg... v1a ~1a
Av=| A .
iy 1y (L —-DI;, i1
1}/ d 1}/ d A N ] d 1 N d
L vl vla ... o (5 — Dl

Ly is the identity dN x dN matrix, Oy is the zero dN x dN matrix, I is the identity

Iy
Oy
A solution to (14) and (15) has to minimize the following cost functional

d x d matrix,and I = [ . Note that (14) is system (2) written in matrix notation.
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T /N | & N
/ 2 i -+ ;}vj(r)n,@ + wZ} i)l | i, (16)
0 I= =

i=1

where controls u = (uy, ..., uy) : [0, T] — (RN are integrable functions such
that

N
ult) e M = ’u(t) € (Rd)N : Z ||ui(t)||1§1 < K] , a.e. on [0, T], (17)
i=1

for a given v, K > 0. The functional (16) is the combination of the distance from the
mean consensus parameter v = % Zi\’: , vi(t) with the I}’ — [4-norm of the control.

2.1 Existence of Solutions to the Cucker—Smale Fractional
Optimal Control Problem

We start by showing that an optimal solution to problem (14)—(17) exists.

Theorem 4 Suppose that 1 < p < ——. Then, the Cucker—Smale fractional optimal

l—a”
control problem (14)—(17) possesses an optimal solution (v, Xy, U,) in the set

(15, (@0, 73 @Y x @) + i € @YY x ®DV]) x Uy,

where
Uy ={ueL (10, T RHY) :u() e M, t € [0, T1}.

Proof The procedure is to apply Theorem 2. First, let us note that the set M given
by (17) is compact (as it is closed and bounded) and convex. Now, let us define

N 1 N N
0@, u®) = 3 o0 = = D uOlg +7 2 @y
i=1 j=1 i=1

Clearly, t — f(¢, v, u) is measurable on [0, T] (it is a composition of measurable
functions), for all v € (RY)Y and u € Uy, and (v, u) — f(¢, v, u) is continuous on
(RHN x M for a.a. t € [0, T]. Moreover, let u;, u, € M and u € [0, 1], then for a.a.
t € [0, T] and all v € (RN one has
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f(tv v, puy + (1 - M)MZ)

N N N
1
= 2 w0 = 5 2wl +7 2 i) + (1 = i)l
j=1 i=1
N

i=1
N 1 N N

< 2 i) = = D 0Ol + v 2 i@l + (= ) 3 a0 g
i=1 Jj

=1 i=1 i=1

i=1

N N N
1
=pU E ||Ui(t)_ﬁ E vj(t)ll,zg+7§ llri (D114
i=1 j=1

N 1 N N
+ (1= p) ; o) = ;vj(t)n,@ +7i§, i ()l
= /'Lf(tv v, M]) + (1 - ,u')f(ts v, MZ)'

Therefore, u +— f (¢, v, u) is convex on M for a.a. t € [0,T] and all v € (RHN,
Clearly, A and I are essentially bounded on [0, T']. Finally, observe that

N N N N
1
flt,v,u) = E llv:(2) — N E vj(l)lllngrv E lui (Ol =~ E l[uai ()4 -
i=1 j=1 i=1 i=1

N

Hence, by taking ¥ (1) = —v > [lu;(¢) ||zg and c¢; = 0 we fulfill the last assumption
i=1

of Theorem 2.

2.2 Necessary Optimality Conditions for the Fractional
Cucker-Smale Optimal Control Problem

The second step is to state the necessary optimality conditions for an optimal solution
to problem (14)—(17).

Theorem 5 Let ov € (3, 1). If

(U, X 115) € (13+ (220, 71 @Y ®1Y)) +[ € e ®HY x (Rd)N]) X Uyt

11—«

is a locally optimal solution to problem (14)—(17), then there exists a function
A el (170, TT; RHY x RHY)), such that

1 N
DA = ATAD =2 | 0.() = = D vy ()
j=1
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fora.e.t €[0,T] and
L-[\(T) = 0.

Moreover

]

N 1 N N v
Zl] i) = Zl] v*jo)nfg + 72 s (O)ljg = A(e) [A [x: ] (®) + s (1)
= J= 1=
N 1 N N v
. 2
= min Z;, i) = Z}v*jmng + v; luilyg = Aty [A [xﬂ (0 + m]
1= j= =

l (18)

forae. t€[0,T].
Proof 1t is enough to show that the assumptions of Theorem 3 are satisfied. Let

g(t, x(0), v(1), u(t)) == A [';} () + Iu(t)

and the function f (¢, v, u) be defined in the same way as in the proof of Theorem 4.
Clearly, (x, v) — g(t, x, v, u) is continuously differentiable and Lipschitz continu-
ousfort € [0, T]ae.;allu € M;t+— g(t,x,v,u),t — f(t, v, u) are measurable on
[0, T]; functions u — g(¢, x, v, u), u — f(t, v, u) are continuous on M. Moreover,

we have
||g(t5 07 0’ M)“l}lv—lg = ”u“lf/—lzd .

Hence, assumption ¢ of Theorem 1 is satisfied with r(t) = 0 and v = 1. Observe that
function f is continuously differentiable with respect to v and

O v =2{v- L3>
—ft,v,u)=2fv—— V;
ov N /

j=1

One has

N

I 2

If @ v, wlly_w = 22 (”vi — 5 2Vl + ’7||Mi||z§)
=k

i=1

= 3 (20l + il ) + 21013,
2 1 2

i=1
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and

) 1 <
af(t, v, u) =2|lv - ﬁzvjnzf’—l;’
=1

-1

N
1 1
<2|Ivlip_p+ = E lville | =2 (1 + —) ||U||1N_zgf~
1 szl 2 N 12

N - _
Therefore, choosing a; (t) = > ||v,<(t)||]24 + vllui(t)||,g, a(t)=0and C, =2,C, =
t 4

=
1
211+ N assumption 3 of Theorem 3 is satisfied with p = 2. Note that partial
derivative of g(¢, x, v, ) with respect to (x, v) is equal to A, so it is measurable in

t and continuous in u. Moreover, t B_f (¢, v, u) is measurable on [0, T'] for all
v

0
ve RYN, u € M and u — 8—f(t, v, u) is continuous on M for a.e. t € [0, T'] and
v

all v e (RHV.
We will finish the proof, showing that conditions (12) and (13) mentioned in
Remark 1 are satisfied. Indeed, for every u;, u, € Uy,

x,v e I§ (L2 ([0, TT; RHY)) + [td ;d € (Rd)N] and y € [0, 1] one has

I-a’

/’Lf(ts v, Ml) + (1 - /J“)f(h v, MZ) zf(t’ v, Qi + (1 - M)MZ)a
png(t, x, v,up) + (1 — wgt, x, v, ur) = g(t, x, v, puy + (1 — puy)

and puy + (1 — p)us € Uy, by convexity of M. (]

2.3 Illustrative Example

Letus consider problem (14)—(17) withd = 1and N = 3 (i.e., amodel with 3 agents).

A3 03 ], where

Then matrix A in system (14) is of the form A = |: I. 0
3 03

I
21
3

|
Wi
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Functional (16) and the set M are given by

2

T /3 3 3
1
/(Z (v,-(o ~3 w0 ) 1Yol a, (19)
) =1 i=1

i=1

3
M= ’u(r) eR: D w1 < K] .

i=1

By Theorems 4 and 5 we know that the problem possesses an optimal solution
(s, X4, Us) in the set

(Iéﬂr (Lp([O, Tl; R3 x R3) + {L; ceRx R3}) x Uy

tl—a

and there exists a function A € I§}, (L”([0, T]; R* x R?), such that

1 3
DF_IAN®) = ATAD =2 [ 0.0 = 3 > vy
j=1
fora.e.r € [0, T] and
L= IANT) =0,

Precisely, the following holds:

2 1 1 1<
Dy _[M1() = —§>\1(t) + §>\z(t) + §>\3(t) —2 | vix(®) — 3 Z vi () |, (20)
j=1
1 2 1 1<
Ds_[X](t) = §>\1(t) - §>\z(t) + §>\3(t) — 2 | vau(t) — 3 Zvj*(t) , 2D
j=1

1 1 2 1<
D7 _[As]() = §>\1(t) + 5)\20) - §>\3(t) —2 | v (1) — 3 Z V(1) (22)
j=1

and I}:”[/\](T) = 0. Note that A\;4(t) = A\s5(¢) = \¢(t) = 0, for a.e. r € [0, T], since
Dg_[M4]() = 0, DF_[As](t) = 0, DS _[A6](¢) = 0. Clearly, we also have:

2 1 1
Dy, [vi1(0) = —3 V() + 302 (0) + 03 (0) + w1 0), (23)
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1 2 1
D8+[U2*](t) = gvl*(t) - §U2*(t) + §U3*(t) + up (1), (24)
o 1 1 2
Dy [v3](2) = gvl*(l‘) + gvz*(f) - §U3*(f) + uz. (1), (25)

and

D3+[X1*](f) = Ul*(t),
Dy, [x2:1(1) = v2,(2),
D [x3,1() = v3, (D).

Let us define the function

s RN S 2 11
F(u,u,\) := Z(Ui -3 Uj) LD EPY (—§v|+ R +u|)
=1

i=1 i i=1

A : 2 +1 + A : +] 2 +
— v —-n+ vzt — v+ -v—-uvs+us).
2\ 3V T g2t Uzt 3\gUr g2 T gt

Note that, by Eq. (18), optimal control u, must be such that

F.(2), uu(t), \(#)) = miA{IlF(v*(t), u, \(1)), forae. t € [0, T].

Variables v do not influence on the point, where the minimum of F is attained, but
only on its value. Therefore, every optimal control u, must be such that

3
Z(uy(1), A(#)) = min [’YZ lui (D] — A1 (D (1) — Ao (Dua (1) — /\3(t)u3(t)}

i=1

for a.e. t € [0, T], where u,, A satisfy Egs. (20)—(25), and conditions

I m 0) = [;ﬂ LM =0
hold.
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Determining the Time Elapsed Since Sudden
Localized Impulse Given to Fractional
Advection Diffusion Equation

Marie-Christine Néel

Abstract In some natural media solute transport is ruled by a fractional Advection
Diffusion Equation that accounts for fluid and chemicals stored in quiescent zones
before being released after random times. An adjoint equation helps us deducing from
concentration records where and at what time a solute has been suddenly injected in
such media.

Keywords Fractional advection-diffusion equation * Initial Dirac impulse - Data
inversion * Adjoint equation

1 Introduction

Fractional equations rule solute spreading in some natural media. An example is the
fractional Advection-Diffusion Equation [1, 2] for « in ]O, 1]

O + A0u = 0y (—vu + 0y Du) . (D

The Caputo derivative 9;* is usually defined by 0;' = I, - “& where the fractional

Riemann-Liouville integral IO1 T " satisfies I, 1= L f@®= F(l ) Ot (tf(; )) dt’ [3]. Hav-
ing in view initial conditions giving to (1) solutlons non-differentiable at r = 0+,

we use the more general definition [4] 87 f (1) = 9,1, IS r@) — fr(?r—)i;) It coin-

cides with Iol;aﬁ, f () when f is differentiable everywhere. For instance, Eq. (1)
was found to describe the evolution of a tracer injected at time ¢ = 0 in some river
flow where its parameters («, v, D, A) could be determined [1]. When fortuitous
initially localized contamination invades such medium, finding its origin in time and
space conditions remediation and also the assessment of responsibilities: we pro-
pose a strategy that finds when and where a solute was injected, assuming local and
instantaneous injection.
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After a brief description of the model, we set the principle of a method that
achieves this aim with the help of the numerical solution of an auxiliary equation.
We demonstrate the method by applying it on artificial data that mimic a time profile
of solute concentration measured at some point. If the data are due to a Dirac impulse
M, (x) applied at time #o, we retrieve xo, o and M. We then justify our approach.

2 The Model and Its Solutions

2.1 Model and Objectives

Equation (1) represents the evolution of the concentration of a solute in a medium
where it can be trapped for random times which do not have any finite average.
It is equivalent to Fick’s law applied to the mobile fraction while u represents the
total concentration. We consider it in a one-dimensional finite domain represented
by interval [0, £], with the boundary conditions

(0xyDu —vu)(0,1) =0 , Owu(l,t)=0. (2)

We imagine solute concentration recorded at some interior point x,, after a solute
amount M has been injected accidentally in the mobile state at some unknown point
Xxo at some unknown instant #y > 0, when the medium was clean: before that instant
solute concentration was zero and for ¢t > fy itis u(x, t — ty). We want to deduce ¢y,
xo and M from the record.

We ultimately are interested in initial data ¢ of the form of MJ,,(x), J; being the
Dirac distribution concentrated at point b. Yet, most theoretical materials correspond
to initial data (x) that are at least square integrable functions. Considering such
initial data is a necessary step before proceeding to Dirac impulse, of course not
included in the domain

Dx(L) ={f € H*(0,6) and DO, f(0,1) —vf(0,1) = d; f(£, 1) = 0}
of L =0*D — d,vin X = L?(0, £). We note (-) the scalar product of X.

The adjoint operator L* of L in X helps us to describe the solutions of (1) and
gives us an auxiliary equation to inspect past history.

2.2 Spectral Properties of L and of Its Adjoint L*

We define the adjoint L* of L in X by

L*f =0: (vf +0:Df). 3)
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Its domainis Dy (L*) = {f € H*(0,0)/0.f(0,t) = v(f + DO, f)(L, 1) = O}, and
it satisfies (Lu - w) = (L*w - u) for each (u, w) in Dx (L) xDx(L*).

Operators L and L* are dissipative and invertible. Hence they are closed in
X and have compact inverses (by compact inclusion of H?(0, £) in X). More-
over, endowing the set X with the scalar products (u - U)y = (ue™ - U) and
(u- Uy = (ue*s - U) yields two Hilbert spaces H and H* of norms equivalent
to that of X. Operator L (respectively L*) is self-adjoint in H (resp. H*) and
has a complete set of eigenfunctions {¢;} (resp. {1;}) associated to eigenvalues
ceey, =il < =A< --- < =)o < 0 [5]. We normalize the ; with the norm of H
and the ¢); with that of H*. Eigenvectors satisfy ¥; (x) = e D w;(x) and

(i -1bj) =i~ @j)n = (Wi -Vl =0; 4

for each i and j, d; ; being Kronecker index. Thus, each element ¢ of X expands
as ¢ = > (1 - p)p; (orthogonal in H) and ¢ = D (¢; - ¢)1; (orthogonal in H*).
These expansions give us insight into the solutions of (1) and (2). This due to the
asymptotic behavior of the )\;, equal to the eigenvalues of the Sturm-Liouville oper-
ator £ = —8?2 + %2 relatedto L by L = —Dm,% oL o ms, wherem% represents
multiplication by e7*. The eigenvalues satisfy the following property proved in [6].
Property I: Operators L and L* of X have complete sets of eigenfunctions ; and
i, whose C([0, £]) norms are bounded by a quantity B. Eigenvalues satisfy

2 when i— 00, )

)\i ~ ai
a being a positive constant.
These elements help us to describe the solutions of Eq. (1) for A > 0.

2.3 Expansion of the Solutions of (1)

Separation of variables based on the (; and v; expands each classical [5] solution
u(x,t) of (1) and (2) started from initial condition ¢ in Dy (L) according to

u(x, 1) =S =D wyt, o, A)e- i), ©6)

i=0

as in [7] where multi-term fractional equations with different boundary conditions
are considered. Yet, the properties of w) show that this expansion still describes
solutions to (1) and (2) in a mild sense when ¢ only belongs to X. For convenience
we skip the arguments o and A of function w.

Function w) is equal to ¢~ in the conservative case A = 0, and satisfies

(0, + A" + Nwy (1) = 0. 7
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It is linked to the multinomial Mittag-Leffler function Ej_.1)2 [7, 8]

wy(t) =1 = MEq_a2(—At"™ =Xt (8)
and has a Laplace transform w) equal to

1+ As*!

_ 9
s+ As® + A ©)

wa(s) =

The latter equality implies

A [ Ar®~lsin
wa(t) = 2 / ot e ___dr, (10)
T Jo (A —r + Ar@cos ma)? + A%r2asin® o

where we see a completely monotonous function satisfying wy(0+) = 1 hence 0 <
wy(t) < 1fort > 0.
For each ¢ in X with [ representing Id or 1()1;“ or integration 1()" 4 over (0, 1), this
implies
N
le,\i(t)(go “hi)pi — IS(t)p when N — 0o (11)
i=0

in ‘H where the series of (orthogonal) general items (¢ - 1);)¢; converges to ¢
for + > 0. It also converges in Dx(L) for t+ > t* > 0 because of the behavior
of Awy(¢) at large A\. We find this behavior by splitting the right hand-side of
(10) into two integrals J ,y and J, +o0) Over (0, ry) and (ry, +00) separated by

ry = Min(n%, (#ﬁsm‘)%). We obtain J(, yo0) — 0 when A — +o00 and
s — 20 hen A + (12)
— ——— when A\ — +o0.
A r(l—a)

Hence S(#)p belongs to Dy (L) for ¢t > 0.

However, S(t)¢ is not a generalized solution of (1) as defined in [7] when ¢ is just
an element of X. Nevertheless, it is a mild solution, i.e. it solves the time-integrated
version [9, 10] of (1)

1—-a

—) p(x).  (13)
— )

t
u(x,t) + Aloljrau(x, r) :/ Lu(x,thdt' + {1+ A
’ 0 @2

Indeed, (7) implies

l—a

t
1—a ! I =
(d + AL Hwy, (1) + N /0 wnOdE =1+ Ape—0
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hence IV + 1} = 1), with vazzl{vo(ld—i—/llté_f)w,\ Ob;, b; = (oY),
I’VfO’Lz_OwA (t)bdt/ and IV = (1 + A= “))z_ob When N — oo, (11)

re—-a
implies that L [j > i N o wybidt’ converges in X. Hence Jo S(t")pdt" belongs to
Dx (L) and Lfo OwA b;dt' converges to Lfo % St pdt’ in X, since L

is closed. This proves (13).
The same approach applies to an auxiliary equation.

2.4 Adjoint Equation

For v in X, replacing L by its adjoint in (13) yields

t l—a
u*(x,t)—l—AIl “u*(x, t) _/ L*u*(x,t')dt’+(1+At—) W(x), (14)
0 re-—o

the mild version of the adjoint equation
ou* —i—AIO “Ou” = L*u*. (15)

As in Sect.2.3, for each v in X Property 1 implies that

ST =D wy (O - i) (16)

i>0

solves (14). Moreover, S(¢) and S*(¢) are linear operators (from X to Dx (L) and
Dyx (L*)) adjoint in X since (6) and (16) imply

(p-S*MY) = (¥ - SDy) 7)

for each ¢ and ¢ in X.

Finite difference schemes for spatial derivatives and numerical approximations of
Caputo derivatives [11] yield implicit schemes that approximate the solutions of (1)
and (15) and return the black/blue lines and symbols of Fig. 1 that illustrate (17) for
@ and 7 in X. Moreover, the evolution of S(¢)¢ at point x,, is equivalent to that of
(dy,, - (1)), and (17) becomes atool to investigate ¢ on the basis of localized records
of S(t)y if we replace ¢ or ¥ by Dirac impulses. Section4 shows that (17) still holds
in this case, and Fig. 1 demonstrates this identity at fixed ¢ when 1) takes the form
of py, n(x) =npn(x —x,)), with p(x) =1 for |x| < 1 and p(x) = 0 elsewhere.
When n — oo these ¢ approach 4, , (¢ - $*(¢)¥) comes close to (¢ - S*(¢)Jy, ) and
we define S*(¢)d,, by (16) with (J,, - ;) = pi(xm). Section4 proves that S* () py,, »
indeed tends to S*(#)J,,, in X, which moreover satisfies (14) with ¢ = d,,, in a weak
sense.
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Fig. 1 Numerical illustration of Eq. (17), for fixed initial data ¢ in L?(0, £), and various examples
of 1 function. The latter is either a staircase function, or a Dirac distribution. Solid lines/symbols
represent right/left hand-side of Eq. (17). Parameters are D = 0.001 v = 0.1, A = 0.1,and o« = 0.8

Similar limit yields S(7)d,, and extends (17) to the case when ¢ and v are Dirac
measures. In this case (17) gives us insight into the time elapsed since an initial Dirac
impulse imposed to (13).

3 Applying (17) to Data Inversion

Indeed, for ¢ of the form of ¢ = MJ,, and applied at instant 7, later at time ¢ > £,
actual or numerical experiment records @ (1) = M (S(t — y)dy,) (x,,) at point x,,. We
do not know xy, ty and M, but equality (17) extended to Dirac measures tells us that
@ (1) must be equal to M (S* (¢ — #9)0dy, ) (xo), while we can compute (S*(¢')dy, )(x)
foreacht > Oand x € [0, £]. Comparing ¢ with the map of all these (S*(¢")d,,, ) (x)
reveals xo and 7, provided we know A, o, D and v. We check this on artificial profile
@ computed by numerically solving Eq.(1): we have a series of @ (), the @
forming a finite increasing sequence of measurement times withi =0, ..., N.
Discretizing Eq.(15) gives us an approximation to (S*(')dy, )(x) for all #' > 0
and x in [0, £]. Combining Eq. (17) with this discrete field and with profile @ builds

F(xo, to) =
N
DS = 10)5,,)(x0) /@ (1Y) = (87 (1D = 19)6,) (x0) /@ (1) .
i/t >t

The minimum of F(xy, fy) reveals the best candidate (xo, #y) for localization and
application time of Dirac impulse at the origin of @, since by (17)

(8"t — 10)1)) (x0) /P (1) (18)

must be independent of 7.
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D=0.01, v=0.1
150 i
A=0.1, 0=0.8

D(1)

t

Fig. 2 Profile @, and the surface representing function F(xo, tp). Parameters D, v, A, v are 0.01,
0.1,0.1, and 0.8. On the left the @ profile. On the right a three-dimensional global view of F(xo, o).
Horizontal/vertical axes represent (xo, fo) and F

0.24
5
10
0.26 0
0.28 -°
-5
-10
-10 0.3
-15 18
0.32

0.1 0.2 0.3
t0

(&)

o

x0
x0

Fig. 3 Logarithmic plot of the levels of the surface representing F on Fig.2. The levels of
10.log10(F) are reminiscent of the long valley seen on Fig.2. The right plot is a magnification
of the green shape of left plot, and emphasizes the very thin dark blue pixel that reveals the true
(x0, fo)

The minimum of F is found by just inspecting this function. Figure2 shows an
example of an artificial @ profile, and a three-dimensional view of the corresponding
JF function. We visualize the (xy, 7o) having the best chance of being injection point
and injection time by plotting level contours of F (in logarithmic form) represented
on Fig. 3. The global view (at the left) shows a green zone with a thin blue spot at the
minimum of F. Magnifying this zone (on the right) accurately retrieves the actual
(x0, to) at the origin of @. The value of M immediately follows.
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4 The Limit of S*(¢)1 and S(¢)» When ¢ and )
are Dirac Measures

This section briefly sets the main steps that give a meaning to S(7)Jd,, and S*(¢)J,,,
based on series (6) and (16) and on integral expressions.

m?

4.1 Preliminary: Integral Formulation of S(t)

Property 1 For ¢ and ¢ in X,

S(t)p = /O 8a(0) D Tt - o a(t57'0))pd0, (19)
i>0
and
S*(t)y = / g(y(9)ZT (- ha/\(ﬁ_19))¢d9 (20)
i>0

where T(1)p = 3 20(p - wi)e ™ and T*(0)w = 320 (1 - gi)e 4. More-
over, h,,  is the function defined in ]0, 1[ by

O(Aho 4(0))« + ho a(0) = 1. Q1)

Families 7'(¢t) and T*(¢) constitute two semi-groups [12] generated by L and L* in
X, equal to S(r) and S*(¢) in the conservative particular case A = 0.

Proof The Laplace transform (9) of wy(t) writes wy(s) = (1 + As*") f0+oo
e~ 6HASIX=A Gy where e~ (45X is reminiscent of the Laplace transform e~ of
the probability density function g, of a positively supported stable probability law of

exponent cv. It turns out that e~ 45X is the Laplace transform of ga( . ] YH(t —
- =x
X)m [1], while m is that of fo Xga((AX)%)(A ) -dy. Also note that
As®eAxs" = ;_;;_5 o *S’g(1 oy )dt  writes s [;°° ax - gn((AX),)(Azl;)“
because behaviors at infinity allow us exchangmg integral and derivative. This implies
' =X\ - t—x ) _dx
wy (1) = / (1 + —) e Mg | —= T- (22)
0 ax (Ax)= ) (Ax)=

Since the derivative of /i,  satisfies

dh(x A 1 - ha,/\ _ %
—=(0) ( m) = —(Ahy 4(0))7,
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setting X = 1 - ho_4 (510" in (22) yields
o0 1oy,
w (1) = / ga(0))e e tT g (23)
0

We finally arrive at (19) by seeing in [|g.(0"){¢ - ;) il the general item of a
positive series converging to g, (6")||¢|| 7, an integrable function. We similarly obtain
(20).

If T(¢) and T*(¢) satisfy estimates or preserve positivity, expressions (19) and
(20) show that of S(¢) and S*(¢) inherit these properties. For instance, computing the
resolvent (A\Id — L)™' of L (by Green function) shows that operator T (¢) is positivity
preserving. Moreover, simple integration (over (0, £)) of Eq. (1) with A = 0 shows
that 7'(¢) satisfies the following property, easily extended to 7*(¢).

Property 2 For each non-negative element @ of X, [|T(*)¢llz10.0) < llllL10.¢) and
IT*® el < lelleoe-

Because g, is a probability density function, S(¢) and S*(¢) are positivity preserving
and inherit these estimates.

4.2 The Limit of S*(t)px,,,n in X Exists
Property 3 Fort >0

S* (O pxn — z wy, (Dpi ()b = S*(1)0y, (24)

i>0
in C([0, £]) (hence in X).

Proof Because of (5) wy, (1) ({px,.n - ¢i) — @i(xm)); has its C([0, £]) norm dom-
inated by 2B?w), (t). Moreover, Property 1 and (12) imply that for each ¢ > 0
there exists iy(e, t) such that Zizin w)y, (1) < #. Then, (24) results from the limit
(Px,pn = @i) = @i(xy) foreach i < ip whenn — oo.

4.3 The Limit of S*(t)px,,.n in X Satisfies Eq. (14)

We check that S*(¢)d,,, satisfies Eq.(14) in a generalized sense by starting from

m

* l—a g% _ Atlia _
S (t)pxm,n + AIO,Jr S (I)me,n 14+ ——— Pxpn =
re-—o 25)

t
L / S (1) payndt',
0
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where (1 + r/g:;))me,n tends to (1 + r(z a))éxm vaguely in the set M, [0, £] of
finite measures on [0, £]. Moreover, for each ¢ > 0 the limit S*(¢)p,, » — S*(t)d,,,
in X holds in L'(0, ¢). Since || S* (t)px,.nllL1(0,¢) 1s bounded for ¢ > 0 by Property 3,
dominated convergence implies

t t
IS sy — (525 (06,0 (0), / S () g, ndt’ / §*(0)6,, (¢’
0 0

in L'(0, £). Hence L* f LS*(t)) Py, ndt’ converges vaguely to a finite measure (1) =

(Id + AL ZHS®)*5,,) — (1 + %)5%, while the limit [ S*(t")px, ndt’ — [y
S*(1)6,, (' )dt in L'(0, £) norm also holds in M,[0, £]. Since L* is vaguely closed
(Prop. 2 7.20 of [13]), the vague limit f) S*(t)d,, (t")dt off0 S*(t') px,, ndt’ belongs
to the domain of L* in M,,[0, £] and satisfies L* fo S*(t)dy, (tdt' = pu(t).

Hence, for each ¢ > 0 the strong limit $*(¢)d,,, of S*(#)py,, » satisfies Eq.(14) in
M,[0, €], with d,,, instead of ¢. For x in (0, £) the strong limit S(#)d,, of S(#) px,.n
similarly solves (13), with ¢ = 4.

4.4 Equation(17) When 1 and o are Dirac Measures

For t > 0, S(t)px,.n = S()dy, in C[O, £], and p,, , — 6, vaguely in M,[0, £],
the dual of C[0, £]. Hence, (py,, » - S(t)pxgn) = (dy, - S(t)6y,) When n — oo by
Proposition II1.12(iv) of [5]. This proves the following property.

Property 4 For ¢ = 6,, and ¢ = J,,, the strong limits S*(¢)d,, of S*(¢)px,.» and

S(t)dy, of S(t)px,.» satisty (14) and (13). Moreover, (17) holds true when ¢ or ¢ or
both are Dirac measures.

5 Conclusion

Examining at point x,, the solution of a partial differential equation mimics localized
measurement and the x,, value is in fact a duality product involving the fundamental
solution of an adjoint equation started from this point. This motivates giving a mean-
ing to such solutions. They are the basis of an inverse method valid for localized
initial conditions: it retrieves their track by processing localized observations.
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Accuracy Analysis for Fractional Order
Transfer Function Models with Delay

Krzysztof Oprzedkiewicz and Wojciech Mitkowski

Abstract In the paper a new accuracy estimation method for fractional order
transfer functions with delay is presented. Oustaloup’s recursive approximation
(ORA approximation) and Charef approximation allow us to describe fractional-
order systems with the use of integer-order, proper transfer function, a delay is
required to be modeled with the use of Pade approximant. Results are by simulations
depicted.

Keywords Fractional order transfer function - Oustaloup’s recursive approxima-
tion - Approximation + Charef approximation + Time-delay systems

1 An Introduction

Fractional order models are able to properly and accurate describe a number of phys-
ical phenomena from area of electrotechnics, heat transfer, diffusion etc. Fractional -
order approach can be interpreted as generalization of known integer-order models.
Fractional order systems has been presented by many Authors [1-5], an example of
identification fractional order system can be found in [2, 6] the proposition of gen-
eralization the Strejc transfer function model into fractional area was given in [7].
A modeling of fractional-order transfer function in MATLAB/SIMULINK
requires us to apply integer order, finite dimensional, proper approximations. An
important problem is to assign parameters of approximation and estimating its accu-
racy. The most known approximants presented by Oustaloup and Charef (see for
example [4, 8—11]) base onto frequency approach. This is caused by a fact, that
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for fractional order systems the Bode magnitude plot can be drawn exactly and its
parameters can be applied to approximants calculation.

Additionally, for elementary fractional-order elements an analytical form of step
and impulse responses can be given (see [8]). These responses can be applied as
reference to estimate a correctness of built approximant.

The goal of this paper is to present a new method of accuracy estimation for
non integer order transfer function models with delay. The presented method was
previously applied to accuracy analysis for Oustaloup’s recursive approximation
(ORA approximation) and Charef approximation (see [12, 13]). It uses an analytical
formula of step response for fractional order system with delay, the Medium Square
Error (MSE) cost function and numerical calculations done with the use of MATLAB.
The proposed approach does not require the use a step response of modeled plant.

The paper is organized as follows: at the beginning considered transfer functions
with delay are presented. Next all the used approximations: ORA, Charef and Pade
are remembered. Furthermore numerical calculations done with the use of MATLAB
are given and final conclusions are formulated.

2 Considered Non Integer Order Transfer Functions
with Delay

Let us consider an elementary fractional - order plant with delay described by the
following, non integer order differential equation:

Y(t) = To, D™ u(t — ) + u(t — 7). (1)

In (1) D' denotes an integro - differential operator calculated with the use of Caputo
definition (see for example [1, 4]), 7 denotes a dead time of plant and T,,, denotes a
time constant. If we assume, that all initial conditions are equal zero, then the plant
(1) can be described by the following transfer function (2):

—T1S
e N

Gi(s) = @)

To s 417

In (2) T,,, and 71 > O are time constant and dead time respectively, oy € R is a non
integer order of the plant.

The analytical form of the step response y,;(¢) for plant described with the use
of Eq. (1) and transfer function (2) is a combination of step response of non integer
order system without delay (see [8, pp. 8-9]) with step response of pure delay and it
can be described as follows:

Vo) =L [361@)] _ (1<r — 1) —E, (—t T )) . 3)
S Tfll
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In (3) E,, denotes the one parameter Mittag—Leffler function:

E.(x) = Z(; ThatD 4

where I"(--) denotes complete Gamma function described as underneath:

I'a) = /00 e xdx. )]
0

The second proposed model with delay has the following form:

—ST
e 2

GZ(S) = _(Tazs + 1)“2'

(6)

Parameters of the transfer function (6) are analogical, as transfer function (2): T,,
and 7, > 0 denote time constant and dead time respectively, a; € R is a non integer
order of the inertia.

The analytical form of the step response y,»(#) for plant described with the use of
(6) follows also directly from step response formula for plant without delay (see [8,
p- 9]) and it is expressed as underneath:

 E _ . Top
Yo =L [SG2<s)]— T T (M

where I (o) denotes complete Gamma function expressed by (5) and

r t
Qp, —
2T&2

is the incomplete Gamma function:

t Ta
r (a, —) =/ e x dx. ®)
Ta 0

Let us assume, that the step responses described by (3) or (7) are accurate responses.
This implies, that they can be applied as the reference to estimate an accuracy of
approximations.
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3 Approximations

3.1 The Oustaloup’s Recursive Approximation
(ORA Approximation)

The method proposed by Oustaloup (see for example [11]) allows us to approximate
an elementary non-integer order transfer function s“ with the use of a finite and
integer-order approximation expressed as underneath:

Nora 14 = L (

, L orA(S)

5" = Gora(s) = kr | | b = .
aor VHo- Dora(s)

€))

In (9) Nogra denotes the order of approximation, /., and v, denote coefficients calcu-
lated as underneath:

=W ’ Vl‘l= n s nzlv"'»N9
= wiy/n [0 10)
Unt1 = VpT), n=1,...,.N—1

where:

@ 1—a
AN AN
Y= (—) N ES (—) . (11
wi wi
In (11) w; and wy, describe the range of angular frequency, for which parameters are

calculated. For convenience during further analysis let us assume, that this frequency
range is logarithmically scaled and expressed by the number P:

w=10"F, w, =10". (12)

A steady—state gain k; is calculated to assure the convergence the step response of
approximation to step response of the real plant in a steady state.

It was proven (see for example [13]) that the frequency range w; and wj, strongly
determines the accuracy of ORA approximation.

3.2 The Charef Approximation

The Charef approximation allows us to approximate fractional order transfer func-
tion, described by (5) with the use of integer order transfer function G ., (s) described
as underneath (see [9]):
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Nep—1 s
Las) Tz (1+2)
Den(s) N (1 + ,%) '

GCh(S) = (13)

In (13) N¢p, denotes order of approximation, z; and p; denote zeros and poles of
approximation. They can be calculated with the use of transfer function (1) pole p,
and fractional order «:

1

p—— = a\/zv

1, 7P (14)
. zi=apo(ab)’, i=1,....N—1

Pa =
pi=polab)’, i=1,...,

where: , A
a = 1010 b =107, (15)

In (15) A denotes a maximal permissible error of approximation, defined as the
maximal difference between Bode magnitude plots for model and plant, expressed
in [dB].
The order N¢;, of Charef approximation can be assigned to minimize the assumed,
maximal approximation error A (see [9]):
tog (%)

log(ab)

Nep = +1. (16)

In (16) wyq, denotes the angular frequency, for which the maximal error is achieved.
If the value of N¢;, with respect to (16) is non-integer, it should be rounded to nearest
integer.

3.3 The Pade Approximation

—TSs

Pade approximation is a classic tool to estimate delay element e~™* with the use of
rational, integer order transfer function. There are known different versions of this
approximant (see for example [14]). The most known is described as underneath:

2+ 3 S L)

m!

2+ 5,0 GF D)

e = Gyls) =

a7)

where M denotes the order of Pade approximation.
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3.4 The Approximations of the Whole Model

After inserting the both approximants (9) and (17) to the transfer function (2) we

obtain:
Lp ()Dora(s)
ToLora()Dp(s) + Doga(s)Dp(s)”

Gaprl (s) = (18)

The summarized order of approximant transfer function (18) is equal Nogs + M.
Analogically the approximation of transfer function (5) can be written with the use
of (9) and (13):

Ly(s)Lcy(s)

G = 5 D)’

19)
The step response of each approximation (18) or (19) is expressed as underneath:

(20)

Yapri, () = L [M] .

N

4 Cost Function Describing the Accuracy
of Approximations

Let us assume, that the step response y,(¢) described by (3) or (6) is the accurate
response. In real situation it is calculated in discrete time moments k = 1, ..., K, and
with sample time h. Then y* (k) = y(kh). Analogically ya*pr (k) is the step response of
approximation, described by (20) and calculated along the same, discrete time grid.
Consequently the approximation error e* (k), calculated in discrete time moments
1, ..., K is defined as follows:

et (k) =y!k) —y;rpr(k), k=1,...,K,. 2n

The accuracy of the approximation can be estimated with the use of typical Medium
Square Error (MSE) cost function:

KA

1
MSE = -~ > (eF k)’ (22)

S k=1

The cost function (22) for given plant (described by 7 5, Ty, , and ¢ ») is a function
of approximation parameters: orders M, N¢;, Nora and angular frequency range
described by P in the case of ORA approximation and maximal error A for Charef
approximation.
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It is known (see [13]) that decreasing P improves the accuracy of ORA approxi-
mant for separated element s, but an influence of this parameter on accuracy of the
whole transfer function (2) is not obvious and it should be tested also. The same was
checked in the case of Charef approximation (see [12]) and parameter A.

Next it can be expected, that increasing both orders N¢j, Noga and M should
increase an approximant quality, described by cost function (22). However, results
of previous investigations done by authors point, that too high value of N¢j,, or Noga
can cause bad conditioning of a model and consequently, make it useless.

Furthermore — in the considered case an additional problem can appear — for
particular values parameters of each applied approximant the cancellation of some
poles and roots in approximating transfer function (18) or (19) can appear. This is a
separated important problem, close to issue considered in the paper [10]. This will
be tried to solve during further investigations.

The fastest method to check proper setting the approximation orders Ny, or Noga,
M is to calculate the cost function MSE (22) as a function of these orders. Such a
setting will be shown in the next section.

S Examples

As a first example let us consider the optimal order tuning for transfer function in
the form (2) with the following values of parameters:

—22s

e
Gi(s) = 1

— . 23
75105 41 23

The numerical finding of optimal orders M and N can be done with the use of known
approach presented for example in [ 15, p. 572]. It consists in calculating cost function
(22) for increasing values of orders M and Nogq4. If the significant improvement of
cost function during crossing from M to M + 1 and analogically between Npg4 and
Nora + 11is observed, then estimated orders of model are equal M + 1 and Npga + 1
respectively. Optimal orders of model 1 for transfer function (23) obtained with the
use of the above approach and cost function (22) are given in Table 1. The comparison
of analytical and approximated step response are shown in Fig.2.

As the second example the model expressed by transfer function (24) was tested.
The MSE cost function (22) as a function of both approximation orders is shown in
Fig.3.
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Table 1 Optimal orders of M Nora MSE
approximated model 1

4 6 8.0746e-04
Table 2 Optimal orders of M New MSE
approximated model 2

6 7 3.0922e-08

Cost function MSE

2;-x..___“..x ~ \\ - <> >

O, ot s S —
(/N P e
oF o o
P A - 6 gonNo®
ap, e e “ AN
“roy., 8 R T 2 29
X, ffb‘?{ : e ¢ O‘P\P‘
“or, y oet o

Fig. 1 Cost function (22) as a function of orders: M and Nogy4 for model 1

6722s

Optimal orders of model 2 for transfer function (24) obtained with the use of
the above approach and cost function (22) are given in Table 2. The comparison of
analytical and approximated step response are shown in Fig. 4.

From Tables 1 and 2 and Figs. 1, 2, 3 and 4 it turns out that model 2, described
by transfer function (5) and approximated with the use of Charef approximation is
much more accurate, than the model 1, described by transfer function (2) and using
ORA approximation. Next—the good accuracy of the both tested models is achieved
for relatively low orders of all used approximants: Pade, ORA and Charef.
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Fig. 2 Analytical (red) and approximated (blue) step responses for model 1
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Fig. 3 Cost function (22) as a function of orders: M and Ny, for model 2
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Fig. 4 Analytical (red) and approximated (blue) step responses for model 2

6 Final Conclusions

The final conclusions for the paper can be formulated as follows:

e The model in the form of non integer order inertial plant with delay (5) is much
more accurate in the sense of MSE cost function than non integer order model with
delay, expressed by transfer function (2).

e The convergence of the both considered models is good, because the good accuracy
is achieved for relatively low orders of used approximations.

e Results of tests for the model (2) using ORA approximation point, that the proposed
form of non integer order transfer function should be approximated with the use
of another methods, which should be proposed. This is going to be the area of
further investigations.

e An important issue, which should be considered, is a problem of partial cancel-
lation poles and zeros in transfer functions using both Pade and Charef or ORA
approximation. This phenomenon can appear for certain combination of approxi-
mation parameters and it will cause the loosing of approximation accuracy. Similar
problem during use the Charef approximation was discussed in paper [10]. The
analysis of use concatenation of Pade and ORA/Charef approximation should also
be presented and it is going to be presented as a sequel of this paper.

Acknowledgments This paper was supported by the AGH (Poland) — project no 11.11.120.817.
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Accuracy Estimation of Digital Fractional
Order PID Controller

Krzysztof Oprzedkiewicz

Abstract In the paper an accuracy estimation method for digital fractional order PID
controller is discussed. Integral and derivative parts of a controller are approximated
with the use of Power Series Expansion (PSE) and Continuous Fraction Expansion
(CFE) methods. These approximations are fundamental tools to modeling fractional-
order elements with the use of integer-order, discrete, proper transfer function in the
form of FIR or IIR filter. The accuracy of each approximation is a function of its
order and other parameters. It can be estimated via comparison of step responses:
analytical and approximated in sample moments. The step response expressed by
accurate analytical formula can be interpreted as a standard. Approach presented in
the paper can be applied during implementation of FO PID at each digital platform
(microcontroller, PLC). Results of simulations show, that the CFE approximation
allows us to build a FO PID controller so accurate, as constructed with the use of
PSE, but much more simple to implementation, because its order is significantly
lower.

Keywords Digital fractional order PID controller - PSE approximation
CFE approximation

1 An Introduction

One of main areas of application fractional order calculus in automation is a fractional
order PID control (FO PID control). Results presented by many Authors [1-5] show
that FO PID controller is able to assure the better control performance than classic
integer order PID controller.

An implementation of FO PID controller at each digital platform (PLC, microcon-
troller) requires us to apply integer order, finite dimensional, discrete approximant.
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The most known are: Power Series Expansion (PSE) approximation and Continuous
Fraction Expansion (CFE) approximation (see for example [1, 2, 6, 7]). They allow
us to estimate a non integer order element with the use of digital filter. The detailed
comparison of the both methods was done for example in [2]. In this paper it was
marked that the CFE is a more effective method according to the PSE method, but
there are some restrictions for the correct choice of the sampling period.

For elementary fractional-order integrator/differentiator an analytical form of step
and impulse responses are known (see [1]) These responses can be applied as refer-
ence to estimate a correctness and accuracy of tested approximants.

The goal of this paper is to discuss an accuracy estimation of PSE and CFE approx-
imations describing a Fractional Order PID controller (FO PID) with the use of a
method proposed by author in papers [8, 9]. The presented approach uses analytical
formula of controller’s step response, known MSE cost function and numerical cal-
culations done with the use of MATLAB. Proposed method will be also applied to
compare of both approximants in the sense of accuracy and numerical complexity.

It is important to notice that the proposed method is dedicated only to optimal
tune of approximants, and this problem is independent on optimal tuning FO PID
parameters, which should be always dedicated to certain controlled plant.

The paper is organized as follows: at the beginning elementary ideas are remem-
bered. Next the tested PSE and CFE approximations are presented and method of its
optimal tuning is proposed. Results are illustrated by simulations done with the use
of MATLAB.

2 Preliminaries

A non integer order operator is generally described as underneath (see for exam-
ple [1]):
aof@
dt(!

a>0
DY) =11 a=0. (D)

[fD@n™ a<0

In (1) o denotes a non integer order of operation, a, ¢t denote a time interval to
calculate operator. The operator (1) can be described by different definitions given
by Griinwald and Letnikov (GL definition), Riemann and Liouville (RL definition)
and Caputo, but a discretization of the operator (1) can be done most naturally and
easily with the use of Griinwald—Letnikov definition, given underneath:

5]
oDYf(0) = lim h (1) (j‘) S —jh. @)
Jj=0
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In (2) h is a step of discretization, [..] denotes an integer part, (?) is a generalization
of Newton symbol into real numbers:

1 dlaj =0

(67
() = , . 3)
] a(afl).}!(ufﬂrl) dlaj -0

For fractional order systems an idea of transfer function can be also given and its
form is analogical as for integer order systems.

Let us consider an elementary non-integer order PID controller described by the
transfer function (4):

kr 3
Ge(s) =ky + -t kps”. 4)
S

In (4) a, B € R are fractional-orders of integral and derivative actions, kp, k;, kp
are coefficients or proportional, integral and derivative actions of controller. The
analytical form of the step response y,(¢) for the above controller can be calculated
with the use of [1, p. 5] and it has the following form:

1 k; ‘ 1o =7
(O =L =k + = +hps” )} =k, + ks - kp - 5
a0 [s(”s””s)] ey T ra—s ©
where I'(..) denotes complete Gamma function:
oo
I' (o) =/ e x*dx. (6)
0

Let us assume, that the continuous-time step response described by (5) and (6) is the
accurate response. It will be applied to accuracy estimation as a standard.

3 The Considered Discrete Approximations

The PSE approximation bases directly onto GL definition given by (2) and it has the
following form:

)

h

L, \ Dl O T ()
( ) : (7)

In (7) L,, denotes the “memory length”, h is the size of time step, (—1)/ (‘j’) are
coefficients calculated as underneath:

@ @ 1+a «
o =1, cj>=(1——j )cj)l. ©)
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It is important to notice that PSE leads to approximation in the form of polynomials,
that is, the discretized fractional operator has the form of a FIR filter, which has only
zeros. The resulting discrete transfer function, obtained by approximating fractional-
order operators, can be expressed in the z-domain as underneath:

oDgf () =hPSE{(1—2z7")"} =h"R,), 9)

where z = e*. Coefficients of the transfer function (9) can be calculated for example
with the use of MATLAB function dfod?2 available at [4]. This function will be applied
in calculations.

An alternative form of integer order, finite dimensional approximant for non inte-
ger order operator can be obtained with the use of Continuous Fraction Expansion
(CFE) approximation (see for example [1, p. 14]).

1 +a 1— -1 +a 1 +ao
nghf(t)z(%) (#) =( Jhra) CFE{..).  (10)

The CFE transfer function (10) has the form of discrete, n—th order IIR filter
containing both poles and zeros. Coefficients of it can be calculated for example
with the use of MATLAB function dfod! available at [11]. This function will be also
applied during numerical optimization of FO PID.

4 Cost Function Describing the Accuracy
of Approximations

Denote the step response of considered FO PID calculated in sampling moments by
yro):
Ya (k) =ya(kh), k=1,2,... (11

Let yjgp (k) or y&p (k) denotes the step response of the discrete, approximated con-
troller in k—th time moment. Then the approximation error e;fSE’CFE (k) can be defined
as follows:

epse,cre(k) = Y7 (k) = Yhse cpr (k). (12)

The quality of approximation can be estimated with the use of typical MSE cost
function (see for example [12]):

K
1 5
MSEpsg cre = X ; epsg.cre (k). (13)
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In (13) K denotes a number of all collected samples, €5, - (k) is the approximation
error of each approximant, described by (12).

To estimate the order of each considered approximant, assuring the reasonable
value of cost function (13) can be applied an approach presented in [12, pp. 573,
574].

A criterion to determine an approximation order is the rate of change the cost
function (13) as a function of model order. If the increase of order causes firstly big
and next small improvement of calculated cost function, then this “threshold” value
of order can be interpreted as a its sensible value. This idea will be applied during
experiments.

5 Experiments

As an example let us consider an application of both PSE and CFE approximations to
model the FO PID controller described by (4). During all experiments the coefficients
of controller were constant and equal: k, = 1.0, k; = 1.0 and kp = 1.0, parameters
of the approximation for the both parts I and D of controller were the same. All
results are collected in the Table 1. Firstly the PSE approximation (9) was tested.
Calculations were done for different values of memory length, non integer orders «,
( and different values of sample time and with the use of MATLAB function dfod2
[4]. Results are given in Figs. 1, 2 and 3 and the Table 1.

Next CFE approximation (10) was tested with the use of analogical approach, as
above. Calculations were done with the use of MATLAB function dfodl [11]. The
Euler method (parameter a = 0) was applied. Results are shown in Figs.4, 5 and 6
and Table 1 also.

From Table 1 it can be concluded at once that:

e Shorter sample time assures the better quality of approximation in the sense of
MSE cost function, but the convergence of approximation is slower,

Table 1 “Threshold” values of memory length L,,, (PSE) and approximation order (CFE) for
different «v,  and £ in both tested approximations

h [s] « 3 Threshold MSEpse Threshold MSEcrg
value of L, value of n

0.1 0.5 0.5 48 8.3639¢ — 004 | 5 8.6111e — 004
0.2 0.8 40 1.0098¢ — 004 | 5 1.1601e — 004
0.8 0.2 47 0.0039 4 0.0033

0.2 0.5 0.5 25 0.0027 4 0.0027
0.2 0.8 20 2.2611e — 004 | 4 2.0808e — 004
0.8 0.2 25 0.0155 2 0.0138
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Fig. 1 PSE approximation: MSE cost function for different memory length, different sample time
and non integer orders equal: « = 0.5, 3 = 0.5
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e The accuracy of the both PSE and CFE methods for the same sample time and non
integer orders is very close, but the order of CFE approximation is significantly
lower, than PSE approximation.

Examples of step responses of considered FO PID controller for different sample
times are given in Figs.7 and 8.

6 Final Conclusions

The final conclusions from the paper can be formulated as follows: The both tested
approximation methods well describe a behavior of a FO PID controller at digital
platform.

The order of CFE approximation necessary to obtain the good accuracy is sig-
nificantly shorter that order of the PSE approximation assuring the close accuracy.
This implies that to implementation at digital platform with bounded resources (for
example PLC, microcontroller) is recommended the use of CFE.

Results shown in the paper will be applied during implementation FO PID at PLC
platform.
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Modeling of Fractional-Order Integrators
and Differentiators Using Tustin-Based
Approximations and Model Order Reduction
Techniques

Marek Rydel, Rafal Stanistawski, Marcin Galek and Krzysztof J. Latawiec

Abstract This paper presents a set of low-order approximators/dis-cretizers of
fractional order derivative and integrator. The approximations are obtained using the
Frequency Weighted (FW) reduction method applied to a high order Tustin—-Muir
based model of fractional-order derivative and integrator. Simulation examples con-
firm high accuracy of the models both in frequency and time domains. This illustrates
the usefulness of the introduced methodology, which can be applied to selection of a
set of relatively low order discrete-time approximators of fractional-order derivative
and integrator.

Keywords Fractional-order system * Discrete-time systems * Approximation

1 Introduction

Both for integer- and noninteger-order systems there are three main methods for
discretization of continuous time systems, providing transformation from the s to z
domains. These include (1) the classical transformations based on the rectangular
rule, called the Euler method [1], (2) the trapezoidal rule, called the Tustin method [2]
and (3) the Al-Alaoui method which combines the above two methods using specific
weighting coefficient [3, 4]. The most commonly used method is the rectangular
integration rule, which can be simply obtained by the use of the generalized Newton
expansion. However, its FIR structure requires a large number of model elements
to provide discrete-time ‘equivalence’ of continuous time system. The trapezoidal
integration rule leads to the IIR structured discrete-time model, with relatively low
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number of elements. However, it causes the ‘wrapping effect’ due to its nonlinearity
[3, 4]. The Al-Alaoui operator combines the above two methods to minimize the
wrapping effect of the Tustin operator. The Al-Alaoui operator is determined by the
coefficient 3 € [0, 1] which weights the shares of of the Euler and Tustin methods
in the Al-Alaoui operator. Other approaches behind that research direction are based
on the Laguerre functions approach [5, 6] leading to direct discretization of the
Griinwald—Letnikov (GL) fractional order derivative. The approach uses the Laguerre
filters rather than e.g. FIR ones. It enables to use a low number of elements in the
Laguerre-based model and yet to provide a high approximation accuracy [6, 7].

There are two main methods of practical implementation for the Tustin operator
i.e. (1) using the continued fraction expansion (CFE) method [8] and (2) using the
Muir recursion [7]. The CFE-based Tustin method yields to good approximation
accuracy but can cause numerical problems ending up with a low upper limit of
implementation length for CFE-Tustin approximator. Accurate approximation in a
wide range of frequencies for the fractional-order integrators and differentiators
using the recursive Tustin—Muir algorithm requires a very complex model which is
not useful from the computational point of view. For this reason, the ability of proper
reduction of the model complexity in a given adequacy scope becomes a significant
issue. Reduction of a model is not a unique operation and there are several ways
to reduce the order of the model [9-11]. Among them, the techniques based on the
truncation of balanced realization are given a great interest. The Balanced Truncation
Approximation (BTA) method determines the model by eliminating the low-energy
and hard-to-reach states in the state space model. The reduction method guarantees
that H,,-norm of difference between full and reduced-order models is upper bounded
by twice the sum of the neglected Hankel singular values [11, 12]. However, for the
integrator and differentiator the magnitude of frequency response varies significantly
with frequency. Therefore, a reduced model obtained by the BTA reduction requires
a large number of states to provide an accurate approximation of frequency-domain
characteristics in a wide frequency range.

The paper is organized as follows. Having introduced the approximation/dis-
cretization problem for fractional-order systems in Sect. 1, the Tustin-based approx-
imations for fractional-order derivative and integrator are recalled in Sect.2. An
application of the SVD-based method in terms of the FW approach to high order
Tustin—-Muir approximation is presented in Sect.3. Results and simulation analy-
sis of the introduced methodology is shown in Sect.4 and conclusions of Sect.5
complete the paper.

2 Fractional-Order Integrator and Differentiator

One of the most commonly used discretization and practical implementation methods
for both ‘regular’ (integer order) and fractional-order derivatives and integrals is
the trapezoidal rule, called the Tustin method. This approach has two advantages
(1) the conversion of the left half of the s-plane strictly into the inside of the unit
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circle in the textitz-plane (2) warranty that the imaginary axis of the textits-plane
is exactly mapped onto the unit circle circumference in the textitz-plane (see e.g.
[4]). The disadvantage of the Tustin-based discretization is the occurrence of the
wrapping effect in the magnitude characteristic at high frequencies. Discretization
of fractional-order derivative and integrator using the Tustin operator is realized as

« « 1\«
“=(2)=() () ®
T T 1+z!
where the fractional-order o € (0, 1) describes fractional-order derivative and a €
(—1, 0) fractional order integrator, T is the sampling period and z is the complex
operator. Accurate discretization of fractional-order derivative and integral using
the Tustin operator may produce an irrational function leading to infinite lengths of

numerator and denominator in Eq. (1). It is well known that the functions in Eq. (1)
can be presented in the continued fraction expansion (CFE) form

A )a b1(z)
=) =|a@+ @)
T by(2)
@@+ tlz(z)-&-,,}bég.“
where the elements a;(z), i =0, 1, ... and b;(z),j =1, 2, ... are rational functions

in the z domain. By finite implementation length in Eq. (2) we obtain the CFE-based
approximation of fractional-order derivative or integrator [13]

A\ B 2‘*’CFE 1—z7Y 3
(7) =w0= () =] (155) | @

where T is the sampling period, CFE, denotes the continued fraction expansion of
order n. Of course, the accuracy of the CFE expansion depends on implementation
length. Therefore, it is worth emphasizing that due to numerical problems in the
Matlab environment an implementation length is bounded and depends on values a.

Another Tustin-based approximation for fractional-order derivative and integrator
is based on the Muir recursive scheme. In this case the nominator and denominator
of the rational integer-order approximation is calculated in the following way

(2 A a)
vo=(7) A @

where A, (z7!, @) and A,,(z~!, ) are the polynomials of orders n, whose coefficients
are calculated in a recursive way

Az ) =A@ @) — 1 A (2, @) 5
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% n is odd
Tn =

with

0 niseven

and
Aoz ) =1

The Tustin—-Muir approach gives worse performance in comparison to the CFE-Tustin
one. However, in contrary to the CFE method the maximum order of implementation
length is not limited. Therefore, in order to obtain an accurate approximation of
fractional-order derivative in a wide range of frequencies it is necessary to generate
very high order approximators.

In the paper we apply model order reduction methods for the Tustin—Muir approx-
imation of the fractional order differentiator and integrator (4). Model order reduction
methods require the representation of Eq. (4) in the state space form

x(t 4+ 1) = Ax(t) + Bu(t) ©)
y(t) = Cx(t) + Du(t)

with the matrices A € R, B € ®W"™*!, C € K" and D € % given directly from (4).

3 Approximation Procedure

The Frequency Weighted (FW) method is a generalization of the BTA method, which
enable to introduce frequency weighting functions [11, 14—18]. Weighting functions
are chosen in terms of frequency-domain responses and adequacy scope of the model.
A proper selection of weighting functions enables to significantly reduce a relative
approximation error for frequency-domain characteristics in a given frequency range
[19, 20].

The FW method has been developed for stable models and stable weighting input
W; (state matrices: A;, B;, C;, D;) and output filters W,, (state matrices: A,, B,, C,,
D,). Introduction of weighting filters modifies the primary model as follows [11, 16]

)

(®)
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Controllability and observability gramians of the modified system are computed
by taking into account the input and output weights

APAT — P = —BB" )
ATOA, - 0 =-CTC, (10)

Introduction of weighed functions changes the order of the model, therefore in the
algorithm proposed by Enns [14], as gramians in the reduction algorithm are taken
the sub-matrices Pn and Q1 1 of the modified model gramians.

P = P;; eR™", where: P = [P” Plz] (11)
Pl, P

0 = 011 eR™", where: Q = |:QIT' le] (12)
Q12 Q22

It is worth mentioning that there exist other alternative ways of determination
gramians matrices P and Q (see details in Refs. [15-18]).

The Enns algorithm guarantees maintaining of the reduced model stability only
for one-side weighing. However, mentioned above modifications provide stability of
two-side weighting [15-18].

All the subsequent steps of the reduction algorithms are identical with those for
the BTA method and are presented in detail in [21]. As result of the reduction process
we obtain an integer-order discrete-time model of order k < n.

In the paper we use the above presented FW algorithm to model-order reduction
of the Tusin-Muir approximation presented in (6). Weighting functions are selected
to optimize the approximation performance of the reduced models in the frequency
range w € %(10_3, 1) [rad/s]. Determination of optimal reduction parameters is a
non-convex problem and application of the global optimization algorithms is neces-
sary, so for a solution to this problem we apply the evolutionary algorithm [19].

4 Results and Simulation Analysis

The approximation procedure presented above enables a selection of discrete-
time models of fractional-order differentiator and integrator. Tables 1 and 2 present
approximators of fractional-order derivative and integration, respectively, for various
fractional-orders o and implementation lengths k.

Frequency domain characteristics of the above presented approximators and the
actual characteristic of fractional-order derivative are shown in Fig. 1. In order to
compare an efficiency of the approximations presented in this paper, the frequency
domain characteristics of classical, continued fraction expansion-based (CFE-based)
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Table 1 Discrete-time models of fractional-order differentiator

a k w(z)
03, (2 12312 —3.12722 4+ 2.5782 — 0.6823
03 |3 w37 (2) =
T) 23 -20232+1.112z - 0.08914
. 5 4 3 2
03 2\ 1.2312° — 4.714z* +6.7922° — 4.397z> + 1.118z — 0.0304
> |wsT@ =7 5 r 3 2
T) 2> —3.214z% +3.369z3 — 0.8003z2 — 0.6509z + 0.2959
05, . 2% 1414z2> —3.7272% 4+3.2247 — 09111
05 |3 |wi@)=
T 22 —1.71422 +0.5425z + 0.1718
05 2\ 141425 — 3.8582* +2.9682° +0.2922% — 1.1262 + 0.309
5 ws?(2) = = 3
T) 22— 171924 —0.177723 4 1.557z2 — 0.6711z + 0.0111
2\ 1.6252° —4.009:% + 3.169z — 0.7843
07 |3 |uwd¥@=|=
’ T) 28 —0.9659z2 —0.6408z 4 0.6109
5

07, (2)" 1.6252° — 4.1662* + 2.81227 + 0.66222% — 1.212 4 0.2775
ws () =

T) 25— 1.161z4 —0.899123 + 1.28722 — 0.09403z — 0.1317

Table 2 Discrete-time models of fractional-order integrator

o kw2
- 3 2
033 | w03y — [(2) 081237 — 14327 +0.4929: 4 0.1248
3 T 23 —2.37522 + 1.767z — 0.3926
s 03 2\ 0.812375 —2.523z* +2.4352 — 0.269672 — 0.7363z + 0.2812
Ys WENT) T 5 2372604 +5.12823 — 3.02522 + 0.5685z + 0.05423
05 2\ 0.707123 — 0.75622% — 0.4429z + 0.4927
053 |w;”@ == >
T 23— 2.26422 + 1.544z — 0.2798
5 050y (2 \ 0.70712% — 1.762z* + 0.82332% + 1.0932% — 1.143z + 0.2816
Ys WENT) T 5 2353424 + 442853 — 2.0742% — 0.001593z + 0.181
07 2\ 0.6156z3 — 0.51022% — 0.582z + 0.478
-07/3 |w;%@ == >
T 23 —2.44922 4 1.907z — 0.4583
s 01, 2\ 0.615625 — 1.368z* +0.335923 + 1.1362% — 0.8872z + 0.1669
Ys WE\T 25 — 3.6482% + 4.8282° — 2.59322 + 0.2921z + 0.1202
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Fig. 1 Frequency responses, approximation errors and step responses for the reduced models of
approximation of fractional-order differentiator for ov = 0.3

Tustin approach [7, 13] of order k = 15 are presented in Fig. 1. Moreover, approxi-
mation errors related to the actual frequency response of fractional-order derivative
as well as the time domain step responses of the approximators are depicted in Fig. 1.
Also, characteristics related to approximation of fractional-order integrator are pre-
sented in Fig. 2.

The presented results of reduction show that all the obtained reduced models give
a very good approximation accuracy both in the frequency domain in the considered
range of frequency w € (1072, 1) [rad/s] and in the time domain. It is worth mention-
ing that the obtained models give lower approximation errors and better numerical
conditioning than the CFE-based Tustin approach. To obtain the equivalent accuracy
to the presented in the paper approximators the order of CFE-based Tustin approach
would have to be 10 times higher. Moreover, due to the numerical problems it could
be infeasible because of the upper limit of order of the CFE-based Tustin approach,
e.g. for fractional-order o« = 0.5 the limit is 41 in the Matlab environment [7]. It can
be seen in the magnitude characteristics of Figs. 1 and 2 that properly chosen weight-
ing functions in the FW algorithm enable partial elimination of the wrapping effect
affecting the frequency properties of the Tustin approach. Moreover, the reduction
process improves time domain properties of modeling due to elimination of some
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Fig. 2 Frequency responses, approximation errors and step responses for the reduced models of
approximation of fractional-order integrator for o = —0.5

left half plane poles of the characteristic equation bringing the non-casual properties
to the system.

Table 3 shows the approximation errors of the approximators for fractional-order
differentiator and integrator for implementation lengths k = 2 to k = 5. The abbre-
viations in this table are as follows

e MSE - the mean square error of step response,
e RMSAE - relative mean square approximation error for the model adequacy range
w € (1073, 1) (rad/s) [22].

The results of Table 3 confirm a very good performance of the proposed approxi-
mators both in frequency and time domains.
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Table 3 Approximation errors of approximators for fractional-order differentiator and integrator

a=0.3 a=0.5 a=0.7
k MSE RMSAE MSE RMSAE MSE RMSAE
2 4.782e—03 |0.16912 4.686e—04 |0.2331 7.427e—05 |0.2200
3 9.262e—04 | 7.731e—02 | 1.392e—04 |9.792e—02 |3.329¢e—04 | 0.1011
4 4.493e—04 |2.958e—02 |3.425¢—04 |5.961e—02 |8.671e—03 |9.992¢e—02
5 3.354e—05 | 1.424e—02 |3.184e—04 |5.759¢—02 |9.864e—03 | 8.780e—02
a=-03 a=-0.5 a=-0.7
k MSE RMSAE MSE RMSAE MSE RMSAE
2 49.14 0.1852 266.6 0.3488 1.110e+05 |0.3282
3 13.41 8.737e—02 | 182.5 0.1617 569.3 0.1391
4 1.202 4.130e—02 |12.71 6.866e—02 | 664.1 6.075e—02
5 6.531e—02 | 1.813e—02 | 8.896 3.153e—02 |226.9 3.076e—02

5 Conclusion

This paper has presented a series of approximators to fractional-order difference and
integration for various orders « and implementation lengths k. The proposed mod-
els are obtained using the SVD-based reduction method in terms of the Frequency
Weighted (FW) approach. However, the procedure to determine the final approxima-
tion is time and memory consuming, especially for long implementation lengths of
the model used in the reduction process. Nevertheless, high implementation lengths
are required in order to obtain an approximation which is adequate in a wide fre-
quency range. Proper selection of weighting functions for the FW method enable
to determine a low order model characterized by low approximation errors both in
the frequency and time domains. Simulation examples confirm the usefulness of the
introduced methodology, which can be applied to selection of a set of relatively low
order approximators to fractional-order differentiation and integration.
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Tempered Fractional Model of Transient
Current in Organic Semiconductor Layers

Renat Sibatov and Ekaterina Morozova

Abstract This study is devoted to the tempered fractional drift-diffusion of charge
carriers in organic semiconductors. The transient current observed in the time-of-
flight experiment for the trap-limited transport is related to a solution of the classic
Fokker—Planck equation. Using this relationship, we consider photocurrent decay in
a multilayered organic samples.

Keywords Tempered fractional equation - Organic semiconductor - Dispersive
transport + Time-of-flight

1 Introduction

Study of charge transport and recombination in organic semiconductors is important
due to their applications in light-emitting diodes, solar cells and field-effect transis-
tors [1-3]. In recent years, systems based on organic blends (such as P3HT:PCBM)
forming bulk heterojunction are actively investigated [1, 4, 5]. Electronic and struc-
tural disorder inherent to the systems leads to energy distribution of localized states
available for nonequilibrium electrons and holes. The correct interpretation of results
of the time-of-flight (ToF) experiments in heterogeneous organic structures is still
actual problem [6]. The ToF-method studies a photocurrent response after injec-
tion of nonequilibrium carriers by short light pulse. Typically, a strong electric field
(>10° V/cm) close to the dielectric breakdown conditions is applied to a sample in
order to avoid space charge effects, bipolar transport of carriers and to reduce con-
tribution of diffusion [6-8]. Among the factors that influence the photocurrent decay
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are density of states (DoS), morphology of percolation area, presence of defective
layers, heterogeneity of an electric field, recombination, and others [7—12].

In most cases, classic drift-diffusion equations are not applicable to description
of charge carrier kinetics in organic semiconductors. Non-Gaussian (e.g. dispersive)
transport regimes are usually observed in these systems [9-11, 13]: the photocur-
rent decay I (¢) essentially differs from the ‘normal’ step-wise curve corresponding
to the Gaussian transport. Universal transient currents (with two power law sec-
tions: 1(z) oct='4 for t < t7, and 1(t) ot~ for ¢ > 7, « is the dispersion
parameter) are typically explained by exponential DoS, but they can also result
from percolation of carriers due to structural disorder [11, 14]. For exponential DoS
p(e) x exp(—e/ep) with g > kT, photoinjected carriers never achieve equilibrium
distribution on energy, waiting times are characterized by probability density function
with power law tail ¢ (f) o< =%, e = kT /ey € (0, 1) [9, 15]. The mean localization
time diverges in this case.

A universal behavior of the transient photocurrent indicates the self-similarity of
charge carrier propagation. The kinetic equation containing derivative of a fractional
order v has been derived in [16] from the self-similarity property. The fractional
differential model allows to describe normal and dispersive transport within a unified
formalism [17]. The fractional differential theory of anomalous charge transport in
solids is described in details in recent book [18].

On the other hand, transport of charge carriers in disordered organic media is
usually modeled by hopping vialocalized states with the Gaussian energy distribution
[10, 19]. In this case, the equilibrium energy distribution of carriers exists, and
it is achieved at times large enough. After equilibration, transport is normal and
transient current curves have a plateau. Distributions of sojourn times in some local
domains are wide in case o > kT, but smoothly truncated [20] and all moments
of random waiting times are finite. The Central Limit Theorem is applicable and
transport has to be Gaussian at times large enough. To describe results of the ToF-
experiment in this case the tempered fractional model was proposed in [20]. The drift-
diffusion equation contains tempered fractional derivative, solutions are expressed
via tempered fractional stable density. This approach allowed authors to provide
probabilistic interpretation of transition from the dispersive regime to the quasi-
Gaussian one at decreased voltages.

The approach uses tempered fractional operators [21] and the class of tempered
Lévy stable distributions and its inverse [22]. It is originated from the model of
truncated Lévy flights [23], a process showing a slow convergence to a Gaussian.
The distribution of jump length has a power law behavior up to some large scale, at
which it has a cutoff and thus have finite moments of any order. Smoothly (exponen-
tially) truncated Lévy flights, introduced by Koponen [24], provided a convenient
analytic representation of results. Authors [25] derived the diffusion equation with
the tempered fractional derivative describing the exponentially tempered Lévy flight.
In papers [22, 26], the approach based on the tempered fractional calculus [21] was
developed to describe crossover from subdiffusive to Gaussian transport. Tempered
subdiffusion model assumes exponentially truncated power law distribution of wait-
ing times [20, 27].
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Here, using tempered fractional diffusion equation, transport in organic semicon-
ductor layers is described. This consideration is motivated by modification of the
ToF-method proposed in [8], which uses an electron beam of high (customizable)
energy to generate nonequilibrium charge carriers in a sample. By varying the elec-
tron energy, it is possible to change continuously the width of generation region.
Authors [13] used this method to analyze surface layers of polymer materials. The
experimental results indicated the presence of a defect layer with a higher concen-
tration of localized states. Based on the observed universality of transient current
curves, authors believe that the density of localized states (DoS) in a surface layer
is described by the same exponential function as in the bulk of the sample, only
concentrations of traps are different. We generalize consideration by using tempered
Lévy distribution for waiting times.

2 Tempered Fractional Drift-Diffusion Equation

We consider the following drift-diffusion equation [28, 30]:

t
g/ px,7) @(t —1)dT + 2 HE(X)p(x, 1) — D(x)gp(x, t)] =Gx)P (1),
t Jo Ox Ox
(D

where @ (t) is a kernel of delay caused by the energy distribution of localized states,
distribution of random distances between hopping centers, or the presence of dead-
ends in a percolation cluster, E (x) is an electric field, u and D are effective mobility
and diffusion coefficient, respectively.

In the Continuous Time Random Walk (CTRW) model [9], the Laplace transform
& () of kernel is related to transforms of function P{# > t} = ¥ (¢) and pdf () of
waiting time 6 via formula:

B(s) = U (5)/(s). )

In the multiple trapping model, Y (?) (see e.g. [11, 14, 15]) can be found as:

nr () = <exp (_CXPZ%)L = /0 exp{—w.te "} p(e)de.  (3)

Here, p(¢) is DoS, and w. is a trapping rate. For exponential DoS, p(¢) o e~¢/%° and
weak dependence of w. on € (w. =~ wy), distribution has the form

Wnr (1) = (cat)™ _ sinra) /" kT @
M =0 - TN\ Tra YT
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Laplace transformation of this kernel is

dar(s) ~ ;% a <. (5)

Using the latter relation, we arrive at the fractional order equation of multiple trapping
[18, 28], which contains the Riemann—Liouville derivative

oDy p(x, 1) + 6302 qu(X)P(x, 1) — D(x)ﬁp(x, t)] = G(x)da(), (6)
X 0x
where 6,(t) =t/ (1 — ).
For Gaussian DoS, after coarse graining procedure [29], waiting time distribution
can be approximated by tempered power law within some range of accuracy. If we
take pdf ¢ (¢) in the form of tempered fractional exponent

b0 = ve 1 B (= = y1°) )

having the following Laplace transform

14

0O =

we obtain tempered fractional equation of dispersive transport

2

D™ p(x t)—i-l/V2 (x l‘)—VCa— (x,1) = G(x)50. () (8)
0% P 8xp’ axzp’ o LT

where
oD p(x, 1) = e (D" — 4 p(x, 1)

is the tempered fractional derivative [27]. The Laplace transform of the kernel @ (¢)
in this case has the form

D(s) = (us) '[(s + 1™ — 7" 9)

3 Transient Current for Tempered Fractional Transport

Laplace transformation of Eq. (1) gives
s@($)p(x.8) — Leppx,5) = G)P (), (10)

where we introduced the notation Lgp = 0% {—HE®X) + D(x)a%}. The solution of
this Fokker—Planck equation can be written in the form [26, 28]
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ﬁ(x,s):/0 dt f(x, 7)q(T, ). (11)

Here, f(x, 7) is a solution to the classic Fokker-Planck equation (i.e. Eq. (1) with
the first derivative on operational time 7 instead of the integral operator), and g (7, s)
is the Laplace transform of the probability density function of operational time,

G(t,s) = D(s) exp(—7sD(s)). (12)

Substituting (11) into the Laplace transform of the transient current density
[9, 15],

L
I1(t) = %/ jx,t)dx = ——/ (x —L)yp(x,t)dx, (13)
0

after integration by parts and inverse Laplace transformation we obtain the following
expression

1(t)=/0 drlpe(T)q(T, 1), (14)

where Igp(T) = %dd—T fOL (x — L) f(x, T)dx is atransient current for normal transport,
which can be found by solving classic Fokker—Planck equation. Using the Laplace
transform of the latter equation and expression (12), we have

I(s) = Irp(s B (5)).
For tempered fractional transport [26]:
q(r,5) = )" + D" =y Texp(=1v ' [(s + N =D (15)

If E is a homogeneous electric field, i = const and diffusion is absent, transient
current of normal drift has the rectangular shape Ipp(t) = pE L1 Lo,2/uE)(t). Using
Laplace transform of this expression, Ipp(s) = pEL"'s~'[1 — exp(—sL/uE)], we
obtain 1 (s) for tempered fractional drift

_ —I(<¢ a _ A L QO _ A
i) = L= e+ = 1*IL/a)) _1/ exP(_x[(S”L Y ])dx’

L[(s + 1) — 2] Lo

where a = pEwv. The latter expression can be inverted with the use of the one-sided
tempered stable density [21]. Here, we mention only the case o = 0.5:

1) = Zi;% [1 —exp (—f—jt + L;[)] Al [erf(f) +erf (ﬁ —_ ﬁ)]
(16)

The corresponding curves are presented in Fig. 1 (left panel).
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Fig. 1 Left panel Transient current (16) for different v (L/a = 100 a.u., o = 0.5). Right panel
Transient current curves (20), aj/ax; = 0.1, o = 0.5, I; denotes currents in separated layers

4 Transient Current in a Multilayer Sample

Current in a two-layer structure can be found by solving Eq. (1) for each layer with
the continuity condition for current density at boundaries. Another way is using
modified expression (14) for the non-homogeneous case [30]. Transient current of
normal drift in two layers has the form

wE o E
Iep(t) = Tl((),d/mE) )+ Tl(d/;“E,d/ulE+(L—d)/;12E) ).

First and second terms correspond to first and second layers, respectively. So, tran-
sient current in case of hereditary drift in two layers has the form:

- mE s®(s)
) Ls®(s) |: exp( mE )j| *
nE K 2(9) s<15|(s)
— | 1- L—d ——=d). 17
* Ls®y(s) [ eXp( mE TiE ))} ( mE ) 17

Similarly, in case of distributed generation of charge carriers,

= MIE _ SCDI(S)
o= 28 / 5G<§>[ exp( d— f))}
mE <152(S)
G _ —
Ls¢2(s>/ d (f)[ ex ( e 5))]
pE | P(5) . 1(s>
2 [1 exp( S0 - d))] /0 G(&)exp( - 5))615. (18)

Here dgl(s), <152(s) are transforms of memory kernels, u E, up E are advection
coefficients in layers 1 and 2, G(x) is a generation function. In case of d = 0, we
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have the result for homogeneous sample,

= o E /Ld |- _s<1~5(s) _
I(s)_—LscB(s) A EG(E)[ XP\ " LE L=9]]-

The analogous expression with 1 instead of i, takes place, if d = L.

Consider the situation, when both layers are characterized by the same DoS,
i.e. @1(s) = P(s) = P(s), but concentrations of localized states are different, and
1 # pa. Choose the tempered power law for waiting time distribution, D (s) is
determined by (9). For the near-surface injection G (§) = N§(§), we have

I(s) = a—ly [1 —exp (_wd)}
L(s + 7 =] a

a exp (—[(s + ,y)a _ 'y“]d/m) |:1 _ exp (_ [(s + ’Y)" _ ’Y“] L= d))j|

L[(s +v)* —v] a

19)

Here, a; = p; Ev. The inverse Laplace transformation of this function is expressed

via the tempered stable density. If o = 1/2 and v = 0, the current can be presented
in terms of elementary functions,

1) = -2 |1 —ex _4
N P\ 4
PRI PO S W _i(“"+i)2 (20)
L/mt P 4a%t P 4t ap ai '

10" : 10
I(t)
1,1
L) -
10° T30 = 107 E
z L ] z L
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Fig. 2 Transient current curves in 3-layer (left panel) and 4-layer (right panel) structures with
exponentially density of states, « = kT /egp = 1/2inall layers. I; are currents in layers. Parameters:
3-layer structure: d; = 10nm,d> = 20nm,d> = 170nm, L = 200nm, a; /a; = 0.05,a; /a3 = 0.5;
4-layer structure: d; = 10nm, d, = 30nm, dz = 60nm, d4 = 120nm, L = 200nm, a| = a3,a; =
as, ay/a; = az/as = 0.02
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Graph of this function can have a bump (Fig. 1, right panel). The analogous behav-
ior was observed for the structure with amorphous and crystalline layers in [31].

Similarly, the case of multilayered sample can be considered. Expressions (17),
(18) and (20) can be easily generalized for this case. Results of calculations
for 3- and 4-layer structures are presented in Fig. 2.

5 Concluding Remarks

Trap-limited transport in organic semiconductors is described by the tempered frac-
tional drift-diffusion equation. Transient current /(¢) of the time-of-flight experi-
ment for tempered fractional transport is expressed through a solution of the classic
Fokker—Planck equation. Using this relationship, we considered transient current in
a multilayered organic samples. For exponential DoS, i.e. when truncation factor is
~ = 0, our calculations agree with the results presented in [13]. For a particular case
a = 1/2, the solution is expressed via elementary functions. Increased concentra-
tion of traps in a surface layer provides the bump on current curves, and it can be
explained by shift of the transient current component in the second layer. For v # 0,
current / (¢) is expressed through tempered stable densities. Presented results can be
useful for analysis of surface defect layers in polymers.
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Modeling Heat Transfer Process
in Grid-Holes Structure Changed in Time
Using Fractional Variable Order Calculus

Piotr Sakrajda and Dominik Sierociuk

Abstract The paper presents results of modelling the heat transfer process in specific
grid-holes media whose geometry is changed in time. The process will be modeled
based on variable fractional order calculus. Responses of variable structure heat
transfer system will be obtained from numerical simulation based on finite elements
method.

Keywords Heat transfer process - Variable order systems + Modeling

1 Introduction

Modeling of diffusive processes was found as a very promising area of using mod-
els based on fractional order calculus. Fractional calculus allows to generalize tra-
ditional integer order partial differential equation, which described the diffusion
process, onto fractional partial differential equations, who can describe anomalous
diffusion processes e.g. sub-diffusion and hyper-diffusion. In [1-3], the heat trans-
fer process was successfully modeled using fractional models based on normal and
anomalous diffusion equation. Papers [2, 4, 5] present, also results of models of
high accuracy of ultracapacitors, the electrical energy storage elements which base
on the Helmholtz effect and diffusion. In [3, 6, 7] anomalous diffusion were used to
describe diffusion process in porous, fractal or discontinuous media, e.g. solid bod-
ies consisted of two different materials. The theoretical background for fractional
order calculus can be found in [8—10]. The case when the order of the system is
varying in time (variable order systems) makes the description much more compli-
cated as for constant order case. In [11-16], four general types of order changing are
given. All of these types are corresponded to some particular switching scheme that
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characterize methodology of order changing. Switching schemes present how the
chain of constant order differentiators, that represent variable order element, changed
its structure in time. Changing of its structure has an effect in changing the order.
There are only a few papers presenting experimental results of modelling real plant
by variable order model. In [17], experimental studies on an electrochemical example
of physical fractional variable-order system are presented. In [18], the variable-order
equations were used to describe a history of drug expression. Both papers assume
that the order changes very slowly and uses only A-type definition. In [13—16] also
analog models of several types of variable order derivatives are presented.

In [19] preliminary results of modeling heat transfer process in variable structure
media was presented. Investigated structure of heated media was chosen a plate
with central one hole. The best results of modelling were obtained by using D-type
variable fractional order derivative.

In this paper, the results of modelling the heat transfer process grid-holes struc-
ture of heated medium will be presented. Moreover, the situation when the grid-
holes structure is varying (changes dimension of holes) in time will be taken into
consideration and modelling results based on fractional variable order calculus will
be presented as well. Responses of variable structure heat transfer system will be
obtained from numerical simulation based on finite element method.

The paper is organized as follows: Sect. 3 presents a basis of fractional constant
and variable order derivative definition. In Sect. 4, short description of modeling heat
transfer process based on fractional calculus is recalled and results of approxima-
tion the heat transfer process in grid-holes media by anomalous diffusion model.
Section 5 contains, the main contribution of the paper—modelling of variable grid-
holes structure heat transfer process based on variable fractional order calculus.

2 Problem Statement

Letus investigate the heat transfer process in the medium, which structure is presented
in Fig. 1. It is a copper plate with multiple insulator areas \;. Moreover, let us assume
that the structure of the media is changed in time, what is achieved by changing the
size of insulated regions.

The problem, that is investigated in this paper, is modelling the heat transfer
process in such defined structure, that is changing in time. Because the modelling of
heat transfer process in solid and heterogeneous [3] media was successfully solved
based on fractional order calculus, we can expect, that the fractional variable order
calculus will be extremely helpful to solve that problem.
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3 The Fractional Constant and Variable Order Derivatives

As an approximations of fractional constant order derivative we will use an iterative
definition in Griinwald—Letnikov form.

Definition 1 The iterative fractional order derivative is defined as follows:

1 n
D7 F () = fim (1Y (‘j) Fit—rh.

r=0
where i > O is a step time, « € R, and n = [¢/h].
There also exists a recursive constant order definition, given as follows:

Definition 2 The recursive fractional order derivative approximation is defined as
follows:

(D f() = [ 42— Z(—l)f(_ja)gD;*,-hﬂt — jh)
j=1

However, for constant order case both definitions are equivalent [16].

The case when the order is changing defining and description is more compli-
cated. We can point out several types of order changing. All of them will be char-
acterized by different mechanism of order changing, and can be intuitive catego-
rized by corresponding switching scheme, as it was presented in [11, 13, 14]. The
switching schemes describe how the chain of differentiators is changed during order
changes. Because, as it was presented in [19], behavior of A-type, £-type and B-type
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definitions is expected to be not suitable in our experiment we will only take into
consideration the D-type definition.

The D-type derivative, given by Definition 3, corresponds to the input-reductive
switching scheme as it was presented in [16].

Definition 3 ([12]) The D-type of fractional variable order derivative is defined as
follows:

oD ()
Ly (,{(3 Z< 1)( ]m)DDfa@hf(Z)),

where a(t) € R is an order piecewise constant function.

The input-reductive switching strategy assumes that in differentiators chain for order
changing differentiators from the input are reduced. This allows to obtain very intu-
itive behavior, after switching order output has immediately new order behavior and
started from the same point as previous order finished.

4 Fractional Order Approximation of Heat Transfer
Process in Grid-Holes Media

The physical process of heat diffusion is described by the heat equation:

OT (x, y, t)

i 2 —
o AVIT (x, y, 1) = Q(x, y, 1), (D

where T (x, y, t) is temperature at time 7 and point (x, y), A is thermal diffusivity of
considered material, and Q(x, y, t) is a function describing heat loses.

Because, the analytical description of the heat transfer process in heteroge-
neous medium can be extremely complicated, let us approximate the heterogeneous
medium heat transfer process by homogeneous one and replacing normal heat equa-
tion with the fractional order partial differential anomalous diffusion equation:

0T (x, y,1)

S AV, ) = 0(x, 3, 1), @)

where « is an order of anomalous diffusion, and J,, is thermal diffusivity for anom-
alous diffusion model. Coefficient A\, can differ from A used in Eq. 1 describing the
same problem, but in the classical way. This approximation can be valid only for
limited frequency/time range.

In this paper we consider heat transfer in a square-shaped two dimensional struc-
ture consisted of two materials: a thermal conductor with very high thermal diffusivity
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Fig. 2 Heatmap of ol
researched structure after
1000s of heating. Regions
with different heat
conduction are clearly visible

Y [m]

X [m]

¢, and thermal insulator with very low thermal diffusivity A;. This plate, with the
insulator located in multiple areas, is shown in Fig.2. Such porous-like composi-
tion of tested medium results with relatively high anomalous diffusion order v and
moderates analytical complexity of the problem, what makes it possible to formulate
specific expectations about how this system should react. Also, for the purpose of
further description of the system, § parameter was defined as follows:

9L
=

)

El

where L; and L, are lengths of the edge of the insulator and conductor region,
respectively. In particular § = 3 and § = O indicate homogeneous plates made of
insulator or conductor only, respectively.

Having prepared the medium an input and an output of considered system was
defined as follows. The input is a constant heat flux H(x,0,7) = Hy = 0.012 J

ssm?’
that heated the structure at the whole bottom edge of the plate (y = 0 in Fig. 1). The
output is a temperature 7(0.75, 0, 7) that is measured at the middle of the heated
edge.

Furthermore, it was made an assumption that the structure is perfectly thermally
insulated, so the heat losses equals 0.

Having defined all necessary parameters of the researched system, its approxima-
tion by one dimensional anomalous diffusion model was made:

TG0 PTG

are T @
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Knowing that heat flux is given by the equation

oT (y,t
Hy = 22700
Ay
one can solve Eq.3, eventually deriving relation between temperature and heat
flux [3]:
1 0“?H(y,1)

VAo Ot

The next step was to find values of o and )\, for various )., ); coefficients and
geometrical properties of the plate. To achieve it solution of the Eq.3 was fitted to
results of Finite Element Method (FEM) simulation.

Described system was simulated in Matlab environment with Partial Differential
Equation toolbox. To provide us with satisfying accuracy the maximum size of edge
of finite element was set to 0.01 m. Constant Neumann boundary condition (heat
flux heating the plate) was set for bottom (y = 0) edge of the plate and the \;, A\,
diffusivity coefficients were declared. Results of the FEM simulation are shown in
Fig. 2. Temperature for the fitting process was measured at point (0.75, 0).

To fit the mathematical model to the simulation time series Matlab function
fminsearch was used. As the result the accurate values of order and A\, coef-
ficient were obtained.

For both cases diffusivity coefficients were chosen as A, = 2.3 x 10~*and \; =
1.9 x 1073, what corresponds with copper and insulator, respectively. For § = 1 the
following parameters were obtained: o = 1.09 and \, = 2.96 x 10~*, while, for
§=2,a=126and \, = 2.56 x 10~* were obtained. Simulation results and fitted
model time series are shown in Fig. 3.

As it can be seen in Fig.4 approximation of heat in the heterogeneous medium
presented in this section gives accurate results.

T(y,1)= “4)

Fig.3 FEM simulation and —FEM simulation, a=1.26
fractional approximation FEM simulation, a=1.09

results for various « orders ““Approximation, a=1.26 -
- Approximation, o=1.09 .

temperature [ C]

0 200 400 600 800 1000
time [s]
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Fig. 4 FEM simulation and 1.5 T
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5 Modelling of Heat Transfer Process in Variable
Grid-Holes Structure Media

Having fractional order system, that was presented in previous chapter, we created a
variable structure system by dynamically changing diffusivity coefficients of heated
media. This changing of diffusivity coefficients will have an effect in changing of
system order. We can imagine many methods for changing these coefficients, but in
this paper the method of changing the part of conductive material into insulator by
switching d coefficient value in time is considered.

5.1 Description of Heat Transfer Process in Variable
Structure Media

The simulation methodology, that was used to find coefficients and to validate math-
ematical model of heat transfer in constant structure media, was applied with mod-
ifications to the variable structure problem. By changing § coefficient the structure
shown in Fig. 1 is modified. In our research we switched d between §y = 1 and §; = 2,
effectively increasing the cumulative area of insulated regions four times. Values of
coefficients A, and \; were the same as for the constant order problem.

In simulation process, the switching time 7, was set to 1000s. for the total time of
simulation set to 2000s. For obtaining responses for variable order derivatives, set
of dedicated numerical routines [20] implemented in Matlab/Simulink environment
was used.

5.2 Results for Modelling Based on D-Type Definition

The model, that was used in identification is given by the following non-stationary
fractional variable order differential equation:
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1

7(0,0.75,1) =P D, *O* ——_H(r),
0 ' VvV )\a(t)
where
)\1.09 <ty
Aoty = ,
Alas 21
and
1.09 <1,
alt) = -,
126 t>1t,

Coefficients \j g9 and A 56 were obtained during identification of constant structure
case.

Results of modelling based on D-type variable order approximations,presented
in Fig. 5, confirm that this type of definition is able to describe investigated problem.

Figure 6 shows, that absolute error of this approximation is relatively low. How-
ever, the real system reacts more slightly than the variable order differential model.
Delay compensation method, researched to solve this problem, was presented in [19].

One can notice, that there are others fractional variable order derivative definitions.
However, previous studies on similar problem [19] shows, that A-type, B-type and
E-type fail to describe considered process properly.

Fig. 5 Comparison of the 80

results of the numerical FEM —D-type )
o —FEM simulation|

simulation and D-type 60 §
variable order model

temperature [C
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o

0 500 1000 1500 2000
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Fig. 6 Absolute error 3 : : :
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variable order model S 27
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oL . d {
500 1000 1500 2000
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6 Conclusions

The paper presents a method for modelling the heating process in particular type of
variable structure media. The structure of the heated media was changed in time by
changing the dimension of holes. In order to obtain responses of variable grid-holes
structure heat transfer process Finite Elements Method (FEM) was used. Proposed
modelling method based on variable fractional order calculus. Obtained results were
compared with proposed variable fractional order model for D-type variable order
derivative definition and shows very high accuracy of modelling process.
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Analysis of Performance Indicators
for Tuning Non-integer Order Controllers

Marta Zagorowska

Abstract Tuning non-integer order controllers using parametric optimization
remains a subject of ongoing research. One of the areas of focus concerns analy-
sis of performance indicators ensuring desired behaviour. In this paper we analyze
linear, quadratic and quartic performance indicators as tools for finding parameters of
PD® and PI” controllers in RC ladder system of fourth order. Proposed optimization
method uses LIRA approximation method and ensures the stability of non-integer
closed-loop system.

Keywords Non-integer order controller + Fractional calculus - RC ladder system -
Laguerre impulse response approximation

1 Introduction

Tuning controller parameters is one of the most important issues in control theory.
Choosing and then calculating the performance indicators for the problem is not
obvious and strongly depends on optimized system [1]. The aim of this paper is to
show that it is possible to calculate the performance indicators (linear, quadratic and
quartic) using an approximation method and use them in optimization method for
PD“ and PI” controllers.

Earlier works on parametric optimisation of non-integer order controllers can
be found in [2—4] - both in simulational and in experimental setups. An interesting
approach to non-integer fractional controllers was investigated in [5], where a concept
of robust non-integer controllers is investigated.
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The rest of the paper is organised as follows. In the first part of the article, we
present a brief description of approximation method for non-integer order systems
(LIRA). Then we analyse three performance indicators: integral of impulse response,
quadratic performance indicator and integral of fourth order of the impulse response.
The paper ends with an example of optimization of PD* and PI” controllers, followed
by conclusion and proposed further works.

2 Optimization Problem

In order to tune the controller, we propose to use parametric optimization methods
allowing to minimize chosen performance indicator based e.g. on impulse response
of the closed-loop system.

2.1 Laguerre Impulse Approximation Method (LIRA)

Most of previous works focus mainly on quadratic performance indicator. The main
purpose of this paper is to provide an extension for other types of performance indices.
Contrarily to classical integer order systems, the solution of non-integer order system
yields problems either with exact form of the solution or its numerical implementation
as it requires the whole “history” beginning with initial conditions (lack of semi-
group property). Moreover, even though there are exact solutions presented, e.g., in
[6], it is worth notice that they require special functions, i.e. Mittag-Leffler function.
Furthermore, taking into account that s* is a multivalued function for complex s and
non-integer o, we can notice that direct calculation of integral of impulse response
is complicated.

The method used in this paper was first shown in [7]. It uses a set of orthonormal
Laguerre functions to approximate a non-integer order system. It concentrates on fit-
ting impulse response of the system in time domain and guarantees, i.a., convergence
both in £; and £, spaces [8].

2.2 Optimization Algorithm

We assume that for given system we have already chosen the structure of PI#D*
controller (see, e.g. [6]). Let us denote those parameters as K = [k;],i = 1,2, ..., n.
For example, fractional PD® = Kp + Kps® is described with three parameters: K =
[k] s kz, kg] = [Kp, KD, Oé].
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Fig. 1 Impulse response for u o+
three integral performance Gy(s)
indicators

Y=<

G(5)

Before performing optimization method it is necessary to define and/or calculate:

e transfer function G(s) of closed loop system for given system Gg(s) and chosen
type of the controller G¢(s).
For the system depicted in the Fig. 1, we have

_ Go(s)
O = GG M

e optimization method with appropriate parameters, e.g. stop criteria: (see, e.g., [9]):

— desired accuracy on minimum
— desired accuracy on function value
— maximal number of iterations for optimization

e performance indicator that takes into account desired properties

Let us denote the parameters of the controller after j iterations as a vector of n
elements K/ = [k,’- 1,i=1,2,...,n. Let us denote the approximation parameters in
jth iteration as 1/, A/, B/, .

The algorithm consists of two main steps described below.

(i) Set starting points for controller parameters K° in such a way that the system
(1) is asymptotically stable.

(i) Perform the optimization routine calculating the chosen performance indicator.
As this step requires more attention, it will be described separately.

The most important part of this method is the algorithm for calculating perfor-
mance indicator. It consists of three stages. Let us assume that the optimization
routine performed j iterations and we have the parameters of the controller from
iteration j — 1.

(i) For given values of parameters of the controller perform the stability check
of the non-integer order system. If the parameters lie outside the asymptotic
stability region, set the value of performance indicator to infinity and go to the
third step. If the system is asymptotically stable, then go to second step.

(i) In order to approximate the stable system with LIRA method, find optimal 1/
for K/. If 4/ is infinite, set the performance indicator to infinity. Otherwise,
calculate the value of performance indicator using A/, B/, CJ.
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(iii) On the basis of value of performance indicator, find K/*! according to chosen
optimization routine.

It is important to notice that stability analysis is an essential part of the algorithm.
It is worth noticing that although the optimization is performed on approximated
system, the stability test is performed for non-integer order one. To verify the stability,
we used an original algorithm based on D-partition method for non-integer order
systems (see, e.g. [10]).

3 Performance Indicator Analysis

In this section we analysed three performance indicators: linear, quadratic and quartic
performance indicators. In this section we present the way for obtaining performance
indicators using LIRA approximation.

3.1 Linear Performance Indicator
As afirst case we analyse the performance indicator as integral of impulse response.

Theorem 1 The performance indicator

o0 2 n )
1= [ yor=- = >0 @)
0 S

where 0y is given by recurrence formula

k
V2 k i
o=YES H (g* () 3)
i
with c]’?(,u) = %cf‘_,, c’(;(u) = (2p)", j=0,1,2,...,k and p is a parameter of

LIRA method [8]. Here §(-) denotes the transfer function of analyzed system.

Proof From [11] we have
J= / WOt = —CA™'B @
0

It can be observed that the product A~'B can be computed as a solution of additional
system of equations Az = B where z denotes the variable of appropriate dimensions.
Matrix A is a triangular matrix, hence the solution is straightforward.
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Using the fact that A is lower triangular, we have z; = —\/% and z; = —\/% -

k-1
2> ziwhere k =1,2,...,n+ 1. Calculating z; we obtain z; = (—1)"\/% where
i=1

k=1,2,...,n+ 1. Thus, from —CA™!'B = —C - z we have

J== Bau=- ;% D DB 5)
i=0 i=0

where [y is given by (3).

3.2 Quadratic Performance Indicators

The optimization consists in minimizing the quadratic performance indicator with
respect to the parameters of the controller.

Integral of impulse response It can be observed (for proof see, e.g. [8, 12]) that

J =/O Y(dt = ||yl ~ DB (6)
i=1

It is important to notice that during the procedure both types of parameters are
optimized - p and controller parameters.

Integral of impulse response and its derivative In case of quadratic performance
indicator, we can take into account more than just impulse response. Here we use also
the derivative of impulse response in order to ensure less steep slopes. According to
[1], we have:

Theorem 2 The performance indicator J can be calculated as

J= /O VA + 30t = /0 o) +3(0)? (7)

Proof See [1].

The proof from [1] is done for integer order systems. However, it is also valid
in our case as we calculate y as impulse response of approximating system. Hence
we use this performance indicator for analysis of non-integer order system with
approximation.
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3.3 Quartic Performance Indicator

The third type of performance measure used in this article is quartic performance
indicator.

Theorem 3 Performance indicator can be calculated as
J = / Yor=-CA™'B 8)
0

where A=AQIQIQI+IRARIQI+IRVIQAQI+IRIRQIRA B=
BRBRBQRB and C=CQCQCQ®C. The symbol ® denotes Kronecker
product [1].

Proof For proof see [1].

As previously, it can be observed that the product A~'3 can be computed as
a solution of additional system of equations. Matrix .4 is also a triangular matrix,
hence the solution is straightforward but tedious. Resulting matrix is sparse triangular
matrix of size 625. Let us denote the elements of A as ay ;. To simplify the expression
for A we first need to calculate 4, = A QI+ 1 ® A:

ari k=i—|L]-n, I=j— L] -nfor2 <i#mn+1,meN,
i) n+1<j<i-1;
A2, ) = { 2a,, k=1i— Lﬁj -n, fori=j;
ak=i+ |, I=j+ L forn+1<i,1<j<[i]-m
0, otherwise.

9
Denoting now elements of A as a ;, we can write:
dagg k=i— 5] -n for i =j;
a1, k:i—Ln’;zJ-nz, l:j—Ln’—‘zJ-n2f0r2§i¢mn2+1,me]N,
i 2 S 1.
. S| -n+1<j<i-—1;
A(lsJ)Z n* , i . j 3 .
a1, k=l+|_n—3j, l=]+|_n—3j forn® +1 <1,
1<j< 50
0, otherwise.
(10)

Calculating B is straightforward and yields B = 42 [1 1... 1]T € Ryiyg.

Matrix C is a vector of size n* x 1 where each element consists of a certain
products of 3/ where the sum of indices j in a single element is four. For now, we
have not found explicit analytical formula for C.
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4 Optimization of RC Ladder System

In this section we will present the method that uses various performance indicators
in order to find optimal values for non-integer PD and PI controllers. It ends with
an example calculated for three integrals - linear, of second power (quadratic) and
of fourth power of impulse response.

As optimization method we chose the Nelder—Mead algorithm implemented in
Matlab/Simulink software. In this case, the order of the system was fixed and we
optimized for controller parameters.

4.1 RC Ladder System

In order to verify the results, we chose an RC ladder system depicted in the Fig.2
with non-integer order PD controller. This system was widely analysed in literature
(see e.g. [13]). Among the others, it is very useful as it allows approximating some
distributed systems, e.g., transmission line [14].

We assume that the control acts only on x; and we measure the first state, x;.
Therefore, the equations of the system are:

x(1) =Ax(?) + Bu(r)

11
y =Cx(1) (v
21 00 0
herea=| } 21 0 p_19 C = [1 00 0]. This system is described
where = o1 211" lol = . 1S system 1S descCribe
0 0 1 —1 1

with transfer function of integer order

1
s4 4+ 853 + 2152+ 205+ 5

Go(s) = (12)

Further, we present the analysis of performance indicators for two types of non-
integer order controllers: PD® and PI".

R R R R R
| — 1 1 1
| S— ) | S| | S | S— | S—

) e, ==l e, c==1\,

Fig. 2 RC ladder system of fourth order
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The above-mentioned optimization routine was analysed for four performance
indicators - linear, quadratic and quartic performance indicator. The closed loop
system is depicted in the Fig. 1. The approximation order was chosen n = 4. Number
of iterations was the same for all indicators - 200 and desired accuracy - 10~ both
for the value of performance indicator and variables.

PD® controller The transfer function of the controller is Gg(s) = Kp + Kps® and
the transfer function of a closed-loop system is

1
s4+ 853 + 2152 +20s + Kps® + 5+ Kp

G(s) = (13)
PI" controller The transfer function of the controller is G¢(s) = Kp + K;s7” and
the transfer function of a closed-loop system is

s"/

GO = G g 32170 1 20517 G+Kp)s' + K,

(14)

Results and discussion In both cases, the order of the controller was fixed o« =
~v = 0.5. In order to ensure the stability of non-integer order system (13) we choose
starting points for parameters of the controllers which guarantee initial stability [15].
The regions of stability for both types of the controller are depicted in the Fig. 3. The
results are depicted in the Fig.4a, b. We show the original impulse response of RC
ladder and the impulse response of controlled system tuned according to four types
of indicator.

Resulting parameters are gathered in Table 1. Here PI denotes performance indi-
cator value for given parameters.

The performance indicators induced various behaviour depending on type of the
controller. Linear performance indicator caused semi-oscillations in the system in

Y
-2 0 2 4 6 8 10 -10 0 10 20 30 40

(a) PD® controller (b) PI” controller

Fig. 3 Stability region obtained with D-partition
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Fig. 4 Impulse response for four integral performance indicators

Table 1 Impulse response for four integral performance indicators

PD® PIY
PI o Kp Kp PI o Kp K
o0
dt 0.3606 1.2747 |8.1579 |-0.8029 |-0.0107 |0.7825 |-04742 |2.1551
y
0
o0
[ y*ar 0.0426 2.5408 |3.0970 | 12.5576 | 0.0459 14627 | 7.4144 | 0.000001
0
o0
[y*ar 0.0007414 | 0.8661 |1 17.039 | 0.0008672 |3.1004 |1.2782 | 0.2078
0
(o)
J (6 +3%)dr | 0.0825 27814 |5742  |8.9398 | 0.092 29381 |7.9787 | 0.006
0

both cases. It is consistent with expectations. The indicator given by (2) may be
negative. Therefore, in case where there are no additional constraints on the parame-
ters, we can expect that minimum of (2) to be —oo. This result is not desirable as it
destabilizes the system. In this system, however, we introduced supplementary infor-
mation about the parameters as we want to ensure stability of closed-loop system.
Hence the optimal impulse response has the form of damped sinusoidal signal.

Quadratic performance indicator is one of the most widely used in control
processes. The value of (6) is bounded with 0, therefore, the performance indicator
does not require additional constraints. Nevertheless, this indicator behaves differ-
ently for PD* and PI" controller. In the first one, it does not introduce oscillations.
The amplitude of the impulse response is smaller and its shape is preserved. For
PI” the indicator introduces oscillations. The amplitude slightly decreases and the
convergence to zero is faster for closed-loop system.
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Almost the same behaviour comes when we use the performance indicator in
form (7). For PD® controller, the amplitude is insignificantly smaller than for classic
quadratic performance indicator but the convergence rate stays the same. In the
second analysis, for PI" controller, those two indicators are more similar and yield
almost the same response. Therefore, they are not recommended for this problem.

Quartic performance indicator also behaves differently for two kinds of the con-
trollers. For PD controller, it stabilizes the system similarly to open-loop system.
Moreover, it minimizes the amplitude. For PI controller, the decrease in amplitude
is similar to quadratic performance indicators (slightly bigger). However, it does
not introduce oscillations and convergence rate is the fastest. It yields the smallest
amplitude of all performance indicators analyzed here as it puts more weight on
minimizing large errors. Hence, it may be applicable to a specific class of systems.

5 Conclusion

The aim of this paper was to verify the influence of performance indicators on a
method for non-integer order controller tuning. The proposed algorithm is based on
parametric optimization and was verified with PD® and PI” controllers. We used four
types of performance indicators to evaluate the quality of the algorithm.

The chosen indicators proved to give valid results for two types of the controller.
Their main advantage is that they are based on approximation in form of integer
order system.

Nevertheless, there are certain flaws induced by performance indicators. First of
all, some of them introduce semi-oscillations. If we want to avoid certain behaviour,
it is necessary to introduce additional constraints. Moreover, the use of the quartic
performance indicator is limited by numerics. Calculation of Kronecker product
increases the dimensions of the problem and requires, i.a., sparse matrices analysis.
Hence, it is not directly useful for high approximation orders.

This work is part of wider research concerning on parametric optimization as
method for non-integer order controller tuning. Therefore, further works will focus,
i.a., on further optimization of linear systems, issues linked with approximation
method, stability analysis as one of stop criteria and application in non-linear systems.
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Part II1
Controllability and Stability



Controllability of Nonlinear Fractional Delay
Dynamical Systems with Multiple Delays
in Control

Krishnan Balachandran

Abstract This paper describes the controllability of nonlinear fractional delay
dynamical systems with multiple delays in control. Necessary and sufficient condi-
tions for the controllability criteria for linear fractional delay system are established.
Further sufficient conditions for the controllability of nonlinear fractional delay sys-
tem are obtained by using fixed point arguments. Examples are provided to illustrate
the results.

Keywords Fractional delay differential equation - Laplace transform - Controlla-
bility - Mittag-Leffler function - Caputo fractional derivative

1 Introduction

In some real world problems fractional derivative provide an excellent tool for the
description of memory and hereditary properties of various materials and processes.
The mathematical modeling of systems and processes in the fields of physics, chem-
istry, aerodynamics, electrodynamics of complex medium, polymer rhenology etc.
involves derivative of fractional order.

Controllability is one of the fundamental concept in mathematical control theory,
which plays an important role in control systems. The qualitative theory of fractional
differential equation has been extensively studied by several authors. An extensive
list of these publications can be found. Dauer and Gahl [ 1] obtained the controllability
of nonlinear delay systems. Balachandran and Dauer [2] studied the controllability
problems for both linear and nonlinear delay systems. The relative controllability of
nonlinear fractional dynamical system with multiple delays and distributive delays in
control have been discussed by Balachandran et al. [3, 4]. Klamka [5, 6] established
the controllability of both linear and nonlinear system with time variable delay in
control. Recently, Mur et al. [7] studied the relative controllability of linear systems
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of fractional order with delay. Babiarz et al. [8] and Klamka et al. [9] gave some
results on Schauder’s fixed point theorem and Banach fixed point theorem. Detail
study on controllability of fractional delay dynamical systems is given in [10].

2 Preliminaries

This section begins with definitions and properties of fractional operator, special
functions and its Laplace transformation [11, 12].

(a) The Caputo fractional derivative of order « > 0, n — 1 < a < n, is defined as
l t
‘Df(t) = —— / (t — )"~ f " (s)ds,
I'(n 0

—a)

where the function f(¢) has absolutely continuous derivative upto order n — 1.
The Laplace transform of Caputo derivative is in [11].
(b) The Mittag-Leffler functions of various type are defined as

0 k

Z
En(z)=En1(@) =D ——F——.2€C, Re(a) >0, (1)
; I(ak + 1)
s k
Z
Eop(z) = Z(; m, z,8 € C, Re(or) > 0, 2)
o N N
E,5(=A") = me g 3)

k=0

where (), is a Pochhamer symbol which is defined as y(y + 1) --- (y +n — 1)

I'(y+n)

and (7), = ——
I ()

(3) are given in [11].

. The Laplace transform of Mittag-Leffler functions (1)-

In order to prove our main results we need the following fixed point theorem:

Theorem 1 ([13] Schauder’s Fixed Point Theorem) Let M be a compact, convex set
in a Banach space X and T : M — M be continuous. Then T has a fixed point M.
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3 Linear Delay Systems

Consider the fractional delay dynamical systems with multiple delays in control

M
CDx(t) = Ax(t) + Bx(t — h) + Z Ciu(o;(t)),t € J =1[0,T], “)
i=0
x(t) = o), —h <1 <0,

where0 < a < 1,x e R",u € R" A, B are n x n matrices and C; are n X m matri-
cesfori =0,1,2,--- M. Assume the following conditions

(H1) The functions ¢; : J — R,i =0, 1,2, ... M are twice continuously differen-
tiable and strictly increasing in J. Moreover

oi(t)y<t,i=0,1,2...M, fort e J )

(H2) Introduce the time lead functions r;(¢):[0;(0),0;(T)] — [0, T],
i=0,1,2,... M suchthatr; (0;(t)) =t fort € J.Further o0o(t) =t andfort =T,
the following inequality holds

ou(T) <oy 1(T) =01 (T) =0 = 0p(T) < ot (T) = -+
=0(T) =0o(T) =T. (6)

The following definitions of complete state of the system (4) at time 7 and relative
controllability are assumed.

Definition 1 [14] The set y(t) = {x(¢), B(¢, s)}, where [((t,s) = u(s) for s €
[min A;(z), t) is said to be the complete state of the system (4) at time ¢.

Definition 2 System (4) is said to be relatively controllable on [0, T'] if for every
complete state y(¢) and every x; € R” there exists a control u(¢) defined on [0, T'],
such that the solution of system (4) satisfies x(7') = x.

The solution of the system (4) by using Laplace transform is expressed as
0
N O B S O L
~h
' M
+/ (t =)' Xpalt —5) Z Ciui(oi(s))ds.  (7)
0 i=0

where

Xo(t) = L' [s“ 7' (s"1 — A — Be ") "),
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and

e t (t _ s)a—Z
Xa,a(t) =1 o —F(Ot _ 1) XQ(S)dS

Using the time lead functions 7;(¢), the solution can be written as

o (1)

M
X)) =x.(t:6)+ / 0@ ri () Xaalt = ri(5))Cifi (s)u(s)ds,
i=0 /010

where

0
2065 6) = Xa(0)(0) + B / (1 =5 — )Xot — 5 — YB(s)ds.
“h

By using the inequality (6) we get

m 0
x(6) =x.(t: )+ ) / (t = ()" Xalt = ri () Cifi (5)B(s)ds
i=0 V7

i(0)

+Z/ (t —ri (N X0 ot — ri()Cifi (s)u(s)ds
i=0 /0

M oi(t)
+ Z / (t —ri(s)* " Xaat — ri(5)CiFi (s)B(s)ds.
i=m+17 010

For simplicity, let us write the solution as
m t

x(t) =x.(t: )+ HO) + ) / (t = ri(s)* ™ X ot = ri()Cifi(s)u(s)ds,  (8)
i=0 /0

where

m 0
Ht)y=" / U ()™ Xaa(t = ri()) Cifi(5)B(s)ds
i=0 "7

M

o (1)
#2 [ n) Xalt = HOCBO)S

215

Now let us define the controllability Grammian matrix
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m T

W=>" [ (Xaoll =ri()Ciri()(Xa.oT = r:())Cifi (5))"ds,
-0 0

where the *x denotes the matrix transpose.

Theorem 2 The linear system (4) is relatively controllable on [0, T] if and only if
the controllability Grammian matrix is positive definite for some T > 0.

Proof Assume W is positive definite. Define the control function by

u(t) = (T = i)' Xo,a(T = ri@)Ciri ()W [x) — x(T; ) — H(T)],
9

where the complete state y(0) and the vector x; € R” are chosen arbitrary. Taking
t = T in (8) and by using (9) we have X (T') = x;.

Thus the control u(¢) steers from x(0) to x(7"). Hence the system (4) is relatively
controllable. On the otherhand if the Grammian matrix is not positive definite, there
exists a nonzero vector y such that

y'Wy =0,
m_o T
y* |:Z/O (Xa,o T = ri($)Ciri () (Xa,o(T —ri($))Cir; (S))*dS} y=0,
i=0
which implies
y* Z(Xa,a(T —ri(s)Ciri(s)) =0, on [0, T].

i=0

Consider the zero initial function ¢ = 0 and uo = 0 on [—£, 0] and the final point
x1 = y. Since the system is controllable there exists a control u(¢) on J that steers
the response to x; = y. For ¢ = 0, x,(T'; ¢) = 0, H(t) = 0 and on the other hand

m T
y=x ()= /0 (T = ri ()" Xa.a T = r;($)Cifi (s)u(s)ds,
i=0

then
m. .7
Yy=Y. / VAT = 1) X oo (T = 1i($)) G ($)u(s)ds = 0.
i=0 /0

This contradicts for y # 0. Hence W is nonsingular.
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4 Nonlinear Delay Systems

Consider the nonlinear fractional delay dynamical systems with multiple delays in
control of the form

M
CDO‘x(t) = Ax(t) + Bx(t — h) + ZCiu(Jl- @)+ f, x@),x@ —h),u)),t e,
i=0
x(t) = (1), —h <t <O0. (10)

where 0 <a <1, xeR", ueR” and A,B are n xn matrices, C; for
i=0,1,... M aren x m matricesand f : J x R" x R" x R" — R”" is a continu-
ous function. Further we impose the following assumption

(H3) The continuous function f satisfies the condition that

q
If @ pIl = ij(t)sbj(p), (1)
j=1

where ¢; : R" x R” x R" — R, are measurable functions and p; : / — R, are
L, functions for j = 1,2, ...q.

Denote Q be the Banach space of continuous R” x R™ valued functions defined
on the interval J with the norm

Ce, )l = [lx[| + [lull
where ||x|| = sup{x(¢) : t € J}and ||u|| = sup{u(t) : t € J}. Thatis Q = C,(J) X
C,.(J), where C,(J) is the Banach space of continuous R” valued functions defined
on the interval J with the sup norm.

Similar to the linear system, the solution of nonlinear system (10) using time lead
function r; (¢) is given as

x(t) =x.(t;0) + H(@) + Z/ (t —ri (N Xo ot — r;i()Cifi (s)u(s)ds,
i=0 /0

+/ (t — s)"’lXa,a(t —8)f(s,x(s), x(s —h), u(s))ds. (12)
0

Theorem 3 Assume that the Hypotheses (H1), (H2) and (H3) are satisfied and sup-
pose that

detW(0,T) > 0. (13)

Then the nonlinear system (10) is relatively controllable on J.
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Proof Now, let;(r) = sup{¢;(p); |Ipll < r}, since (H5) holds, there exists ry > 0
such that

q
ro — ch%(ro) >d,

i=1

q

which implies that Zcﬂ/)j(”o) + d < ry. Define the operator ¥ : Q — Q by
j=1

W(x,u) = (y,v) where y and v are defined as

v(t) = (T = r; (1)) (Xo.o (T — r; 0)CFFi (1)) W' [xl —x1.(T; ¢)

m 0
-> / (T = ri()" ™ Xa.o(T = ri())Cifi (s)ug(s)ds
i=0 ai(0)

M T
= 3 [T ) KT = n G s)ds
0

i=m+1

T
- / (T — )" " Xo.o(T —5) f(5,x(s), x(s — h), u(s))ds],
0

and
mo0
y(@) =x.(t; ¢) + Z/ (t —ri()* " Xo ot —ri(5)C;
= Jo0
X7 (s)uo(s)ds + Z/ (t —ri (N X0 ot — 1 ()Cifi (s)v(s)ds
i=0 /0

M t
+ 30 =R T Kt — ) Cs (o (5)ds

i=m+1"7 @0
+ / (1 = )" Xt — ) f (s, x(5). x(s — ), v(s))ds,
0
Let

A = sup [ Xa.o(T — 9)Il,w = sup |[x.(t; DI, & = 4Na™ ' T p;]
cj = max{¢;, 6;j}, a = max{b, 1}, &;; = 4a;b;||CF||W~ IAa~ T |p; ]

m M m
v=sup|lug()ll, p =D aibil|CFIINi + D aibil|Cil|Mi, b =) a;ibiLi||Cil|
i=0 i=m+1 i=0
a; = sup|| X o (T = ri()Il, bi = sup [ ()]l i = 0,1, , M.
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di = 4ab [|ICHNNW ™ Ix1 +w+plli =0,1,2,...m,
dr = 4w+ vul,d = max{d;, d»},i =0,1,2,...m,

T
Li = / (T —ri()* 'ds,i =0,1,2,...m,

0

0
N; =/ (T —ri(s)* 'ds,i =0,1,2...m,

i (0)

0i(T)
M,-=/ (T —ri)* Yds,i=m+1,m+2,---, M.
7i (0)

1 q
vl = -+ ;cmj(ro)).

and

1 q
YOl < 5@+ i1 (r0).
j=1

Therefore [v(s)| < 7% foralls € J andhence ||v]| < 3%, which gives||y|| < 7. Thus

we have proved that,if Q (ro) = {(x,u) € Q : [|x|| < F}and||u|| < 7,then ¥ maps

Q(rp) into itself. Now, let us take t;,, € J with | < 1, and for all (x,u) € Q(r),
r > 0, we need to show W (Q(r)) is equicontinuous.

e(t) = u(@)I| < (T = ri(@)' ™ CF (X (T = ri(0))Fi(11))*
— (T = ri(0))' ™" C} (Xo.o(T = ri(12))Fi (12))"]]

T
- x||w1||[||x1||+||xL<T: ¢>||+/0 (T —s5)*!

q
D lpilllXa.alT — swj(r)nds} (14)

j=1

and

15 p
[x(@) — x @)l < llxp(t1; @) — x1.(125 D) +/ G (12, 5) Z llpjll;(rids,
h j=1
M oi(t)
+ Z / . [|H (11, s) — H(t2, )| Cil[I7: () ||| [uo (s)||ds
i=m+17 010
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m 0
+Z/ \|H (11, s) — H (&2, )| Cil |11 () [ [o(5)||ds
i=0 a:(0)

+Z/ [|H (t;,s) — H@, HINC 7 (uls)]|ds
i=0 /0

n q
+/0 G (11, 5) = Gl Z l1pj11e;(r)ds

Jj=1

+Z/ H (12, )| Bill[l7; (I [u(s) || ds 5)
i=0 7h

where

H(t,s) = (t — ()" Xaalt —1i(s)),
G(t,s) = (t — )" ' Xpalt —5).

Thus the right hand side of the Eqs. (14) and (15) are independent of (x, u) € Q(r)
and tend to zero as t; — . Hence ¢ (Q(r)) is equicontinuous for all » > 0 and by the
regularity assumption of f, the operator is continuous and hence it is completely con-
tinuous by the application of Arzela-Ascoli theorem. Since Q(ry) is closed, bounded
and convex, the Schauder fixed point theorem guarantees that Similar to the proof
of Theorem 4.1, it can be shown that W has a fixed point (z, v) € Q(r), such that
W(x,u) = (y,v) = (x,u). Hence x(¢) is the solution of the system (10) and easy
to verify x(7) = x;. Thus the control u(t) steers the system (10) from the initial
complete state y(0) to x; on J. Hence the system (10) is relatively controllable on J.

S Examples

In this section, we apply the results obtained in the previous sections to the following
fractional dynamical systems with multiple delays in control.

Example 1 Consider the linear fractional delay dynamical system with delay in
control of the form

CD%(t) = Ax(t) + Bx(t — 1) + Cou(t) + Cru(t — 1), (16)
x(1) = (1),
where A=1,B=1,Co=1,Ci=1,h=1, 0 =1 and ¢(t) = 1 with the initial

point x(0) = 1 and final point x(1) = 10. The solution of the Eq.(16) by taking
Laplace transform is of the form
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(1]
x(t) =D (t—n)"E
n=0
1] 0 L 1
+ ZBn+l/1(f =5 =n =D E 1) (0 =5 —n = 1)2)¢(s)ds,
n=0 -

1 (= 1)),

11
2°2

1]

t—n
1,1
#2[asemiin
n=0

wet (0 =5 —m)u(s)ds

19—

[7]

+ Z/ C—s—minE Lt (0= s = m))us — 1ds. (17)
n=0 0

1
2

Now, consider the controllability on [0, 1], where [¢] = 0. Then the solution (17),
using time lead function the solution can be written as
x(t) = Ey(t2) + 12 Ey 5(1°)

13
2°2

1 t
+> /0 (6 = 1) 2 Ex 1 (0 = () D ()u(s)ds,
i=0

where ro(s) = s and r;(s) = s — 1. The controllability Grammian matrix is W =
86.8522 is positive definite. Hence by the Theorem 1 the system is controllable on
[0, 11.

Figure 1 represent the trajectory of the system without control and Fig. 2 represent
the trajectory of the system with control.

Example 2 Consider the nonlinear fractional delay dynamical system represented
by the scalar fractional differential equation

Fig. 1 The trajectory of the 9
system without control

solution x(t)

0 01 02 03 04 05 06 07 08 09 1
time t
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Fig. 2 The trajectory of the 11
system with control 10l
9t
8t
< 7t
c
9o 6}
5
© 5¢
(2]
4l
3t
2+
1

0 01 02 03 04 05 06 07 08 09 1
time t

CD%x(t) = Ax(t) 4+ Bx(t — 1) + Cou(t) + Cru(t — 1) + f(t, x(), x(t — 1), u(t)),
x() =1 (18)

Here, also we consider the controllability on [0, 1] with initial condition x(0) = xo
and final condition x(1) = x;. Take A, B, Cy, C| and & as defined in the previous
example. Let the nonlinear function

x1(1) Xo(1)

. x@. xtt = Dou®) = = oo T T o a0

19)

Since the linear system (16) is controllable on [0, 1] and the nonlinear function (19)
satisfies the hypothesis in Theorem 2. Then the nonlinear system (18) is controllable
on [0, 1].

6 Conclusion

This paper deals with the controllability of nonlinear fractional delay dynamical
systems with multiple delays in control. Grammian matrix is constructed to obtain
the controllability results. The control has been designed to steer the system from
the initial state to the final state. Further, sufficient conditions are established for the
controllability of nonlinear fractional delay dynamical systems.
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New Controllability Criteria for Fractional
Systems with Varying Delays

Jerzy Klamka and Beata Sikora

Abstract Finite-dimensional dynamical control systems described by linear
fractional-order state equations with multiple delays in control varying in time are
presented in the paper. Both the unconstrained and constrained controls are consid-
ered. The constraints are put on the control values. The set of admissible control
values is assumed to be a convex and compact set containing Oin its interior and
a cone with vertex at zero and a nonempty interior. New necessary and sufficient
conditions for unconstrained as well as for constrained relative controllability of
fractional-order systems with delayed varying controls are established and proved.
A numerical example is presented to illustrate the obtained theoretical results.

Keywords Fractional systems + Linear control systems * Constrained controllabil-
ity + Varying delays in control - The caputo derivative

1 Introduction

The controllability of dynamical systems is one of the most significant issue in the
control theory. The controllability, in short, is a possibility to steer a control system
from an initial state into a final state with the aid of admissible controls. Depending on
both class of control systems and a set of admissible controls, various controllability
definitions have been formulated in subject literature. A review of recently analyzed
controllability problems for a broad class of dynamical systems is presented in [1].
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Last decades provide many papers and monographs concerning controllability
of dynamical control systems described by fractional-order differential equations.
Fractional-order models describe the behavior of many real-life processes more accu-
rately than integer-order ones. Control systems modeled using fractional differential
equations occur, among others, in mechanical, biological and chemical problems.
Detailed discussions of fractional differential equations and their practical applica-
tions can be found, among others, in the monographs: [2-8]. The controllability of
discrete-time fractional systems is studied in [9—12], positive fractional discrete-time
systems are discussed in [13], positive fractional linear systems, both discrete- and
continuous-time, are presented in [14] and [15]. The controllability of continuous-
time linear fractional systems is studied, among others, in [16-22].

However, models describing control processes frequently involve delays in state
or in control, because very often future states depend on both a present state and on
past states of a system. If we have delays in the input function, we deal with control
systems with delayed controls. Controllability problems for linear continuous-time
fractional systems with delayed control were analyzedin[14, 15, 23-25]. It should be
noted, however, that the majority of papers on linear fractional systems controllability
address controllability issues for unconstrained controls. The works on controllabil-
ity of linear fractional systems with bounded inputs are [26] for fractional positive
discrete-time linear systems, [27] for fractional positive continuous-time linear sys-
tems and [28] for continuous-time linear fractional systems. It should be stressed
that, in practice, controls are not completely unconstrained.

The aim of the paper is to give some new criteria for both unconstrained and
constrained controllability of continuous-time fractional-order control systems with
multiple delays in control varying in time.

The paper is organized as follows. Section 2 recalls some preliminary definitions,
formulas and notations. Moreover, it presents the mathematical model of the consid-
ered fractional systems and the formula for a solution of the discussed systems. The
formula is derived by means of the Laplace transform. Some definitions of relative
and constrained relative controllability of the systems are formulated. Constraints are
imposed on control values. The main results of the paper, contained in Sect. 3, are
the criteria for relative controllability of the fractional system with delayed varying
controls and constrained relative controllability when the set of admissible control
values U is a convex and compact set containing Oin its interior and a cone with ver-
tex at zero and nonempty interior. All theorems are proved. The theoretical results are
illustrated with a numerical example provided in Sect. 4. Finally, concluding remarks
are included in Sect. 5.
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2 Preliminaries

Let ©D°f (t) denote the Caputo fractional derivative of order o (n < <n+1, n € N)
for a function f: Rt — R.

Definition 1 [3] The Caputo fractional derivative is defined by the formula

1 A )

Cna _
Df(t)_l“(n—a—i—l) o (t—T)en

3

where I” is the gamma function.

In the Caputo approach the initial conditions for fractional differential equations
take on the same form as for integer-order differential equations, therefore we use
Caputo’s fractional derivatives in the paper.

Applying the definition of the Mittag-Leffler function E,, 3(z) presented, among
others, in [3, 14]

o k

Z
E(x B\K) = =, 1 0 L (C,
5@ g{; Tk <5 Z€

for @« > 0, § > 0 and an arbitrary n-th order square matrix A, we introduce the
following notation
0 Aktuk
@o(t) = E, 1 (A1) = _
0(t) = Eq1(A1%) kZ:(; T
@y (1) denotes the pseudo-transition matrix of the linear fractional system €D®x(¢)
= Ax(t) (|8, 14]). Moreover, let

. . 0 Aktak
D(t) =t Eyo(A?) =1 _.
Zk:0 I((k+ Da)

The following designation are also used throughout the paper. Let L?([0, 00),
R™) denote the Hilbert spaces of square integrable functions with values in R” and
L,ZUL_([O, 00), R™) denote the linear space of locally square integrable functions with
values in R™.

In the paper we discuss the linear control systems with multiple varying delays in

control described by the following fractional differential state equation

M
CDx(t) = Ax(t) + D Bi(t) u(vi(t)) ()

i=0
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fort > tpand 0 < a < 1, where

e x(1) € R" is a state vector,

o uc leoc([to, 00), R™) is a control,

e Aisa (n x n)-matrix with real elements,

e Bi()(i=0,...,M) are (n x m)-matrices with elements b € leoc([fo, o0), R),
k=1,....M,j=1,...,m,

e v :[fh,00) > R, i=0,]1,..., M, are absolutely continuous, strictly increasing
functions, satisfying the inequalities

vy () < vy <o <u(t) <--- <) <vo(t) =t, t € [y, 00),

where v;(t) =t —hi(t) and h;(t) >0,i=0,1,...,M, are time-dependent
delays in control.

Let be given the initial conditions z(t) = (x(to), u,) € RM™ x L?([vy(to), to], U)
called the initial complete state of the fractional system (1). In the case of dynamical
systems with delays, both for integer order and fractional order ones, only a complete
state z(t) = (x(1), u,(s)), where u,(s) = u(s) for s € [vy(?), t), fully describes the
behavior of the dynamical system at any time ¢.

Let U C R™ be any non-empty set. The set L*([ty, ;], U) of square integrable
functions on [#y, #;] with values in U is the set of admissible controls for the fractional
system (1).

Theorem 1 For given initial conditions z(ty) € RM x L*([vy(to), to], U) and an
admissible controlu € L*([ty, t], U), foreveryt > t, there exists a unique, absolutely
continuous solution x(t, z(ty), u) of the differential equation (1) that takes the form

‘ M
x(2, z(to), u) = Do(1)x(to) +/ &t — T)zBi(T)”(Ui(T))dT- (2)
fo i=0

Proof Inorder to prove the theorem we use the method presented in [14] for fractional
systems without delays. To simplify the notation, let us denote x(¢, z(tp), u) = x(t).
First, we apply the Laplace transform to the fractional equation (1) and we obtain

M
S LI] = 5" 'x(ty) = AL + L] D Bioyuwi()].

i=1

for any fixed t > #y. So

M
LIx)] = ("1 —A) 5" x(to) + (s°I — A) 7' L[ Z Bi(hu(vi(1)] =

i=1
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M
= LIBo()x ()] + L[S D] L[ D Biyuwi1)].

i=1

since [8, 14]
LN T = A) T = Do (1)

LG T —A) "= ().

Next, by the convolution theorem for the Laplace transform, we have

; M
£1xo) = L1o0x()] + £[ [ @@ =1 X Bruturr]
fa i=1

And finally, using the inverse Laplace transform, we have the solution (2). (]

As for integer-order dynamical systems, see [29], we can define a set of reachable
states called also the attainable set for the fractional system (1).

Definition 2 The attainable set from the initial complete state z(ty) = (x(), uy,)
for the time-delay fractional system (1) is called the set

Ky(@) = {x(1) € R" : x(t) = ®o()x(t9)+

p M
+/ D(t—1) ZBi(T) u(vi(7))drt: u(t) € U fort € [t9, tl]} . 3)

fo i=0

Analogously to the fractional systems with constant delays in the control (see [28]),
we have the definitions of relative controllability and constrained relative controlla-
bility of the system (1) on [#, #;].

Definition 3 The fractional system (1) is called relatively controllable on [#, ;]
from the initial complete state z(fo) = (x(t), u;,) into S C R”, if for each vector
X € 8, there exists a control 7 € L*([ty, 1], R”) such that

x(tla Z(IO)ﬂm ZY

In the paper, constraints put on control values are considered: u(t) € U for t €
[#0, t1]. Constraints of this type frequently occur in practical applications concerning
problems of optimal control, industrial or biological processes.

Definition 4 The fractional-order system (1) is called relatively U-controllable on
[70, t;] from the initial complete state z(f) = (x(f), u;,) into S C R”, if for each
vector X € S, there exists a control # € L*([fo, t;], U) such that

x(ty, 2(to), u) =X.
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Definition 5 The fractional-order system (1) is called (globally) relatively U-
controllable on [#y, #;] into § C R”", if it is relatively U-controllable on [fy, #;] into
the set S for every initial complete state z(fy) = (x(to), uy,)-

Remark 1 Definition 2 implies that the system (1) is (globally) relatively U-
controllable on [fg, #;] if Ky (t) = R", see [30].

In case of S = R"” we say that (1) is relatively or relatively U-controllable on
[#0, t;] and for S = {0}, we say that (1) is relatively null controllable or relatively null
U-controllability on [#, #;].

3 Main Results

In this main section we discuss relative and constrained relative controllability (rela-
tive U-controllability) of the fractional system (1). We establish new criteria of rela-
tive controllability of the system with varying delays (1) and relative U-controllability
for controls from closed and convex cone with nonempty interior and vertex at zero
as well as for controls from a cone with vertex at zero and a nonempty interior.

Before we formulate the first criterion, we transform the formula (2) in the fol-
lowing manner. Let us fix a final time #; > 0. Using the absolute continuity of v;
and exploiting their inverses r; : [v;(f), v;(t})] — [to, 1], i =0,1,2,..., M, we
can rewrite the solution of (1) in the following form:

M vi(t)

x(1, z(f0), u) = Po(r1)x(to) + Z/( : @ (11 — ri(1)Bi(ri(7))ri(T)u(r) dT,
i=0 /villo

where F; means the first derivative of r;.

Without loss of generality, to simplify the notation, we may assume that #) = v ()
for some k < M. If such a k does not exist, then we introduce an additional delay
hy. with control matrix By () = 0. Then the solution (2) of the dynamical system (1)
has, at time #;, the form

fo

x(11, 2(10), u) = Po(11)x (1) + Z/ D (ty — ri(T)Bi(ri(7)Fi(T)ug () dT

k
i=0 ¥ vi(to)

M vi(t)
> / L P rEBO ) (D () d
i=k-41 7 Vill0

k

vi(t1)
+ 2 [ ot = B () d.

i=0
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The first three terms on the right hand side depend only on z(f) = (x(#y), us,),
We introduce the following denotation

q(z(to)) = x(10)+ “4)

Iy

k
+(@o(r) ™ [Z/ @ (1) — r{(T)Bi(ri(7))Fi (T)uy, (7) d 7+
i=0 7 vito)

M v;(f1)
+ > / D (1t — ri(T)Bi(ri(m)Fi(T)uy (1) dT]
v;(fo)

i=k+1
and .
By() = (@t —0) "D @t — r@)Bi(ri)ii(1), 5)
j=0
for ¢t € [vip1(t1), vi(t1)), i =0,1,...,k — 1. B, (¢) is (n x m)-dimensional matrix

defined on [#, #] (since ty = v (1)) with square integrable elements.
As in the case of integer order systems [29, 31], the following lemma holds.

Lemmal Let
CDy(t) = Ay(t) + B, ()u(1), t € [to, 1], (6)

be a linear fractional dynamical system without delays in control. Then

x(t, z(to), u) = y(t, q(z(t0)), u), 1t € 1, 11].

Proof The lemma follows immediately from formulas (2), (4) and (5). O

By Lemma 1, the relative controllability on [7, #;] of the fractional system with
delays (1) and the controllability on [#y, #;] of the fractional system (6) without
delays in control are equivalent. It follows that we may apply the method known for
fractional-order systems without delays basing on so-called controllability matrix to
verify relative controllability of the systems with delays (1).

Let us denote

Wilto, 1) = / o - 1B, (MB] (@' (1) — 7)dr, )

Iy

where @ (t) = t*7'E, o (AtY), @7 (t) = E, o(ATt*) and AT means the transpose of A.
The matrix Wy (2, t;) is called the relative controllability matrix of the fractional
system (1).
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Theorem 2 The fractional system (1) is relatively controllable on [ty, t] if and

only if
rank Wi (tog, t1) = n,

where Wi (ty, t1) is given by (7).

Proof Based on Lemma 1, the relative controllability matrix Wy (%o, ¢1) of the system
(1) is the controllability matrix of the system without delays (6), simultaneously. We
can apply the result for fractional systems without delays presented in [16]. Since
Wi (2, t1) is positive definite, it is non-singular, so it is full rank. This completes the
proof. (]

Now we put constraints on the control values, that is let u(z) € U.

Theorem 3 Let U C R™ be a convex and compact set containing 0 in its interior. If
rank Wy (ty, t;) = n and the linear fractional dynamical system (1) is asymptotically
stable, then the system is relatively null U-controllable on [ty, t;].

Proof Suppose U C R™ be a convex and compact set containing Oin its interior.
Since rank Wy (ty, t;) = n, based on Theorem 2, the system (1) is relatively control-
lable without any constraints on [f, ¢;]. Moreover, owing the asymptotical stabil-
ity assumption, x = 0 is the solution of the system (1) for the admissible control
u(t) = 0. Using the null control u(z) = 0, the solution x(t, z(#y), 0) of (1) satisfies
the conditions

tlim x(t,z(tg),0) =0 and x(t1, z(ty), 0) € N(0),
—00

for some, finite t; € (#p, 0c0), where N(0) is a sufficiently small neighborhood of
0 € R”". Then, the instantaneous state x(;, z(fy), 0) can be steered to 0 € R” in finite
time, so the fractional system (1) is relatively null U-controllable. (]

Theorem 4 Let U be a cone with vertex at zero and a nonempty interior in the
one-dimensional space R. The linear fractional dynamical system (1) is relatively
U-controllable on [ty, t1] if and only if rank Wi (ty, t1) = n and the matrix A has only
complex eigenvalues.

Proof The necessary condition follows from the fact that if rank Wy (79, ;) < norA
has not only complex eigenvalues, no open set about origin can be reached, see [32].
The sufficient condition is satisfied, because if rank W, (¢, ;) = n (i.e. the fractional
system (1) is relatively controllable without any constraints—see Theorem 2) and A
has only complex eigenvalues, it is sufficient to reach all states in R". In fact, since U
is the cone with vertex at the origin and nonempty interior in R”, for any admissible
control u also ku € L*([0, T], U) for all k > 0. The attainable set K (¢;) is a convex
set containing Oin its interior (due to the second condition) and it is a cone with
vertex at the origin (because it is linear with respect to u(-)), hence it has to be a
whole space R”. (]
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4 Example

In this section we present a numerical example to illustrate the obtained theoretical
results.

Example 1 Let be given the following fractional system with the delay in control
D2x(1) = Ax(t) + Bo(u(t) + By (Du(t — 1) + Bo(yu(—21), ®)

for ¢t € [1, 2] and u(¢) € [0, +00), with initial conditions z(0) = (0, 0), where

A=ﬁ}ﬂ,mm=[ﬂ,&m=[ﬁq,&m=[;]

The set of admissible control values U = [0, +00) is a cone with vertex at zero and
anonempty interior in the one-dimensional space R. We have o« = % n=2,M=2.
Moreover, vgp = t, v; =t — land v, = —2¢. Asaconsequence, hy(t) = 0, h;(t) = 1
and hy(t) = 3t, because v;(t) = t — h;(¢). We will show, using Theorem 4, that the
system (8) is relatively U-controllable on [1, 2].

Since v1(2) = 2 — h; = 1,k = 1. Therefore the relative controllability matrix (7)

takes the form
2
Wi(1,2) = / @2 —7)B, (1B (1)®" (2 - 7)dr,
1
for By, () given by formula (5) and f; = 2, that is
B, (1) = (@2 — 1) &2 — 1)By(®).

By the Cayley—Hamilton method we calculate the matrix £

11
2°2

Al e 1° 37 L 34
B g 11 A o L
" S TGE+1) Nz doL

1

| (AT)kt% 1 t%
11 AT 2) = _—— ﬁl .
=3 |

. _[oo
mawgn—[oﬂ]
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we have
Wl (15 2) ==

2 L 3e-n: L 2—1)2
Z/(Z_T)fi 0 o [8702} -
1 ) 7 32—-71)2

1=

™

$
v
2922 -7 242 [ 426 _ 7
:/ s aa A= S @
1 —==7" _T(2-7)": | 7 T

JT T m
Finally,
420 7 7]
rank Wy (1, 2) = rank 357 gf =2. )
~ 7 T

The matrix A has only complex eigenvalues \;, = +i+/3. Together with (9),
based on Theorem 4, this implies the relative U-controllability of the fractional
system (8) on [1, 2] for U = [0, +00).

5 Concluding Remarks

The relative and constrained relative controllability of the linear fractional control
systems with varying delays in control have been discussed. Constraints imposed
on the control values have been considered, i.e. u(t) € U. Definitions of relative
controllability the systems in the cases of both unconstrained and constrained control
values have been formulated.

New controllability criteria for unconstrained and constrained relative controlla-
bility of fractional systems with delays varying in time described by the Eq. (1) have
been established and proved. Theorem 2 presents a necessary and sufficient condition
for relative controllability of the system (1) without constraints. In Theorem 3, U is
assumed to be a convex and compact set containing Oin its interior. In Theorem 4 the
set U is suppose to be a cone with vertex at zero and nonempty interior. The numer-
ical example has been presented to illustrate how to verify the constrained relative
controllability of the discussed systems with the use of the established criteria.
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Controllability of Nonlinear Stochastic
Fractional Integrodifferential Systems
in Hilbert Spaces

Rajendran Mabel Lizzy

Abstract In this paper we obtain the sufficient conditions for the controllability
of nonlinear stochastic fractional integrodifferential systems and nonlinear systems
with implicit fractional derivative in Hilbert spaces by using the fixed point technique.

Keywords Stochastic fractional differential equation + Controllability - Implicit
derivative -+ Integrodifferential equations

1 Introduction

When it is well-known that the fractional differential equations (FDEs) have attracted
considerable interest due to its ability to model complex phenomena by capturing
non-local relations in space and time (refer [1]), the fluctuations in nature can be
captured only by adding random elements into the differential equations (see for
instant [2, 3]). Our motivation for considering FDEs with random elements comes
from the fact that many phenomena in science that have been modeled by fractional
differential equations have some uncertainty. Therefore for investigating more accu-
rate solutions, we need the solutions of stochastic fractional differential equations
(SFDEs) (see [4]).

The concept of controllability of integer-order systems in both finite and infi-
nite dimensional spaces, that is, systems represented by ordinary differential equa-
tions and partial differential equations is well established (see [5—8]). The notion of
controllability for stochastic differential systems in finite-dimensional spaces was
introduced by Kalman in 1960 (see also [9, 10]). Later, it was extended to infinite
dimensional spaces and many works appeared on the controllability of both linear and
nonlinear stochastic differential systems. We mention a few here [11-13]. Recently,
the controllability results for FDEs in finite dimensional spaces for both linear and
nonlinear systems are studied by many authors (see for instant [14] and references
therein). The controllability of the system,
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CDOx(r) = Ax(t) + Bu(r) + a(r)d‘zt(t)

x(0) = xo, ey

1€J=10,T],

where % < «a < 1, A and B are bounded linear operators is studied in [15]. Integrod-
ifferential equations and equations with implicit derivative occur naturally while
modelling physical and biological phenomenon. The study of controllability of such
systems have been of great interest in the recent years, for instant, see [11, 14, 16].
However, no work has been reported on the controllability of nonlinear stochastic
fractional integrodifferential systems with implicit derivative in the literature and this
work will fill the gap. In this paper we obtain the sufficient conditions for controlla-
bility of the nonlinear stochastic fractional integrodifferential system and nonlinear
systems with implicit derivative by using the Banach contraction principle. The tech-
nique of using fixed point theorems to prove controllability results can be referred
in [17].

2 Preliminaries

Let X, U and K be separable Hilbert spaces and for convenience, we will use the
same notation || - || to represent their norms. IL(X, U) is the space of all bounded
linear operators from X to U and L(X, X) = L(X).

Let (2, F, P, {F:};>0) be a complete filtered probability space with the prob-
ability measure P on £2. The filtration {F;|t > 0} is generated by the K-valued
Wiener process (W (t)),>o defined on (£2, F, P, {F;};>0) with the covariance oper-
ator Q € IL(K, K) such that TrQ < oo. Let ]Lg = ]LZ(Q%K, X)) be the space of all
Hilbert-Schmidt operators with norm denoted by || - ||]L<2> (see [2]). Denote,

(1) Y :=L,(82, Fr, X), which is the Hilbert space of all Fr-measurable square
integrable random variables with values in X.

(i) "M, to be the subspace of C(J, L (F, X)) consisting of all F;-measurable
processes with values in X, identifying processes which are Pr a.s. and
endowed with the norm,

I35, = supE[l¢]*.
tel

(iii) H5 to be the subspace of C*(J, Ly (F, X)) = {x € C(J, Lo(F, X)) :
CD% e C(J, Lo(F, X))} consisting of all F;-measurable processes with val-
ues in X and endowed with the norm,

I$l3, = supE[¢]|* + supE[|“ D"¢|*.
teJ ted
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Gv) Uy = sz (J, U), which is a Hilbert space of all square integrable and F;-
measurable processes with values in U'.

Let us recall some basic definitions from fractional calculus. Let D denote
the usual differential operator and /7, the identity operator. Let «, 5 > 0, with
n—1l<a<n,n—1<pf<nandneN. Suppose f € Li(R,), Ry = [0, o0).
The following definitions and properties are well known (see, for instance, [1]):

(i) Caputo fractional derivative:
The Riemann Liouville fractional integral of a function f is defined as,

1

1°f(t) = )

1
[a=or o

0
and the Caputo derivative of fis DY f = I""°D" f,i.e.

1 t
DO = s /0 (1 — 5)" O ()ds,

where the function f () has absolutely continuous derivative up to ordern — 1.
(i) Mittag-Leffler operator function:
If A is a bounded operator then

E,s(A)=> —
ap(4) gr(ka+ﬁ)
In particular, for 5 =1,

Eq1(A) = Eo(A) =

T (ko + 1)

(iii) Solution Representation:
Consider the linear stochastic fractional differential equation in the Hilbert space
X of the form,

CDOx (1) = Ax(r) + Bu(h) + F(1) + a(r)dvg#, red,

x(0) = xo, )

where 0 < o <1, A:H, — H, and B : U,y — H, are bounded linear oper-
ators, o : J — ]Lg and W (¢) is a K-valued Weiner process. In order to find the
solution representation we need the following hypothesis and Lemma.

(H1) The operator A € L(H,) commutes with the fractional integral operator / on

Ha(andH3) and [|A||? < Ge=@)



348 R.M. Lizzy

Lemma 1 [18] Suppose that A is a linear bounded operator defined on a Banach
space, and assume that |A| < 1. Then (I — A)~" is linear and bounded. Also

— A" ZA"

The convergence of the above series is in the operator norm, and ||(I — A)~!| <
(1—JAp~

We next show that the operator ||[/*A| < 1 and by the Lemma 1 we obtain (I —
I1%A)~! is bounded and linear. Let x(¢) € H,, then by (H1), we have

E[(I"A)x@®)|x < (F( TR / (t — ) E||Ax(s) [} ds
T2a

S —— 2
= Ga— @)y PEIAXOI < Ixle,

Taking supremum over time on the left hand side of the above inequality we obtain
[[{/*A] < 1. On the other hand, taking /® on both sides of (2), using Lemma 1 and
the fact that 7/ commutes with A, we can get the solution of (2) as in [15],

x(t) = E (At%)xg +/ (t — s)aflEa,(,(A(t — )Y Bu(s)ds
0
+ / (1 = )" Ea (At — $)°) f(s)ds
0
+ / (1 = )" Ena (Al — )0 (5)dW (). 3)
0

Similar to the conventional controllability concept, the controllability of the stochas-
tic fractional dynamical system is defined as follows:
The set of all states attainable from x( in time 7 > 0 is given by the set

Ri(x0) = {x(t; x0, u) : u € Uyg},

where x (¢) is given in (3).

Definition 1 [12] The stochastic fractional system (2) is said to be completely con-
trollable on the interval J if for every x; € Y, there exists a control u € U,; such
that the solution x (¢) given in (3) satisfies x(T') = x;.
In other words,

Rr(xo) =Y.
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Define the operator Ly : U,y — Y as (see [12])
T
Lru = / (T — 5)* VEqQ o (A(T — 5)*)Bu(s)ds.
0

Clearly, the adjoint operator L} of Ly satisfying L} € IL(Y, U,,4) is obtained as

(L7x) (1) = (T =)' B*Eq o (A*(T — 1)) Efx|F,}.

Definition 2 The controllability Grammian operator Wy :Y — Y is defined as
T
Wr(x) = / (T = 5)** 7 Ea,a(A(T = 5)") BB Eq.a(A™(T — 5)")E{x|F;}ds,
0

where * denotes adjoint operator.

It is clear that the operators are linear bounded for all % <a<l.

3 Stochastic Fractional Integrodifferential Systems

Consider the nonlinear stochastic fractional integrodifferential system of the form

D% (t) = Ax(t) + Bu(t) + f (r, x(t),/ qg(t, s,x(s))ds)
0

( ’ AW (@)
o (1. x0), / h(r,s,x(s»ds) ,
0 dr

x(0) = xo, “4)

where % < o < 1 and the nonlinear function f : J x Hy x H, — Ha,
0:JxHyxHys = L g:J xHy xHy— Hoand h : J x Ha x Hy — H, are
continuous.

(H2) Assume that there exist constants N; > 0 fori = 1, ..., 4 such that

£t x1, 1) — £t x2, )12 < Ny (Ilx1 = 20 + llyr — »211%)
lo (e, 21, y1) = o (22, 32) 17y < N2 (1 — 220 + [y = 211%)
llg(t, s, x1) — g(t, s, x> < N3|lx; — x|
A, s, x1) = h(t, 5, x2)II> < Nallx; — x|,

for all xy, x5, y1, 2 € Ha.



350 R.M. Lizzy

Let us take, Ns = sup,, || f(z,0, 0)t||, N¢ = sup,, lo(z,0,0)||, N7 =sup,.,
Il Jo 9(t.s,0)ds| and Ng = sup,.; || [, (t, s, 0)ds|. For each fixed z € H,, con-
sider the corresponding linear system of (4) as

“D°x(t) = Ax(1) + Bu(1) + f (t, Z(l‘),/ g(t,s, z(S))dS)
0

to (t, 2(0). /[h(t, ;. z(s))ds) we
0 dt

x(0) = xp. )

The solution of (5) is given by,

t
x(t) = Eq(At%)xg +/ (t — )V Eq a(A(t — )*)Bu(s)ds
0
t s
—|—/ (t — s)o‘_lEa,a(A(T - NS (s, z(s),/ g(s,r, z(r))dr) ds
0 0

t N
+/ (t =) Eq.a(A(T = 5)")0 (s, Z(S),/ h(s,r, Z(r))dr) dW(s).  (6)
0 0

For convenience let us take M; = supy 7 |E.(At*)||> and M, = SUPg<; <
| Eq.a(At%)]|>. We also assume the following condition,

8T M, .
(H3) Letp; = ﬁ(NzT + NoNy+ Ny + N1N3T) besuchthat0 < p; < 1.
o —

Theorem 1 If the hypothesis (H1)—(H3) are satisfied and if the linear fractional
dynamical system (5) is controllable, then the nonlinear fractional dynamical system
(4) is controllable.

Proof Let x; be an arbitrary point in Y. Define the operator @ on H, by
t
@x(t) = E (AtY)xg +/ (t — ) Eq o (A(t — 5)*)Bu(s)ds
0
t N
# [ = B AT -9 (s,z(s), / g(s,r,z(r»dr) ds
0 0
t s
+/ (t — )" Eqa(A(T —5)")0 (s, Z(S),/ h(s,r, z(r))dr) dw(s).
0 0

Since the linear system (5) corresponding to the nonlinear system (4) is controllable
we have, Wy is invertible (see [15]) and so we can define the control variable u as
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u(t) = (T — 1) 'B*E, o (A*(T — t)a)EIWT—1 (x1 — Eo(AT%)xo
T s
—/ (T = )" Eqa(A(T —)*) f (S,Z(S),/ g(s, r,z(r))d") ds
0 0

T K
—/ (T — )" "Eqo(A(T —5))0 (s, z(s),/ h(s,r, z(r))dr) dW(s))
0 0

7).

If we obtain a fixed point for @, then that fixed point will be a solution of the
control problem. Clearly, @ (x(7T')) = x;, which means that the control u steers the
nonlinear system from the initial state xq to x; in the time 7', provided we can obtain
a fixed point of the nonlinear operator @. First we show that @ maps H, into itself.
Estimating u(¢) we obtain,

supEflu(0)|* < 4L 1717 1P [Ellxl I + MiE|xo|?
teJ
2 2a—1

MyN’ =K ,
2a—1+ g 204—1:| b=

+M,N

where N = (N1 N3 + Ny)sup,; E||lx()||> + N5 + N{N; < 00, N' = (N2 N4 + Na)
sup,.; Ellx(¥) |I> + N2Ng + Ng < oo. Further from the assumptions we have,

2
supE||@x(1)||> < 4M\E||x|* + 4M>K || B|)?
ted 200 — 1
2c T20¢—1
4M>N 4M,>N' .
FAMLN S TN T = o0

Thus @ maps H, into itself. Now for x;, x, € H,, we have

supE||®x (1) — ®xz (1))

teJ

t
= supE‘/ (t —)* ' Eqo(A(t — $)®)B LEW,!
0

teJ

T
[ / (T = )" Eo o (A(T — 6)%)
0

) )
|:f (0,x1(0),/ g, r,xl(r))dr) —f (0, xz(Q),/ q@@,r, xz(r))dr):| do
0 0

T
+ / (T — )" Eq o (AT — 0)")
0

0 0
I:J(G,xl(ﬂ),/ h(é, r,xl(r))dr)—a(g,xz(ﬂ),/ h(,r, xz(r))dr)i|dW(0)}ds
0 0
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+/ (r— s)ailEa,u(A(T -5
0

|:f (s,xl(s), /S q(s, r,xl(r))dr) - f (s,xz(s), /S q(s, r, xz(r))dr)i| ds
0 0

- / (t =) "Eqo(A(T —5)%)
0

|:O'(S, x1(s), /Sh(s, r, X1 (r))dr) — O'(S, x2(s), /Sh(s, r, xz(r))dr)i|dW(s)
0 0

8T M,
< =
T QRa—-1)

2
< pillxr — x2ll3, -

2

(N2aT™' + NaNy + Ny + NiN3T) sup E||x; (£) — x2(1) |12
teJ

Using (H3) we conclude that @ is a contraction mapping and hence there exists a
unique fixed point x € H, for @. Any fixed point of @ satisfies x(7') = x; for an
arbitrary x; € Y. Therefore the system (4) is controllable on J.

4 Stochastic Fractional Systems with Implicit Derivative

Consider the nonlinear stochastic fractional differential system with implicit frac-
tional derivative of the form

Dx(t) = Ax(t) + Bu(t) + £ (1. x(1).€ D*x(0)) + o (1, x“))dvgt(t)’

x(0) = xo, )

where % < o <1 and the nonlinear functions f :J x HY x Hy — Ha, 0: J x
‘H§ — 'H, are continuous.

(H4) Assume that there exist constants L, L, > 0 such that

£t x1,C Dx1(1) — f(t, %2, D x2(0))II* < Ly (lx1(t) — x2(0) 12
+1€D%x1 (1) =€ D x> (1))

lo(z, x1() = o, x2(0)IFy < Lallxi (1) — x2 (0],

for all xy, x; € HY.

We denote L3 = sup,; || f(¢,0,0)| and L4 = sup,.; llo(z, 0)||. For each fixed z €
‘H5, consider the corresponding linear system of (7):
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CDx(1) = Ax(t) + Bu(t) + f(t.2(t).C D°z(1)) + o (¢ Z(’))d:}t(t)’

x(0) = xo. (3)

The solution of (8) is given by,
t
x(t) = E,(At%)xg +/ (t — s)“_lEa,a(A(t — )Y Bu(s)ds
0
t
+ / (t = )" Eqa(A(T —9)%) f(5.2(5).C D2(s))ds
0
t
+ / (t = )" Ep o (AT — )"0 (s, 2())dW (s5). )
0
We also assume the following condition,
8T M, 8T M, L,

(HS) Let P2 =max [— (L] +L2T_1), (2@ — l)

Ga— 1) ] be such that0 < p, < 1.

Theorem 2 If the hypothesis (H 1), (H4) and (H5) are satisfied and if the linear
fractional dynamical system (8) is controllable, then the nonlinear fractional dynam-
ical system (7) is controllable for % <a<l

Proof Let x| be an arbitrary point in Y. Define the operator @ on H§ by

Dx(t) = E(AtY)xg +/ (t — ) Eq (At — 5)*)Bu(s)ds
0
- / (t =) Eqo(A(T —5)") (s, x(5),C D“x(s))ds
0
+/ (t — s)aflEa,a(A(T —8)Yo(s, x(s)dW(s).
0

Since the linear system (8) corresponding to the nonlinear system (7) is controllable
we have, Wr is invertible (see [15]) and so we can define the control variable u as

u(t) = (T — 1) 'B*E, o (A*(T — t)a)EiWT_l (x1 — E,(AT%)x
T
— / (T — )" " Eqo(A(T — $)*) £ (s, x(5),C D*x(s5))ds
0

al

If we obtain a fixed point for @, then that fixed point will be a solution of the
control problem. Clearly, @ (x(7")) = x;, which means that the control u steers the
nonlinear system from the initial state xg to x; in the time 7', provided we can obtain

T
—/ (T —5)" "Ey o (AT — 5)M)0 (s, x(S))dW(S))
0




354 R.M. Lizzy

a fixed point of the nonlinear operator @. First we show that @ maps H5 into itself.
Estimating u(¢) we obtain,

Ellu(®)|* < 41L5 12 W17 [E||x1||2 + MiE| x|

2a TZafl

M,N'
201 TN 5T

+M,N ] =K, <o,

where N = Ly sup,.; (E[x(®)[* + E|I“Dx(1)||*) + L3 < oo,
N’ = Lysup,.; E||lx(t)||> + L4 < oco. Further from the assumptions we have,

2c¢
supE||@x(1)[|> < 4M E|xo|* + 4M2 K, || B|)?
teld 20& — 1
20 T2a71
4M>N 4M->N' .
TN S T TN S = o0

Thus @ maps H7 into itself. Now for x1, x, € H5, we have
sup E[|®x (1) — ®x2(1)) |1

teJ

=supE

teJ

T
[/O (T = 0)" " Eoa(A(T = 0)") [£ (0, 1(0)) — [ (0, x2(0))]d0

t
/ (t — )" Eqo(A(t —$)*)B LEW;!
0

T
+/ (T = 0)" " Eqa (AT = 0)")[o (6, x1(0)) — 0 (6, X2(9))]dW(9)] ds
0

+/ (t =) "Eqo(A(T — ) [f(s,x1(5)) — f(s,x2(s))]ds
0
t 2
+/ (t =) Eq o (AT — $)*) [0(s, x1(5)) — (s, x2(s))] dW (s)
0

. ST M, (Ly+ LoT7") sup EJlxi (1) — x2(0)|1?
=~ < 1 2 1 — A2
Qa—-1) reJ
8T M, L
LW E[CD X (1) =€ D x (1))
Qa—1) ey

2
< pallx1 — x2||7—¢g~

Using (H4) we conclude, @ is a contraction mapping and hence there exists a unique
fixed point x € H$ for @. Any fixed point of @ satisfies x(7T) = x; for any arbitrary
x1 € Y. Therefore the system (7) is controllable on J.
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Finding a Set of (A, B, C, D) Realisations
for Fractional One-Dimensional Systems
with Digraph-Based Algorithm

First Approach

Konrad Andrzej Markowski and Krzysztof Hryniow

Abstract This paper presents the first proposition of a method allowing the deter-
mination of a set of (A, B, C) realisations of the one-dimensional fractional system
from created digraph. The algorithm presented is the extension of previously pub-
lished algorithm that finds a complete set of all possible realisations, instead of only
a few realisations, as was in case of canonical form methods. The advantages of the
proposed method are the possibilities of obtaining a set of state matrices directly from
digraph form of the system and using fast parallel computing method. The algorithm
is presented in pseudo-code and illustrated with example.

Keywords Realisation -+ Fractional system - Digraphs -+ Algorithm
One-dimensional system

1 Introduction

One of constant problems in analysis of dynamic systems is the realisation problem.
In many research studies, we can find a canonical form of the system, i.e. constant
matrix form, which satisfies the system described by the transfer function [1, 2].
With the use of this form we are able to write only one realisation of the system,
while there exists a set of solutions.
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The first definition of the fractional derivative was introduced by Liouville and
Riemann at the end of the 19th century [3]. Mathematical fundamentals of fractional
calculus are given in [2-8].

In this paper, a new method allowing for determination of a set of minimal reali-
sations of the fractional continuous one-dimensional (1-D) system will be proposed
and the procedure for computation of the minimal realisation will be given. The
procedure will be illustrated with a numerical example.

This work has been organised as follows: Sect. 2 presents some notations and basic
definitions. In Sect. 3 state-of-the-art in the field of determination of realisations is
presented. Section4 presents the main results of the paper — proposition how to
find (A, B, C) matrices directly from constructed digraph, pseudo-code of parallel
numerical method and illustration of the working of the method with the example.
In Sect. 5 concluding remarks and future work is presented.

2 Notation and Definitions

Notion: In this paper the following notion will be used. The matrices will be denoted
by the bold font (for example A, B, ...), the sets by the double line (for example
A, B, ...),lower/upper indices and polynomial coefficients will be written as a small
font (for example a, b, . ..), fractional derivative will be denoted using a mathfrak
font ® and digraph will be denoted using mathcal font D. The set n x m of real
matrices will be denoted by R”*” and R"” = R"*!. The n x n identity matrix will be
denoted by I,. For more information about the matrix theory, an interested reader
may be referred to, for instance [9, 10].

Digraph: A directed graph (or just digraph) D consists of a non-empty finite set
V(D) of elements called vertices and a finite set A(D) of ordered pairs of distinct
vertices called arcs [11]. We call V(D) the vertex set and A(D) the arc set of digraph
D. We will often write D = (V, A) which means that V and A are the vertex set and
arc set of D, respectively. The order of D is the number of vertices in D. The size of
D is the number of arcs in D. For an arc (vy, v,) the first vertex vy is its tail and the
second vertex v, is its head.

There are two well-known methods of representation of digraph: list and incidence
matrix. In this paper we are using incidence matrix to represent all digraphs. Method
of constructing digraphs by this method is presented for example in [11]. Adaptation
of this well-known method for dynamic systems was first presented in [12].

We present below some basic notions from graph theory which are used in further
considerations. A walk in a digraph DV is a finite sequence of arcs in which every
two vertices v; and v; are adjacent or identical. A walk in which all of the arcs are
distinct is called a path. The path that goes through all vertices is called a finite path.
If the initial and the terminal vertices of the path are the same, then the path is called
acycle.
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Realisation problem: Let us consider the continuous-time fractional linear system
described by state-space equations:

0Dx(t) = Ax(t) + Bu(), 0<a<l, (1)
y(@) = Cx(1) + Du(1),

where x(1) € R", u(t) € R™, y(t) € R? are the state, input and output vectors, respec-
tively and A € R™", B € R, C € R”*" and D € RP*™. The following Caputo
definition of the fractional derivative will be used:

CT A T T—a) Jy =7yt

d 1 t (n)
cor = & O, @

where o € R is the order of fractional derivative, (1) = % and I'(x) =
fooo e~'t*~dt is the gamma function. The Laplace transform of the derivative-integral
(2) is given in [2].

Transfer matrix of the system (1) has the following form:
T(s) = C[Ls" — A]"' B+D. 3)

Matrices (A, B, C, D) are called realisation of the transfer matrix if they satisfy the
equality (3). The realisation is called minimal if the dimension of the state matrix A
is minimal among all possible realisation of T(s).

3 State—of—the-Art

There are solutions for the problem of determination of entries of the state matrix
A for a given characteristic polynomial. Most of them are based on usage of the
canonical forms of the system [13, 14], i.e. constant matrix form, which satisfies
the system described by the transfer function. All of the state-of-the-art methods
based on canonical forms [15-19] are capable of giving one of possible realisations
of the characteristic polynomial. Due to the complexity of the problem there were
no classical methods of determination of the whole set of possible realisations for a
given characteristic polynomial.

Such solution was proposed for non-fractional 1-D and 2-D systems in [20, 21]
and is based on the multi-dimensional D™ digraphs theory. In addition to finding
all possible solutions for given characteristic polynomial it can also find solutions
that are minimal in rank of A matrix. The parallel algorithm is shown in [22, 23]
as superior to methods proposed in [15-19] in both number of obtained realisations
and minimality of matrix size.
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Algorithm discussed in this paper is an extension of parallel algorithm described
in [22-24] that solves the realisation problem for dynamic system and finds not only
A matrices, but also B and C matrices from digraph representation of the system.

4 Main Results

4.1 Theory

The essence of the proposed method for determining a minimal realisation for frac-
tional one-dimensional continuous-time system described by the model (1) will be
presented in single-input single-output (SISO) systems. The transfer matrix (3) can
be considered as a pseudo-rational function of the variable A = s* and for SISO
system has the following form:

nA)  baN + by N 4 by + by

T\ =C[LA—Al"'B+D= = .4
V) = ClA = AT B D = G = N o T4 Tt )

The matrix D can be found by the use of the formula:
D = lim =[b,]. (5)

A—00

Using (4) and (5) we can determine strictly proper transfer function in the following
form:

by N BN+ by
M4 a N4+ a A+ ap

Wheregn_i =b,-a,_;fori=1,..., n.

Creation of digraph structure that allows to determine the A matrices was presented
in [23, 24]. Digraph structure is build based on the characteristic polynomial of the
transfer function. Matrices B and C can be obtained from digraph by adding two
additional types of vertices - input vertex s and output vertex y. Wages of arcs
between vertices v; and s correspond to wages of input matrix B and wages of arcs
between vertices v; and y corresponding to wages of output matrix C.

Intersection vertices are vertices that belong to the intersection set of all digraph
representations of monomials consisting of given characteristic polynomial as pre-
sented in [22, 23]. In case where all arcs from input vertex lead to intersection
vertices and all arcs to output vertex start in intersection vertices simplified case
exists that was earlier discussed in [25, 26]. Otherwise, there is need of tracing all
paths on digraph that start in input vertex and end in output vertex, and basing on
them solving a set of equations that allow to determine wages in input and output
matrices.



Finding a Set of (A, B, C, D) Realisations for Fractional ... 361

To determine B and C matrices from digraph we create all the possible paths
from input vertex to output vertex and multiply all arc wages on the given path to
form a monomial form. Then, we add all the created monomials. After that, for
each cycle appearing in the digraph, a sub-graph is created by removal of all the
vertices belonging to the given cycle. For each of created sub-graphs we determine
all the possible paths from input vertex to output vertex, multiply all the arc wages
on the given path and then multiply them by (—1) and by the removed cycle to get a
monomial form. At the end we add all the monomials obtained from sub-graphs to
previously obtained monomials and distribute monomials to form a set of equations
from which B and C matrices can be created.

As can be seen, in simplified case monomials from sub-graphs do not appear, as
intersection vertices are removed for every cycle (as they belong to every cycle) and
there is no possibility of forming a path starting at input vertex and ending at output
vertex in such case.

Details are presented in Sects.4.2 and 4.3.

4.2 Algorithm

Algorithm presented in [22, 23] starts with creating digraphs for all monomials in the
characteristic polynomial, then joins them by the use of disjoint union to create all
possible variants of digraphs representing polynomial realisation — which represents
the characteristic polynomial given. The algorithm uses growth and prune steps
alongside with control sums (hashes) where needed to eliminate redundant solutions
before the main computational step. All parts of the algorithm can be paralleled and
computed on device’s multiple CUDA kernels.

Algorithm 1 presents in pseudo-code basics of the algorithm. Due to lack of space
some parts of the algorithm are presented in simplified form and some functions are
only mentioned in comment and their working is not presented in detail — interested
reader should look into [21] for more precise presentation of the algorithm’s code.
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Algorithm 1 DetermineStateMatrices()

1: Determine number of cycles in characteristic polynomial - it is equal to number of monomials;
2: for monomial = 1 to cycles do

3: Determine digraph DU for every monomial;

4: MonomialRealisation1 D(monomial);

5 Determine number of variants for each monomial apart from the first and put it into array
variants(monomial);

6: Variants mean different placement positions of the sub-digraph on the final digraph;

7: end for

8: Create all possible combinations of variants of all monomials;

9: Remove all redundant variant sets by checking their control sums;

10: [kernels, variant(kernel)] = V ariantsStart(cycles, variants)

11: Determine digraph as a combination of the digraph monomial representation and assign each
combination to different CUDA kernel;

12: for kernel = 1 to kernels do

13: PolynomialRealisation1 D (kernel, variant(kernel))

14: Check number of cycles in digraph, if differs from cycles remove solution as improper;

15: Record as proper realisation of characteristic polynomial — in this moment we have the
structure of matrix A;

16: end for

17: for all realisations do

18: Each realisation gives as a different structure of A matrix that can be filled by a set of
possible weights;

19: Now the structure of B and C matrices need to be determined from constructed digraph;

20: [B, C] = FullRealisation1D(realisation)

21: Determine weights of the arcs in digraph and write state matrices A, B, C;

22: Determine W eights(realisation)

23: end for

Algorithm is divided into blocks, each realising different part of the operation.
Each block is a function and can be switched to another block to deal with different
problem efficiently without the need to change whole algorithm and without per-
forming unnecessary operations for simpler problems. Some functions can be run
in different order — for example we can determine weights of A matrix first and
then construct matrices B and C that match given matrix A or we can determine the
structure of all three matrices and then at the end fill the weights in all of them.

Algorithm 2 is much simpler from algorithm constructing monomial realisations
presented earlier, as in [21] it was proven that for 1D monomials both growth and
prune steps can be omitted and only one solution will be created.
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Algorithm 2 MonomialRealisation1D(monomial)

1: size equals size of the monomial (sum of powers of all the variables);
2: Create digraph D™ for given monomial;

3: for node = 1 to size do

4: if node == size then
S: Agize,1 = 15

6: else

7: Asize—1,size = 1;
8: end if

9: end for

Algorithm 3 is addition to algorithm presented in [22, 24] and forms next step
of the algorithm, allowing for creation of B and C matrices directly from digraph.
In lines (5-12) additional sub-graphs are created from which additional elements
are derived. Those elements (line 10) will be with a negative sign as opposed to the
elements formed in line 3. All of the created elements in line 14 will be used to create
elements from matrices B and C after assigning wages.

Algorithm 3 FullRealisation1D(realisation)

1: Create all paths from S, (source) to S, (sink);

2: for all paths do

3: Multiply all wages along the path to form monomial;

4: end for

5: Create additional paths from sub-graphs;

6: for all cycles do

7: Remove all nodes belonging to given cycle from digraph creating sub-graph;
8: Create all paths from S, to S, through sub-graph;

9: for all paths do

10: Multiply all wages along the path, then multiply it by —1 and by removed cycle to form
monomial;

11: end for

12: end for

13: Add all monomials created from paths to create a polynomial;
14: Distribute monomials based on b to form a set of equations from which B and C matrices can
be created;

4.3 Example

Let be given the strictly proper transfer function in the form:

n(s) bys* + bys” + by
L@ =36 = ; 0 1. 7
sp () ds) 9% — ;s —ars® — ag for 0 <a < (7
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Solution: The strictly proper transfer function (7) can be considered as a pseudo-
rational strictly proper transfer function 7', () of the variable A = s in the following
form:

n(\) b\ +biA+by
d()\) - )\3 — Clz/\2 —al/\ —ao'

Multiplying the denominator of the (8) by A~ we obtain the characteristic polynomial
in the form:

dN) =1—aX ' —a A2 —a\ ™. 9)

In the next step using procedure presented in paper [23] we determine all the
possible digraph structures corresponding to the characteristic polynomial (9). From
all the potential realisations, we choose the realisation presented in Fig.1 and we
write the state matrix in the form:

w(vy, v1) w(vs, vy) w(vs, vi)
A= w,v) 0 0 , (10)
0 w(va, v3) 0

where:
ay = w(vy, v1), a; = w(vy, v2) - w(vz, V1), ap = w(vy, v2) - W(v2, v3) - W(V3, V).
In the next step we must determine matrices B and C. Multiplying nominator of the

strictly proper transfer function (8) by A~ we obtain the following polynomial in
the form which is needed to draw the digraph:

n(\) = by + A" + bor 2. (an

To the digraph presented in Fig. 1 we add source vertex s and output vertex y and
connect them. Assuming that matrix B contains one non-zero entry, we obtain the
following three cases:

Fig. 1 One of the possible
realisation of the
characteristic polynomial (9)

w(vs, v1)A 7!

w(v1, 1)1))\_1

v1

v2 v3

w(vy,ve) A"t w(vg, vz) A1
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w(vs, Y)

Yy
O |
1

w(v1, 9)

w(va,) ’ S

Fig. 2 Realisations of the strictly proper transfer function (7) — Case 2

Case 1: The first case, when source is connected with vertex belonging to intersec-
tion set of digraph corresponding monomials (vertex v;). This case was considered
in-detail in papers [25, 26].

Case 2: The second case when source s is connected with vertex v, (see Fig.?2).
Then, using a created digraph we can write a set of equations in the form:

w(s, v2)w(vy, y) = by
A" w (w2, v w(s, v)w(vr, y) — wv, v)w(s, vIw(y, Y+

w(v2, v)w(vz, v1) =b; . (12)
A2 |[w (2, v3)w(vs, v)w(s, v2)w (v, y)— _

w(vr, v)w(va, VWS, v2)w(vs, y) = by

After solving the set of the Eq. (12), we can write the input and output matrices
in the following form:

0
B=|w(s ) |.C=[cada], (13)
0
where:
o byw(vy, v1)> + biw (v, v1) + by o = by
"7 w(s, v) [wr, v)w(a, v) + w, VWD w(s, )
o = w(vr, v)w(va, V3I)W(V3, V1)by + w(vz, v3)w(vs, V)b — w(va, V1)bo

w(v2, v3)w(s, v2) [w(vr, V)W (v2, V1) + w(v2v3)w(v3, v1)]
The desired realisation of the (7) is given by (10) and (13).

Case 3: The third case when source s is connected with vertex vs (see Fig. 3). Then,
using a created digraph we can write a set of equations in the form:
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w(vs, Y)

w(v2, )

Fig. 3 Realisations of the strictly proper transfer function (7) — Case 3

w(s, v3)w(vs, y)
A w (s, v)w(s, v)w(vr, y) — w(vy, v)w(s, va)w(vs, y) = by
A2 [[w(vr, v)w(vs, v)w(s, v)w(va, y)—

w(vy, v2)w (v, VYW, v3)w(vs, y)

Il
S

(14)

Il
Sl

0

After solving the set of the Eq. (14), we can write the input and output matrices
in the following form:

0
B= 0 ,C:[C1C2C3], (15)
w(s, v3)
where:
o b1+ w(vy, v)bs _ by + w(vy, v)w (v, V)b _ by
| =

2 = , (3 = .
w(vs, v)w(s, v3)’ w(vy, v2)w(vs, v)w(s, v3) w(s, v3)

The desired realisation of the (7) is given by (10) and (15).

5 Concluding Remarks

In this paper first approach to extending the algorithm presented in [22—-24] was pre-
sented. Modified method allows for finding (A, B, C) matrices directly from obtained
digraph structures of one-dimensional dynamic system. Presented algorithm finds a
set of possible realisations instead of just a few, as was in the case of canonical
forms approach. Moreover, proposed method is possible to implement numerically
in both time and memory efficient way due to it’s construction that allows parallelism.
Described method was presented along with pseudo-code algorithm and illustrated
in the article with numerical example.
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Further work includes extension of the algorithm to be able to obtain (A, B, C)
matrices of 2-D fractional systems and analysis of reachability of systems, including
the experimental evaluation of the reachability index for 2-D systems, which is still
an open problem.
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Relative Controllability of Nonlinear
Fractional Delay Dynamical Systems
with Time Varying Delay in Control

Joice Nirmala Rajagopal

Abstract This paper investigate the relative controllability of nonlinear fractional
delay dynamical system with time varying delay in control. The necessary and suf-
ficient conditions for the relative controllability criteria for linear fractional delay
system are obtained. The sufficient conditions for the relative controllability of non-
linear fractional delay system are obtained by using Schauder fixed point arguments.
[lustrative examples are given to examine the results obtained.

Keywords Controllability -+ Delay differential equation - Fractional calculus -
Laplace transform

1 Introduction

It is evident that many realistic model must include some of the past history of the
system. A formulation by a system of ordinary differential equations is not possible to
describe physical processes and they can be described by a system of delay differential
equations. A related study on analytic solutions of linear delay differential equations
has been studied by Bellman and Cooke [1], Smith [2], Halaney [3] Smith and Hale
[4]. They have applied the method of steps to find series solution of delay differential
equations. Using of Banach and Schauder fixed point theorem we can find in [5, 6].

Fractional differentials and integrals provide more accurate models of systems
under consideration. Many authors have demonstrated the dynamics of interfaces
between nanoparticles and substrates [7], bioengineering [8], continuum and statis-
tical mechanics [9], filter design, circuit theory and robotics [10]. Differential equa-
tions with fractional order have recently proved to be valuable tools to the modeling of
many physical phenomena. Moreover, Machodaetal. [11, 12] analysed and designed
the fractional order digital control systems and also modeled the fractional dynamics
in DNA. Apart from stability, another important qualitative behavior of a dynamical
system is controllability. Controllability is used to influence an object behavior so
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as to accomplish a desire goal. Dauer and Gahl [13] obtained the controllability of
nonlinear delay systems. Balachandran and Dauer [14] studied the controllability
problems for both linear and nonlinear delay systems. The relative controllability of
nonlinear fractional dynamical system with multiple delays and distributive delays
in control have been discussed by Balachandran et al. [15-17]. Klamka [18, 19]
established the controllability of both linear and nonlinear system with time variable
delay in control. Manzanilla et al. [20] obtained the controllability of differential
equation with delay and advanced arguments. Recently, Mur et al. [21] studied the
relative controllability of linear systems of fractional order with delay. Detail study
on controllability of fractional delay dynamical systems is given in [22, 23].

2 Preliminaries

This section begins with definitions and properties of fractional operator, special
functions and its Laplace transformation. Finally the solution representation of frac-
tional delay differential is given by using Laplace transform [24, 25].

(a) The Caputo fractional derivative of order « > 0, n — 1 < a < n, is defined as

1 t
DO = s /0 (t — )" £ (s)ds,

where the function f(¢) has absolutely continuous derivative upto order n — 1.
The Laplace transform of Caputo derivative is given in [24].
(b) The Mittag-Leffler functions of various type are defined as

> k
z

En(2) = Eni1(2) = ———,2€C, Re(a) > 0, @)

; I'(ak +1)
(2) i < f €C, Re(e) >0 )

E.p3(z) = 4 B €L, Re() > 0,
= I (ak + ()
, L~ —\)F

L =3

k=0

where (), is a Pochhammer symbol which is defined as ~vy(y+1)---

(y+n—1) and (v)nzr(%;n)

functions (1), (2) and (3) are given in [24].

. The Laplace transform of Mittag-Leffler
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In order to prove our main results we need the following fixed point theorem:

Theorem 1 [26] (Schauder’s Fixed Point Theorem) Let M be a compact, convex set
in a Banach space X and T : M — M be continuous. Then T has a fixed point M.

3 Linear Delay Systems

Consider the fractional delay dynamical systems with multiple delays in control

M
CDx(t) = Ax(t) + Bx(t —h) + »_ Ciu(oy()). 1 € J =[0.T],  (4)
i=0
x(t) =¢@),—h <t <0,

where) < a < 1,x e R*",u € R™ A, B are n x n matrices and C; are n X m matri-
cesfori =0,1,2,..., M. Assume the following conditions

(H1) The functions o; : / - R,i =0,1,2,..., M are twice continuously differ-
entiable and strictly increasing in J. Moreover

o()<t,i=0,1,2---M, fort e J 5

(H2) Introduce the time lead functions r;(¢) : [0;(0), 0;(T)] — [0,T], i =0, 1,
2,..., M such that r;(o;(t)) =t for t € J. Further o(¢(¢t) =t and for t = T, the
following inequality holds

ou(T) <oy 1(T) <--- Uin+l(T) <0=0,(T) <0p 1 (T) =---=01(T)
=0o(T) =T.(6)
The following definitions of complete state of the system (4) at time ¢ and relative
controllability are assumed.

Definition 1 [27] The set y(¢) = {x(¢), ((¢, s)}, where 3(¢, s) = u(s) for s € [min
h;(t), t) is said to be the complete state of the system (4) at time ¢.

Definition 2 System (4) is said to be relatively controllable on [0, T] if for every
complete state y(¢) and every x; € R” there exists a control u(¢) defined on [0, T,
such that the solution of system (4) satisfies x(7') = x;.

The solution of the system (4) by using Laplace transform is expressed as
0

N O B e
—h

¢ M
+ / (0 =) Xoalt =) Coug(oi(s)ds. ()
0

i=0
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where
Xo() = L7 s (%I — A — Be ™) 1(0),
and
Xoat)=t"" t U_—WXQ(s)ds.
’ o I'(a—=1)

Using the time lead functions 7;(¢), the solution can be written as

M o)
x(t) =x.(t; 9) + Z/ (- ri(S))“’lXa,a(t — 1 () Ciri(s)u(s)ds,
i=0

a;(0)
where

0
x(t; ¢) = Xa(0)o(0) + B/ (t—s—h)"""Xoolt —s —h)p(s)ds.
—h

By using the inequality (6) we get

m 0

(1) = x.(t:0) + D / (1 = 715D Kot = 73())Cifi (5) B(s)ds

i=0 Y% ©)

#2060 Xt = ) Gt
i=0 0

M o (1)
#2 [ n) T Xt = OB

i1 )5

For simplicity, let us write the solution as
m t

x() =x.(t;0) + H@) + Z/ (t = i) Koot = ri()Cifi(s)uls)ds,  (8)
i=0 /0

where

mo 0
H() = Z/ o (t —ri(s)* Xt —ri()Cifi ()3 (s)ds
i=0 /i

M oi(t)
+ 2 ) Kt = RO

i=m+17 010
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Now let us define the controllability Grammian matrix
m T
W=>" / (Xa.a(T = ri()CiFi () (X o (T — 1i(5)) CiFi(5))"ds,
i—0 0

where the x denotes the matrix transpose.

Theorem 2 The linear system (4) is relatively controllable on [0, T] if and only if
the controllability Grammian matrix is positive definite for some T > 0.

The proof this statement is similar to proof given by Balachandran et al. [15] by
defining the control function as

u(t) = (T = i)' Xo,a(T — ri@)Ciri ()" W [x) — x(T; ) — H(T)],
€))

4 Nonlinear Delay Systems

Consider the nonlinear fractional delay dynamical systems with multiple delays in
control of the form

M
CD%(1) = Ax(t) + Bx(t —h) + > Ciu(o; (1) + f (6, x(6), x(t — h), u(t)). 1 € J,
i=0
x(t) = ¢(t), —h <t <0. (10)

where 0 <a <1, xeR", ueR" and A, B are n xn matrices, C; for
i=0,1,...,M are n x m matrices and f : J x R" x R" x R" — R" is a con-
tinuous function. Further we impose the following assumption

(H3) The continuous function f satisfies the condition that

fim LGP (11)

p—00 |p|

uniformly in ¢ € J, where p = [x| + |y| + |¢|. Similar to the linear system, the
solution of nonlinear system (10) using time lead function r; () is given as

x(t) =x (t;0) + H() + Z/ (t = 1) Xt = ri())Cifi (s)u(s)ds
i=0 /0

+/ (t =) Koot — ) f(5,x(5), x(s — 1), u(s))ds. (12)
0

Theorem 3 Assume that the hypothesis (HI)—(H3) are satisfied and suppose that
the linear fractional delay dynamical system (4) is relatively controllable. Then the
nonlinear system (10) is relatively controllable on J.



374 J.N. Rajagopal
Proof Define ¥ : Q — Q by
Y(x,u) =(y,v)
where
v(t) = (T = ri(0)' ™" Xo.o(T = ri(0))C/Fi(1))*

m_ .0
< W [xl o) =3 [ =) X T = 1)
i=0 AQ)

x CiF; (s)ﬂ(s)ds]

M T
= X @ T = )G ()50)ds
0

i=m+1
T
— / (T — s)‘*_lXa,a(T — ) f(s,x(s), x(s — h), u(s))dsi|, (13)
0
and
m.o .0
YO = x (G 0) + D / o~ T Xt = )i (9 (5)ds
i=0 71 (©®
+>. / (t = ri(s)*™ Koot = ri(s)Cifi(s)v(s)ds
i=0 /0
M !
+ D0 | =6 Xt = () Cifi (5)5(s)ds
i=m+1" @0
+/ (t — s)“_lXa,a(t —8)f(s,x(s), x(s — 1), v(s))ds, (14)
0
Let

aj = sup || Xa,a(T —ri(s)Il, by =sup|lri()I.i =0,1,2,...., M, v =sup||3(s)||

m M
0 = sup|Xa,a T = )|l, p=D aiblICilIN;+ > aibil|CilIM;,
i=0 i=m+1

¢i = 4aibi | ICHINW T va™ T, d; = da;by |ICENIW 121 | + 5 + ),
m

a = max{ba"'TY|C;||, 1}, b = > aibiLi,cr = 490~ 1T dy = 413 + v,
i=0

0 0i(T)
N; = / (T —ri(s)* ds, M; = (T —ri(s)" ds,
0i(0) 0i (0)
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T
L = / (T — r; (s)* 'ds, ¢ = max{c;, 2}, d = max{d;, d»}
0
sup|f| = {sup | f(t, (1), x(t — 1), ()], 1 € J).

Then
@] < [ICHla:bi IW x| + B+ p] + aib [|CEIW [P ' T,
1
< —(d+csupl|f])
4da
and
Iﬂm5ﬁ+vu+(2ﬁﬁmam¢fﬁm)wﬂ+me“waL
i=0
_ d n c ]
=3 2sup fl.

By Proposition 1 in [28], the function f satisfies the following conditions. For each
pair of positive constants ¢ and d, there exists a positive constant r such that for
|p| < r,then

clf(t, p)|+d <rfor allt e J. (15)

Also, for given ¢ and d, if r is a constant such that r < r; will also satisfy (15). Now
take ¢ and d as given above and choose r so that (15) is satisfied. Therefore ||x|| < %
and ||u|| < 5, then |x(s)| + [y(s)| <, for all s € J. It follows that d + csup | f|
< r. Therefore |u(s)| < 4 forall s € J and hence |[u|| < -, which gives ||x|| < 5.
Thus,

mm=ummeQ:mnsgmmmns;,

then ¥ maps Q(r) into itself. Our objective is to show that ¥ has a fixed point, since
f is continuous, it follows that ¥ is continuous. Let Q¢ be a bounded subset of Q.
Consider a sequence {(y;, v;)} contained in ¥ (Qy), where we let

j,v)) =W(xj,u;),

for some (xj,u;) € Qp, for j =1,2,.... Since f is continuous |f(s,x;(s), x;
(s —h),u;(s))| is uniformly bounded for all s € J, and j =1, 2, 3, .. .. It follows
that {(y;, v;)} is a bounded sequence in Q. Hence {v;(#)} is equicontinuous and a
uniformly bounded sequence on [0, #;]. Since {y;(¢)} is a uniformly bounded and
equicontinuous sequence on [—#4, 1], an application of Ascoli’s theorem yield a fur-
ther subsequence of {(y;, v;)} which converges in Q to some (Y, vp). It follows
that ¥ (Qy) is sequentially compact, hence, the closure is sequentially compact.
Thus, ¥ is completely continuous. Since Q(r) is closed, bounded and convex, the



376 J.N. Rajagopal

Schauder fixed point theorem implies that ¥ has a fixed point (x, u) € Q(r), such
that (y, v) = ¥ (x, u) = (x, u). It follows that

x(t) =xp(t;0) + H@) + Z/ (t —ri () Xaalt — 1 () Cifi ()u(s)ds
i=0 70

+/ (t — s)“_lX(w(t —8) f(s,x(s), x(s — h), u(s))ds, (16)
0

fort € J and x(t) = ¢(¢) fort € [—h, 0]
X(T) = X1.

Hence the system (10) is relatively controllable on J.

5 Examples

Example 1 Consider the linear fractional delay dynamical systems with delay in
control by the fractional differential equation

CDix(r) = (_01 _Oz)x(t) + (_01 8)x(t —1)+ (é) u(t)
+ ((1))14(1‘— 1), (17)

-1 0 00 1
_3 _ _ _ _ _ _
Wherea—4,h—l,a—1,A—(0 2),B—( 10),C0—(0),andC1_

( (1)) with initial state x (0) = (i) and final state x (1) = (g) . The solution of the

Eq. (17) by using Laplace transform is of the form

[7]
x(t)=> B"(t - n)%”E%,%nH(A(t — 1)
n=0
u 0 3 3 3
+ B ZB”/ (t—s—n=1""Ey 5 (A — s —n — D3)g(s)ds
n=0 -1

] 1 1—n
+ > > BC /0 (t = ri(s) = m) "5 (A(t = ri(s) — n)) 4 (s)u(s)ds.

n=0 i=0
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Fig. 1 The trajectory of the 4 - - - T T T T

dynamical system without : : : : : : : — %0

control PN ()
nl -

solution x(t)
o

0 01 02 03 04 05 06 07 08 09 1
time t

Now, consider the controllability on [0, 1], where [t] =0, the solution is of the form

x(1) = E%,I(At%) + Bt Es 5(A(t4))

33
i3

1 t
+>.¢ / (t =1y () F E3 s (A = ry (s) D)y (s)u(s)ds,
i=0 0

The Grammian matrix is defined as

1 1

W= Z/O [CiEs s(A(l — ri())1)i; ()G E

7
i=0

(A(1 = ri(s)) )4 (s)]*ds,

33
41

where r;(s) is a time lead function and it is defined as ro(s) = s and r;(s) = s — 1.
Then the Grammian matrix is

0.1897 0
WZ( 0 86.8973)

which is positive definite. Then by the Theorem 1 the system is controllable on
[0, 1].

Figure 1 represent the trajectory of the system without control and Fig. 2 represent
the trajectory of the system with control.

Example 2 Consider the nonlinear fractional delay dynamical system of the form

CDix(r) = Ax(t) + Bx(t — 1) + Cou(t) + Cru(t — 1) + F@t, x@), x@t — D), u@®)),
x(t) = ¢(1) (18)

The matrices A, B, Cy and C, are defined as above and the function f is taken as
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Fig. 2 The trajectory of the 8 T T T T T T T

dynamical system with —x

control 7l — %W
b

solution x(t)
[6;]

L NG i A
2 ; ; ; ; ; ; ; ; ;
0O 01 02 03 04 05 06 07 08 09 1
time t
0
f(tsx(l)sx(t - 1)s I/l(t)) = X1 (¢)sint + 1 (19)

M O+x3() T xp =D Fu)

Here also we consider the controllability on the [0, 1]. Since the linear system (17) is
controllable and the nonlinear function (19) satisfies the hypothesis of the Theorem 2
we say that the nonlinear system (18) is controllable on [0, 1].

6 Conclusion

The relative controllability of nonlinear fractional delay dynamical system with time
varying delay in control is discussed. The necessary and sufficient conditions for
the relative controllability criteria for linear fractional delay system are obtained
by constructing Grammian matrix. The controllability of nonlinear fractional delay
dynamical systems is obtained by using the Schauder’s fixed point theorem. Examples
with numerical simulation is given to examine the results developed.
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Stability Analysis for the New Model
of Fractional Discrete-Time Linear
State-Space Systems

Andrzej Ruszewski

Abstract Inthe paper the problem of asymptotic stability of fractional discrete-time
linear systems described by the new model are addressed. Necessary and sufficient
conditions for asymptotic stability are established. It is shown that location of all
eigenvalues of the state matrix in the stability region is necessary and sufficient for
asymptotic stability. The parametric description of boundary of this region is given.
The considerations are illustrated by numerical examples.

Keywords Linear system -+ Discrete-time - Fractional-order + Asymptotic stability

1 Introduction

The fractional calculus and its application in many areas in science and engineering
have been recently investigated. Fractional differentiation is used in modelling many
physical phenomena. A variety of fractional models can be found in various fields
(e.g. diffusion, fluid flow, turbulence, viscoelasticity and polymer physics). The state
of the art of fractional systems and the application of fractional differentiation has
been presented in monographs and papers (see, e.g. [15, 16, 18, 19, 22, 24]).

The fundamental matter in the dynamical systems theory is the stability prob-
lem. In the case of linear continuous-time fractional systems this problem has been
considered in many publications (see, e.g. [3, 5, 6, 15, 18, 21]). The condition
for asymptotic stability and the stability regions in the complex plane of fractional
discrete-time systems has been derived in [8, 20, 25]. The conditions for practical
stability of fractional discrete-time systems with a given length of practical imple-
mentation has been considered in [4, 7, 14, 15] for positive systems and in [4, 11]
for non-positive (standard) systems. The robust asymptotic stability of the fractional

A. Ruszewski (B<)

Faculty of Electrical Engineering, Bialystok University of Technology,
Wiejska 45D, 15-351 Bialystok, Poland

e-mail: a.ruszewski @pb.edu.pl

© Springer International Publishing AG 2017 381
A. Babiarz et al. (eds.), Theory and Applications of Non-integer Order Systems,
Lecture Notes in Electrical Engineering 407, DOI 10.1007/978-3-319-45474-0_34



382 A. Ruszewski

continuous-time interval systems has been presented in [1, 10, 17], for the fractional
discrete-time interval systems this problem has been analyzed in [2] for positive
systems and in [9, 23] for standard systems.

Two fractional order discrete-time state-space models of linear system have been
analyzed in the paper [13]. The new model has been introduced and solution of this
model has been presented. In this paper the asymptotic stability problem of the new
model will be investigated. New necessary and sufficient condition for asymptotic
stability will be proposed.

2 Problem Formulation

In the paper [13] was analysed the new model of the of fractional discrete-time linear
systems. The state equations of this model has the form

A% (k) = Ax(k) + Bu(k), k=1{0,1,...}, a€(, 1), 0
y(k) = Cx(k) + Du(k)

with the initial condition x(0), where x(k) € ", u(k) € X", y(k) € NP are the
state, input and output vectors, A € N, B € N, C € X", D € RP*".

The second model was considered in [13] is better known and more developed.
The state equation of this model has the form

A%x(k + 1) = Ax(k) + Bu(k). 2)

The stability conditions of the model (2) was derived in [8, 20, 25].
The following Griinwald-Letnikov fractional difference of x(k) [19] is used

k
A% (k) =D el)xk — 1) 3)

1=0
where v € N is the order of the fractional difference and

0 forl <0
(o) = 1 for [=0
(_1)[ (1’(0.’71)..1.!(0471“1’1) forl > 0

The fractional-order discrete transfer functions with zero initial conditions of system
(1) has the form [13]

G(z) = Cl(1 —z7HT —AI"'B+D. (4)
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It follows that the characteristic equation of the system (1) has the form
w(z) = det{(1 —z71)T — A}. (5)

From the theory of asymptotic stability of discrete-time linear system we have
the following definition.

Definition 1 The system (1) is called asymptotically stable if

klim x(k) =0 forall x(0) e N and B=0. (6)

The aim of the paper is to give the new necessary and sufficient conditions for
asymptotic stability of the fractional system (1). The conditions will be given in
terms of eigenvalues of the state matrix A.

3 Solution of the Problem

The characteristic equation w(z) = 0 can be written in the form
[[wi@ =0 (7)
i=1

where
wi(@) = (1 —z7H" = Ni(A) (8)

and \;(A) denotes i-th eigenvalue of A (i = 1, 2, ..., n).

The fractional system (1) is asymptotically stable if and only if all roots of all
equations w;(z) =0( =1, 2, ..., n) are stable, i.e. have absolute values less than 1.
Therefore, first we consider the problem of stability of roots of the equation

1-zH"-n=0 ©)

in dependence of 7 = \;(A).

According to the D-decomposition method [12], the boundary of stability region
in the complex n-plane can be determined. Substituting z = exp(jw), w € [0, 27]
(boundary of the unit circle in the complex z-plane) in Eq. (9) we obtain the parametric
description of boundary of stability region in the complex n-plane of the form

nw) = (1 —e ), wel0, 2. (10)

The closed curve (10) divide the complex n-plane into two regions — bounded and
unbounded. The boundaries of the stability region fora = 0.1, = 0.5and a = 0.9
on the plane of eigenvalues of A are shown in Fig. 1. It is easy to check that (10) for
a = 1 describes the circle with centre at point (1, 0) and radius 1.
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Fig. 1 The boundaries of the 1
stability region of system (1)
for a = 0.1 (boundary 1), 0.8}
a = 0.5 (boundary 2) and 06l
a = 0.9 (boundary 3)
0.4}
_ o2
<
< 0 3
£
-0.2
-0.4
-0.6
-0.8¢+
-1 ; ; ; ;
0 0.5 1 15 2

Re M(A)

According to the D-decomposition method for the determination which region is
the stability region it is sufficient to show that the system (1) is stable for at least
one point in the stability region. The asymptotic stability region is chosen by testing
arbitrary points from each region and checking the condition (6).

Let us consider two systems (1) with matrices

1 -0.24 0
a=[102] a]o] an

—1-0.24 0
A:[1 0 } B=[O]. (12)

The matrix A of the system (11) has two eigenvalues z; = 0.4 and z, = 0.6 which
lie in the bounded region for o = 0.5, whereas the system matrix (12) has two
eigenvalues z; = —0.4 and zp = —0.6 which lie in the unbounded region for all a.
The solutions of the system (11) and (12) for initial condition x(0) = [1 0.51" can
be computed [13] and they are shown in Fig.2a, b, respectively. From Definition 1
and Fig. 2 it follows that the system (1), (11) is not asymptotically stable, while the
system (1), (12) is asymptotically stable. Thus, the unbounded region for given «
(see Fig. 1) is the stability region of the system (1). This region will be denoted by
S(o).
From the above we have the following theorem.

and

Theorem 1 The fractional system (1) is asymptotically stable if and only if all
eigenvalues \;(A) (i=1,2,...,n) are located in the stability region S(«), i.e.
A(A) € S(a) foralli=1,2,...,n.
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(a) 2500 ()12
1
2000
08
1500
06
= =
= =
1000 04
02
500
0
0 ~02
0 0 5 10 15

k

Fig. 2 State vectors for a = 0.5; a the system (1), (11), b the system (1), (12)

From Theorem 1 and Fig. 1 we have the following important remarks.

Remark 1 1f the state matrix A has all eigenvalue with negative real part, then the
fractional system (1) is asymptotically stable for all o € (0, 1).

Remark 2 1If the state matrix A has at least one real eigenvalue \;(A) € (0, 1), then
the fractional system (1) is not asymptotically stable for all « € (0, 1).

Remark 3 Schur stability of the state matrix A (all eigenvalues have absolute values
lees than 1) is neither necessary nor sufficient for asymptotic stability of the fractional
system (1).

For w = 0 and w = 7 from (10) we obtain
n(0) =0, (13)
n(mw) =2°. (14)

It is easy to see that n(0) < n(m) and the intervals (—oo, 7(0)) and (n(w), +o00)
of the real axis lies in the stability region S(«) for any fixed o € (0, 1).

Lemma 1 [fall eigenvalues \;(A) are real, then the fractional system (1) is asymp-
totically stable if and only if

Ai(A) <0 or N@A)>2% i=1,2,...,n. (15)

From Fig. 1 and Lemma 1 it follows that for any fixed o € (0, 1) there exists a circle
Dy = Dj(no, r1) with the centre 1y = 1 and radius r; = 1 — 2%, which entirely lies
in the bounded region. If, for example, o = 0.5 then r; = 0.4142. The boundary of
the stability region of system (1) with o = 0.5 and circle D, are shown in Fig. 3.
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Fig. 3 The boundary of the o5l

stability region of system (1)

for « = 0.5 (boundary 1) 04}

and circle Dy (boundary 2) 031
0.2}

0.1}

Im A( A)

-0.1}

-0.2¢1

-0.3}

-04 ¢}

-0.5¢}

0 O.‘2 014 016 O.‘8 1 1 12 1 .‘4
Re M A)

From the above we have the following condition for asymptotic stability, which
is easy to apply.

Lemma 2 The fractional system (1) is not asymptotically stable if all eigenvalues
of A are located in circle Dy = D (1o, r1), where no = 1 and ry =1 — 2.

4 Illustrative Examples

Example 1 Check asymptotic stability of the fractional system (1) with &« = 0.4 and
the state matrix

4 —6.03 4.054 —1.025
A=lo 1 0 o a6)
0 o0 1 0
The matrix A has the following eigenvalues:
A2=1.1+£j0.2; A34=09+£j0.1. 17)

Circle D; = Dy (1, ry) has radius r; = 1 —2% = 0.3195. The boundary of the
stability region of system (1) for o = 0.4, eigenvalues (17) and circle D; are shown
in Fig. 4.

From Fig.4 it follows that eigenvalues (17) lie in the bounded region and circle
D\, therefore the system (1), (16) is not asymptotically stable.
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Fig. 4 The boundary of the 05F
stability region of system (1) 04l
for oo = 0.4 (boundary 1), ’
eigenvalues (17) (*), and 03r
circle Dy (boundary 2) 02}
< 0.1}
< o
E o4l
-0.2}F
-0.3}
—04}
_0.5 C i L L i L L
0 0.2 0.4 0.6 0.8 1 1.2

Re M(A)

Example 2 Check asymptotic stability of the fractional system (1) with & = 0.5 and

the state matrix

—1.1 —0.39 0.005 0.025
1 0 0 0
A= 0 1 0o 0 |- (18)

0 0 1 0
The matrix A has the following eigenvalues:
A =-0.5; A =02; A34=-04=£;0.3. (19)

From Remark 2 we have that the fractional system (1) with the matrix (18) is not
asymptotically stable for any « € (0, 1), because has one real eigenvalue belongs to
the interval (0, 1). Hence, the system is not asymptotically stable for o = 0.5 and
for all a.

Note, that the matrix (18) is Schur stable but the system (1), (18) is not asymp-
totically stable for any o € (0, 1).

5 Concluding Remarks

The asymptotic stability of discrete-time linear system (1) of fractional order @ €
(0, 1) have been analysed. Necessary and sufficient conditions of asymptotic stability
have been established. It is shown that location of all eigenvalues of the state matrix
A in the stability region is necessary and sufficient for asymptotic stability. The
parametric description of boundary of this region on the plane of eigenvalues of
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A has the form (10). Moreover, it has been shown that Schur stability of the state
matrix A is neither necessary nor sufficient for asymptotic stability of the fractional
system (1).
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work No. 2014/13/B/ST7/03467.
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Fractional Differential-Algebraic Systems
with Delay: Computation of Final Dimension
Initial Conditions and Inputs for Given
Outputs

Zbigniew Zaczkiewicz

Abstract The paper presents the problems of computation of the initial data of finite
dimension and inputs for given outputs of linear stationary fractional differential-
algebraic with delay system (FDAD). Necessary and sufficient conditions for exis-
tence of solution to the problem are established. Relatively observability of FDAD
system is formulated and proved. It is shown that there exist the unique solutions to
the problem if FDAD system is relatively observable.

Keywords Fractional differential equations - Differential-algebraic systems -
Observability

1 Introduction

Differential equations involving differential operators of fractional (non-integer)
order have been proved to be a valuable tool in modeling many phenomena in the
fields of physics, chemistry, engineering and others (see, for example, [ 1-3]). Mathe-
matical aspects of fractional differential equations and methods of their solution were
discussed by many authors (see, for example, [4-6] and references cited therein).

Observability for fractional linear system has been proposed in [7—11]. It should be
pointed out, that the most observability results are known from theoretical approach.
In this paper the problem of computation of initial final conditions and inputs for given
outputs of fractional differential-algebraic systems with delay will be formulated and
solved. Necessary and sufficient conditions for existence of solutions to the problem
will be established. Similar results can be found for fractional continuous [12] and
discrete-time [13] systems.

The paper is organized as follows. In Sect. 2 the state equations of FDAD systems
and the representation of solutions into series of determining equations solutions are
presented. Relative observability and formulation of the problem are introduced in
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Sect. 3. Necessary and sufficient conditions for existence of solutions to the problem
are given in Sect. 4. Finally, Sect. 4 contains an example.

2 Preliminaries

Let us introduce the following notation:
€D is the left-sided Caputo fractional derivatives of order o defined by

(),
ra-a o ¢t—m°

“Def(t) =

’

where 0 <o <1, e R and I'(t) = fooo e "m'-1dr is the Euler gamma function
(see [5] for more details). T; = lim._, 4 [%]’ where the symbol [z] means entire
part of the number z; I, is the identity n by n matrix.

In this paper, we concentrate on the stationary FDAD system in the form:

(°Dfxy) (1) = Apixi (1) + Apxa () + Biu(t), t > 0, (la)
X2(t) = Ag1x1 (1) + Apxa(t — h) + Bou(r), t > 0, (1b)
y(@) = Cix1(0) + Coxp(0) + Cau(t), (Ic)

where x;(-) € R, x() e R™, u(-)eR", y()eR", A eR"™ A€

Rmxng’ A21 c anxm’ A22 c Rngxnz’ Bl c Rn.xr’ B2 c Rn.xr’ Cl c Rmxm’ C2

e R™™ (C; € R™*", are constant (real) matrices, 0 < £ is a constant delay.
Control and Observation system (1) should be completed with initial conditions:

X1 (+0) =Xp € Rn], [(CD;X_lxl) (t)]z:O = X0, x2(T) = w(T)a TE [_hv O)v (2)

where xg € R™; 1 € PC([—h, 0), R™) and PC([—h, 0), R™) denotes the set of
piecewise continuous ny-vector-functions in [—#h, 0]. Observe that x,(¢) at t =0
is determined from the Eq. (1b).

Definition 1 The solution x1(¢) = x1(¢; xo, ¥, 1), x2(t) = x2(¢; X0, ¥, u), to Con-
trol and Observation system (1) corresponding to initial condition (2) and an
admissible control u = u(t),t > 0, is a pair of arbitrary vector functions x(¢)
and x;(7), t > 0 satisfying the Eq.(1a) for almost all # > 0 and (1b) for all + > 0
under the assumption that x;(-) is a continuous piecewise-smooth vector function
and x,(-) is piecewise continuous on the interval [0, +00). Let y(t) = y(¢; xo, ¥, u)
and y(t) = y(t; Xo, ¥, u) denote the outputs corresponding to the solutions x| (f) =
x1(t; x0, ¥, ), x2(1) = x2(t; X0, ¥, u) and Xy (1) = X1 (1; Xo, ¥, u), X2(1) = Xa2(t; Xo,
1, u) respectively.
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2.1 Representation of Solutions into Series of Determining
Equations Solutions

Let us introduce the determining equations of Control and Observation system (1)
(see [14] for more details).

X)) = AuXi 1 (0) + ApXo 1 (0) + B1Up 1 (1), 3
Xo k(1) = Aot X1 (1) + A X 1 (t — h) + BoUr (1), k=0, 1,...;
with initial conditions
Xix(@®) =0,X24() =0, Yp(t) =0fort <0 or k <0;
Up(0) =1, Up(t) =0 for 1> +k* # 0.
Let us introduce the determining equations of homogenous Control and Observation
system (1).
Xy 4(8) = AnXy 1 () + AXo 1 (1) + U (),
Xo (1) = At X 4 (D) + AaXo i (1 — ), )
Y (t) = C1X1’k(l‘) + CzXzyk(l), t>0,k=1,2,...;

with initial conditions

X14(t) =0,X4(t) =0forzr <0 ork <0;
Uo(0) = 1,,, Up(t) =0 for £ +k* #0.

Applying the solutions of systems (3), (4) and Laplace transform we can obtain
[15]:

Theorem 1 A solution to Control and Observation system (1) with finite initial
conditions (2) for t > 0 exists, is unique and can be represented in the form of a
series in power of solutions to determining systems (3) and (4), in the following
form:

+0o t—ih —7r—ih ak
nxo ) = 2 X [ SR s
k i 0

I (a(k + 1))
t—ih>0
(1 —Jh)”k
+Z 2. Tk tD X141 Gh)x10 (5a)
—]§1>0
l — (i+j)h(t_7._ (i+j)h)a(k+l)—l
+ % ;XI J+1(i)A12(A2) +l/ okt D) (r—hydr,

t—(i+j)h>0



394 7. Zaczkiewicz

+00 ' t—ih (l —r— ih)ak
x2(t, x10, ¥) = Z Z X2,k+1(lh)/0 mM(T)dT‘F
X i

t—ih>0
+ D Xoo(hyu(t — ih) (5b)

i
t—ih>0

—ih
+Z > L 2k+1(/h)x1o+Z(A22)l+11/)(f—(’+l)h))
J

T(ak+ 1) —
t—jh>0
t—(i+)h (I—T—(l‘—i—j)h)a(k-"_l)_l
X A2 (A '+1/ —h)dr,
+§ Z]: 2kr1 (iNA R (An) TGt (T —hydr,
t—(i+j)h>0

where (1) = 0 for T ¢ [—h, 0).

3 Relative Observability and Problem Formulation

Here, by [16] we establish some algebraic properties of Y (z).

Proposition 1 The solutions Yy (t), t > 0, of the determining equation (4) satisfy the
condition

(“‘)[ np ("‘)1
Yeh) = =D ropYi(d = ph) = D> Vi il = j)h)
j=1 i=0 j=0
forl=0,1,..., where ®y = min{l, nyny} andk =n; + 1, n +2,....

Proposition 2 Solutions Y (lh), k > 1,1 > 0, of determining equation (4) satisfy
the following conditions:

n O

Ye(lh) = Zpo,yk L) = D7 piYe i ((L.i)h),

i=1 j=0

wherek =1,2,....l=n+1,n+2,..., and9~k = min{k — 1, n; (mx)?}.

Now we introduce two definition that will be applied to the problem of computa-
tion of relative initial conditions and inputs for given outputs.

Definition 2 Control and Observation system (1) is said to be R"-observable with
respect to x; if for every xj9, X190 € R™, the condition y(t; x19, ¥, u) = y(t; X19, ¥, u);
for every v € PC([—h; 0); R™), u € PC([0; +00); R") and for t > 0 implies that
X10 = X10.
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Definition 3 Control and Observation system (1) is said to be R"-observable with
respect to x; on [0; T if for every xj9, X;9 € R™, the condition y(t; x19, ¥, u) =
y(t; X10, ¥, u); for every ¢» € PC([—h; 0); R™), u € PC([0; +00); R") and for 1 €
[0; T] implies that x;0 = X0.

For the sequel, we need the following result:

Proposition 3 [17] Functions fi;(1) = % for t —jh >0 and fi;(r) =0 for

t—jh <0, wherek =0,1,...;j=0,1, ..., are linearly independent fort > 0.
Now we may formulate the observability result:

Theorem 2 Control and Observation system (1) is R"-observable with respect to x|
if and only if

Yk+1(lh)v _
m”k[k=o,1,...,n1;1=o,1,...,n2 - ©

Proof By (5) and (1c¢), y(t; x10, ¥, u) = Y(t; X190, ¥, u) is equivalent to the following:

(t — h)a(kJrl) 1 .
C Z Z ank—i- D X1 k+1Gh)x10
J

t—jh>0

100 (¢ _jh)a(kJrl)fl
C — X ih
+ 2% ; OIS, 2,k+1()x10

t—jh>0
+0o pya(k+1)—1
(t — jhy™ o
=C J—Xl,k+1(]h)x10
(ak+1)
k=0
t—jh>0
+00 syak+1)—1
(t — jh) o
+sz Z mxz,kﬂ(lh)xlo'
k=0 j o
—jh>0
It follows from here that
+0o sya(k+1)—1
(1 — jh)™ X, k+1(1h)i| -
N C ) C X — X =
g}z F okt D) [C1, Co] (h) (x10 — X10)
t—jh>0
+0o pya(k+1)—1
(t — jh)** . .
Z Z ———————— Y41 (jh) (x10—X10) =0.
yan T(ak+1)
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By Theorem 2, R"-observable with respect to x; is equivalent to

[ Yir1 (1),

k=0,1,...; i:O,l,...:|(x0_x0):O = (xp —X) =0.

Thus, we have

Yir1(h), _
m”k[k=0,1,...; i=0,1,...:| -

Taking into account Propositions 1 and 2, we may claim that the property of R”-
observability with respect to x; is saturated and this completes the proof.

Corollary 1 Control and Observation system (1) is R"-observable with respect to
x1 on [0, Tops] if and only if

Y1 (Th),
rank [k =0,1,...,n; | - 0,1,..., min{n, To;,_y}:| = )

The problem of computation of relative initial conditions and inputs for given
outputs can be stated as follows:

Given the output vector y(¢) € R™ for t € [0; T,ps] (T,ps is given) of Control and
Observation system (1). Compute the initial conditions xo € R™, ¢ = 0 and the input
vector

u®) =up+ut' +---Fu, "' eR, >0 (8)

of the system.
In this paper the solvability conditions of the problem will be established for
fractional linear differential-algebraic systems with delay.

4 Problem Solution

Applying the solution representation (5) to (1c) we have

~+00
y(0) = z Z (Cl)?l.kﬂ(]'h) + Cz)?z,k+1(]71))1412(1422)“rl
k=0 J

1—(i+)h=0
1—Gi+i)h .
R . .
/ ( r(iy Ty T+ > CoXoolihyuc — ih)

i=0
t—ih>0
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(= o -
(Cix h) + CrX. h
+Z jz F(ak~|— 1) 1X1 k1 Gh) + C2X2 141G ))xlo

t—jh>0
t—ih .
(t — ih — 7)o+

+00
£ D (CXiaa i) + CoXopn (1) | T+ )

k=0 i
t—ih>0

+00

+ D Co(An) Tt — (i + Dh) + Cau(r)
i=0

Combining (8) and (9) we obtain
(1) = 2()x0 + Fo(®ug + - -+ + Fyy 1(Dttn, 1

where

sz(r)—z S
“ F( K+ 1) Yit )
t—jh>0
1
Fo(t)y= D" CXoo(ih)(t — ih)’ + Cst”
z—ligo

1—ih
+00 oy e " (t— zh—T)“k
+Z Z (C1 X1 g1 (ih) + CoXo pr1 (ih)) I (k—l—l))

0

k=0 i
t—ih>0

a=0,...,n — 1.

For the given output vector y(t) € R™ fort € [0; t,55] we choose ty, 12, .. .,

applying (10) we obtain
y=Tw

where

2(t1) Fo(t) -+ Fp—1(t)
2(ty) Fo(tr) -+ Fy—1(f2)

Q(tn) Foltn)) - Fayor(in))

u(T)dr

397

9)

(10)

)

t,, and

Y
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X
0 Y1
i
w = . € R(r-‘rl)nl’ y = :
Uy, 1 Yn,
where
(l‘ﬂ )ak )
Yy = (), Q(m—z > Tei+D k+1) Yi1Gh).
17—]jh>0

1
Fo(t) = D CXpolih)(t, — i)’ + Cst’

i=0
t,—ih>0
+00 ik . k
. . (t, —ih—1)" 4
Ci X h (659, ¢ h -~ 7Pdr,
+k§_0 E (C1X1 ks1(ih) + C2 X5 441 (iR) Mkt
=0 0
t,—ih>0

6=0,....m—1;,v=1,...,n

Now we apply the well-knowing Kronecker—Cappelly Theorem [18] the Eq.(11)
has a solution w for given 7" and y if and only if

rank [T y] = rank?".

Theorem 3 The Eq.(11) for r+ 1 > m has the solution w =[x} ul ... ul _|]"
for any given sequence yy, ys, ..., Yy, if and only if

rankY =m - ny.

Moreover, the solution
w="7"ly

is unique if r + 1 = m and the Eq. (11) has many solutions if r + 1 > m.

5 Example

Let us consider the following system:

Di'x () = [8 (1):| x1() + [(1) 8:| X (1) + |:(1)j| u(t), t >0, (12)
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x (1) = [? 8} x1(t) + [(1) 8} X (t—1)+ [(1)] u(t), t > 0.
y() = [1 1]x1(t) + [1 0] x2(t) + [O]u(r).

We put the initial conditions should be completed with final initial conditions:

X0 = [ﬁgg] () = [8} LT el-h0),

and the input in the form (8)
u(t) = uy + uqt,
for the given output

_[—162 +31, 1 €10 1)
y(’)_[ 121, te[1;2)

First we present the determining equations of System (12):

X1k (@) = [1X14-1(0) + [0 =1] Xop 1 (8) + Up 1 (1),
X1 (1) = m Xy 4(t) + [g g} Xox(t —1),
Yi(t) = [1 1] X14(@) + [1 0] Xox (1), (13)
for k =0, 1, ...; £ > 0 with initial conditions

Xix(t) =0,X4(t) =0, Y3(r) =0fort <0 or k <0;
Uo(0) = I, Ui(r) = 0 for 1> + k> # 0.

Now we compute Yy (lh), k =0, 1,2; [ =0, 1, 2 for the determining system (13)
and substituting into (6) we obtain:

11

00
rank 00 =2.

01

Thus the system (12) is R"-observable with respect to x;.
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We choose #| = %, = % applying to (11) we have:

Xo1
[)’1] _ |:-Q(11) Fo(r1) Fl(tl)i| X02 (14)
2 () Fo(ta) Fi(t2) | | uo |’

uj

1 1
where y; = —0.25, y, = =15, 2(n) = |:1 7gi|  2(n) = |:2 17i| ’

Fo(t)) = 1.22, Fo(ty) = 2.29, Fi(1)) = 0.28, Fy(t2) = 2.01.

Then the matrix 7" takes the form:

12.172.29 2.01 (15)

r_ |:1 1.78 1.22 0.28} 7
The matrix (15) has full row rank and the Eq. (11) has many solutions xy, ug, u; for
any given y;, y». Applying (15) to (14) we obtain for example

x| | 0.68 —=0.09] |y | | 1.18 _ _
|:M11| = |:—O.73 06 :| |:y2] = |:—8.82:|’ for xo; = 0.06 and uy = 0.05.

Theorem 4 The Eq.(11) has the unique solution only if Control and Observation
system (1) is R"-observable with respect to xy on [0, T,ps].

Proof By Theorem 3 the Eq.(11) has the unique solution if only if the matrix 7
has full column rank and this implies that the matrix (7) has full column rank. Thus
the Eq. (11) has the unique solution only if Control and Observation system (1) is
R"-observable with respect to x; on [0, Tp,]-

Remark 1 In this paper we presented FDAD systems within Caputo fractional deriv-
atives. The obtained results can be extended to FDAD systems within Riemann—
Liouville fractional derivatives (see [19] for the initial conditions problem for the
fractional systems).

6 Conclusions

Relative observability with respect to x; for Fractional Control and Observation
differential-algebraic systems with delay (FDAD) has been presented (Theorem 2).
Necessary and sufficient conditions for existence of solution to the problem of com-
putation of the initial data of finite dimension and inputs for given outputs for FDAD
systems were established. These considerations will be extended to study the problem
on constrained observability problem.
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Robot Path Control with Al-Alaoui Rule
for Fractional Calculus Discretization

Artur Babiarz, Adrian Legowski and Michal Niezabitowski

Abstract In this paper an application of the fractional calculus to path control is
studied. The integer-order derivative and integral are replaced with the fractional-
order ones in order to solve the inverse kinematics problem. As an approximation
of the fractional differentiator the Al-Alaoui operator with power series expansion
(PSE) is used. The proposed algorithm is a modification of the existing one based
on Griinwald-Letnikov formula. In order to maintain the accuracy and to lower the
memory requirements a history limit and a combination of fractional- and integer-
order derivation are proposed. After reaching assumed accuracy or iteration limit the
algorithm switches to integer order derivative and stops after few additional iterations.
This approach allows to reduce the positional error and maintain the repeatability of
fractional calculus approach. The simulated path in task space have been designed in
a way that causes the instability of standard Closed Loop Pseudoinverse algorithm.
Our study proves that use of fractional calculus may improve the joint paths.

Keywords Fractional calculus -+ Path planning - Motion planning
Inverse kinematics - Manipulator - Al-Alaoui operator

1 Introduction

A problem of the inverse kinematics (IK) is well known and deeply studied. There are
many algorithms that find the set of joint values for desired task space coordinates.

Many algorithms have been developed, few of them are presented in [1-5]. New
approaches suggest that the topic is still of great importance and that the algorithms
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require further improvements. For the problem of uncertainty of joint lengths the
efficient method is proposed in [6]. In papers [7, 8] authors prove that for well
known structures it is possible to utilize the new neural network based approach. For
manipulators with active spherical ball joints the solution is presented in [9]. There
are manipulators for which finding the IK solution as closed form formulas may be
hard or even impossible and therefore, numerical algorithms for few of them are
proposed in [10]. Paper [6] suggests an application of the Interval Newton method
to solving the IK problem. In order to address the time-efficiency combining the
numerical and analytical approach is proposed in paper [11].

The IK algorithm should be predictable, repeatable and accurate. The approach
presented in this paper allows to meet these requirements with limited memory
consumption which is important for implementation in robots’ controllers.

Our paper is organized as follows. The second section presents the
Grunwald—Letnikov operator with use of the short memory principle and Al-Alaoui
operator. Third section introduces the standard Jacobian-based inverse kinemat-
ics algorithm with integer-order derivative and suggests use of the Moore—Penrose
Pseudoinverse matrix. The next part proposes replacing integer-order calculus with
fractional one and modification of the existing method proposed in [12, 13] by vary-
ing the derivative order and modifying the fractional operator. Section five introduces
the simulation settings, defines the task and initial conditions. Part six is dedicated
to the simulation results and positional accuracy with comparison of two presented
methods. The last section summarizes obtained results and underlines the advantages
as well as disadvantages of the proposed approach.

2 Fractional Calculus

The idea of non-integer order derivative and integral is nearly as old as well known
integer-order calculus. It goes back to the 1695 and Leibniz’s letter to L’Hospital [14].
There are many definitions of fractional derivative and integral. The three popular
ones are presented in this paper.

The Riemann—Liouville (RL) derivative of non-integer order 0 < o« < 11is defined
as follows [15]:

o — 1 i ! _ -«
oD'y(t) = i dt/o @t — 1) Yy(r)dr. (D

The Caputo’s definition of derivative has the following form [16]:

t

y'(7) i
I'ild—a) Jy (t—1)

oD y(1) = 2

The Griinwald-Letnikov approach is given by the equation [15, 16]:
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t—a

D%y(t) = li ! N (t —kAH)~y(a, k) 3)
allyy _A}TO (Al)a';y - y(a, s
I 1
(@, k) = (1) @+1) @)

F'k+DIN(a—k+1)

The function I"() is the Gamma function.
Often, the approximation of expression (3) is implemented with use of the short-
memory principle [17] by formula (5):

1 N
Dy(1) ~ >yt —kADy(a, b, )
k=0

(Ane &

where At is sampling time and N is the truncation order [12].
The last definition seems to be well suited for software implementation. With use
of lookup table (LUT) there is no need for computing the value of -y in every iteration.
In this paper we compare the operator given by (3) with the Al-Alaoui operator
[18] after power series expansion (PSE):

o 8 1—z7! “
sl ———) . (6)
TAt 1 + ZT

Having the expression (6) we can write that:

. 8 a 00 k .
D y<f>~(m) Z(; ;h<a,1,k> y(t — kA1), 7

where function 7 is defined as in (4) and

N k—j . I'(—a+1
h(a, j, k) = (5) ’Y(Oé,J)F(k_j_,_])r(_a—k—Fj-l-1)' ®

This formula is more complicated than Griinwald—Letnikov operator however, with
proper implementation and truncation it does not require more time for computation.
As earlier, we can use LUT.

Currently researchers are looking for new applications of fractional calculus (FC)
in various branches of science. Many researchers proved that the FC can be applied in
control theory in order to design new type of controllers [19, 20]. In paper [21] frac-
tional continuous models have been studied. Implementation of fractional models
requires accurate methods of approximation. Many of them are based on approxi-
mating the s in Laplace domain. They have been studied in [15, 18].
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These and many others applications prove the usability of fractional calculus and
therefore, need for finding new applications in order to improve solutions for well
known problems.

3 Integer-Order Inverse Kinematics

The IK solution can be found in various ways e.g. by finding the analytical formulas
[22]. In this paper we focus on differential IK solution. The common approach
suggests using the following equation:

dx dq
— =J(g)—, 9
I (q)dt ©))

where x is the vector of coordinates in task space, ¢ is the vector of coordinates in
joint space and J(¢q) is the Jacobian matrix for given q. For given target manipulator
position (X,.r) we can rewrite the Eq. (9) as follows:

I gi-1)Ax; = Aq;, (10)
where

Ax; = Xyef — Xi—1,
qi = Agq;i +qi—1,
i=1,2,3,....

The process of finding solution is iterative and accuracy may be sensitive to num-
ber of iterations. Trajectory realization requires computing the IK solution for every
given X,.r. In every iteration the algorithm takes into account demanded position
(Xrer) and previous values of task and joint space coordinates. This fact can be
written as follows:

Qi1+ I NG Kyep (jAD) — xi1) = qi (11)

where
j=1,2,3,...

It is worth noting that for given X,.r(jAt) we use the value of x computed by
solving the forward kinematics problem in previous iteration. This is the local nature
of integer-order derivative.

Many researchers suggest using Moore—Penrose pseudoinverse (MPp) of matrix
in computations. This approach allows to use the expression (11) for even redundant
structures. Considering this we can write:
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# . .
JH(gi-1) Ax (i) = Aq (i) (12)

which can be rewritten as follows:

T Gi-1) Xrer — Xi21) = qi — i1, (13)
Qi1 + I Gi-1) Xyep — Xi1) = qi (14)

and finally:
Gio1+ I (@i-1) Xrer G AL — xi21) = qi, (15)

where J# is the MPp of matrix J. In this paper we assume that ¢; represents the i-th
computed value of joints and x; is the i-th computed value of task space coordinates.
These values are not time-dependent. They hold the computation results.

Ithas been proven that this simple approach often called closed loop pseudoinverse
(CLP) leads to an aperiodic joints motion for certain cyclic end-effector trajectories
[12]. This problem mostly concerns redundant manipulators and specific trajectories.

4 Inverse Kinematics Based on Fractional Calculus

In paper [12] authors study the application of FC to the CLP method and in paper [23]
authors try to have a deep insight into the repeatability problem for the redundant
manipulators. The fractional-order derivative is the global operator that has a memory
of all past events. This property may force the periodic motion for desired cyclic end-
effector trajectories. Considering the approximation of Griinwald—Letnikov deriva-
tive, in j-th time moment, we can rewrite the formula (12) as follows:

J*(qi- A% (i) = A%q (), (16)
N N

i+ D (e kg = T*(qi1) [me(jAt) + > e, k)x,-_k] : (17)
k=1 k=1

where N is the truncation order and

I'la+1)
Fk+DIN(a—k+1)

Y(a, k) = (=1)F (18)

Having formula (17) we can compute:

N

N
g =J"(gi-1) |:Xref(jAt) + D k)xi—kj| — > (@, kg 19)
k=1

k=1
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After using Al-Alaoui operator with similar transformations we can rewrite
expression (16) as follows:

N k
G =J*(Gi1) | Xreg GAD + D | D bl jk) [ xii | —
k=1 j
s ! (20)

=D | Do i) | qiks
k=1

J

where h(a, j, k) is given by (8).

The Eqgs.(19) and (20) allow to design an iterative procedure for finding the
solution of IK problem. For given X, at the time j Az we compute the value of g;.
The only variable that is the function of time is the reference position.

In paper [12] authors suggest that lowering the differential order o lowers the posi-
tioning accuracy. We can confirm that for most studied trajectories. To address this
issue we propose a variable order «. It has been proven that integer order derivation
maintains high positional accuracy. Having that in mind we can write that derivation
order is given by the expression (21):

1 ife>1-d
= - ’ 21
o(€) [as ifec<I—d, @h

where «; is the initial order of derivative, I is the maximal number of iterations, d
defines the number of iterations with integer-order derivation and c is the iteration
number between X,.r((j — 1) At) and X,.r(j At). With that in mind we can rewrite
Eq. (19) as follows:

N N
i =J%(gi-1) [X,efum) + > (o), k)x,»k] = > ), gk (22)

k=1 k=1
and the Eq. (20) in the following way:

N k

9 =% (@) | Xeer GAD + D | D h(ale), j, k) | xis | —
=Ly (23)
N k

_Z Zh(a(c),j,k) Gi—k-
k=1 J

Proposed approach may improve the accuracy. It is worth noting that this method
may be more time-efficient since few last iterations consider only previous result.
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Table 1 Denavit-Hartenberg (D—H) parameters [24]

411

i A; (cm) l; (cm) a; (°) 0; (°)
1 0 0 0 01
2 A2 -3 0 —-90
3 0 -3 0 03
4 0 -1 0 04

5 Simulated Path and Settings

In simulation we consider 4 degree of freedom (DOF) manipulator. The task is to
follow the given trajectory. The path is generated by periodic functions. It is chosen
in a way that allows for periodic motion of joints.

We have omitted the lower and upper bounds for joints in order to ease the task
for the algorithm. It is clear that in practical application these constraints have to
be included during the path planning. Considering the presented D-H parameters
(Table 1) the Jacobian matrix takes the form:

—3C13—3C; — Ci34 0 =3C13 — Ci34 —Ci34
J =1 =38553—-385 —Si34 0 =383 —Si3s —S134 |, (24)
0 1 0 0

where Cp,, = cos(0; + 0,), Sy = sin(0) + 0,), Simn = sin(0) + 0, + 0,), Cip =
cos(0,+ 06, +6,).
The path in task space is given as a location described in Cartesian space:

-xref(jAt) 25sm(w1]At)+ 1
Xrer (jAL) = | Yres (JAD) | = | 2.5cos(wrjAt) +2.3 |, (25)
Zref (J Al) 10cos (w3 j At)

where At is the time step, wj, w, w3 are the angular frequencies and

0 < jAr <50,
j=0,1,2,....

The chosen path is designed to cause specific issues. The integer order derivation
causes vast growth of joint values. The initial time is # = 0. The angular frequencies
vary in experiments and therefore, they are specified in every figure or table. We
simulate 100 s of robot’s motion (t,,,, = 100(s)). The stop criterion for every given
point is defined as a maximal number of iterations / = 250. This value has been
chosen experimentally.
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For every trajectory the initial condition is as follows:

qo = [6.2024, 10, 5.8199, 3.7168]" .

6 Results

In the first experiment we study the influence of memory length (V) for both fractional
operators. Figures 1, 2, 3, 4, 5 and 6 present the trajectories for manipulators’ joints.
We decided to omit the second joint since its trajectory seems to remain untouched

The first joint trajectory, dt = 0.1[s], «=0.6, v =0 =0 =2rad/s
8 T : + = i
—N=5 —N=10 —N=15 ~— N=20 — N=50

o
o
I 4
(]
>
E
8 2 1
5
2 f
2| |
0 20 40 60 80 100

Time [s]

Fig. 1 First joint trajectory with use of Griinwald—Letnikov operator for various N (own source)

The third joint trajectory, dt = 0.1[s], «=0.6, m1=m2=ma=2radfs

4.51 T 7
i - N=5
4] —N=10 |
2 351 — N=15 |
s N=20
2 3 | N=50 |
£ 25
9. (! f g 0a f o 1 d | il '
“5 21 | fl
[:h]
=
3 1.5-’
tg.-r-'-r\'-g!_!l-!!!!!l.-!llvrlrvtg
ARARARNAR ARRRRARAAR AARAR
0 20 40 60 80 100

Time [s]

Fig. 2 Third joint trajectory with use of Griinwald-Letnikov operator for various N (own source)
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The fourth joint trajectory, dt = 0.1[s], «=0.6, » 1=m2=w3=2rad!s

—MN=5 —N=10 —N=15 N=20 — N=50

2.5;

@

e

@ 2

&

> f |

|..||I.-I|| EEEER SEEERER!

5 f | \

— ]

o

o 1

g |

4]

> AREAERARREA AR R AR
0-5} R v Vi VYV VUVVEVUY VY
0 20 40 60 80 100

Time [s]
Fig. 3 Fourth joint trajectory with use of Griinwald—Letnikov operator for various N (own source)

The first joint trajectory, dt = 0.1[s], «=0.6, @, =m2=w3=2rad!s

Value of joint variable

0 10 20 30 40 50 60 70 80 90 100
Time [s]

Fig. 4 First joint trajectory with use of Al-Alaoui operator for various N (own source)

by the changes. It is clear that for implementation we would use the smallest N
possible.

These Figs. 1, 2, 3, 4, 5 and 6 reveal small differences. For N = 5 the algorithm
seems to perform sufficiently well. Despite the initial step (i.e. for the first joint
from around 6rad to around —0.5rad) the trajectory is stable. In this test we require
a periodic motion for every joint with extreme values as close to zero as possible.
Considering this criterion we conclude that N = 5 may be sufficient for our test tra-
jectory. The small number of N meets our other requirement which is small memory
consumption. A proper truncation of the sums in (22) and (23) allows for relatively
low-cost implementation. With use of the LUT there should not be any performance
issues during the computation of v or h(«, j, k).
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The third joint trajectory, dt = 0.1[s], «=0.6, m1=w2=m3=2rad!s

g, :
h — N=5
a-[ll — N=10 |
o 7/ N=15 |
=]
g 6 N=20 |
g — N=50
£ 9 "
2 4
(=]
2 3
2 2
1.
0 L : . .
0 20 40 60 80 100
Time [s]

Fig. 5 Third joint trajectory with use of Al-Alaoui operator for various N (own source)

The fourth joint trajectory, dt = 0.1[s], «=0.6, <o1=m2=ma=2radﬁ’s
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= |
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S 15
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0 ! . L '
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Fig. 6 Fourth joint trajectory with use of Al-Alaoui operator for various N (own source)

Since for N = 5 we obtain relatively good results, we decided to use this truncation
in other simulations. We conclude that for o > 0.6 this parameter would have rather
poor impact. One must notice that function ~y decays slower for lower derivative

order (we consider 0 < o < 1).

Figures 7, 8 and 9 present the joint trajectories for various order «v. In these figures
one can observe that integer-order approach causes the multiple rotations for the first
joint. We conclude that for specific cases lowering the order may improve the motion

performance which can be observed in the Fig.9 for a = 0.6.

Tables 2, 3 and 4 present the accuracy for various alpha with and without integer-

order derivation. The accuracy is defined by formula (26).
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The ﬁrst jomttra]ectory dt=0. 1[5] ®,=0,=0 —1 Sradfs, N=5

"D 8 -0 7 usm(}.ﬁ

- ms=1 5-0 9

o~
[i}] .,
= M
g 0 R
] Mmoo
> bl §
5 -20 L\‘“\/\
k=] . o,
o _3p i’
% \“’“\/“\
> e
-40 TN

5% 10 20 30 40 50 60 70 80 90 100
Time [s]

Fig. 7 First joint trajectory with use of Al-Alaoui operator for various o (own source)

The third joint trajectory, dt = 0.1[s], m‘=w2=m3=‘l .Sradls, N=5
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Fig. 8 Third joint trajectory with use of Al-Alaoui operator for various o (own source)

The fourth jclnt Il'a]»‘actorg.r dt=0.1[s], ® =0, %05 =1.5rad/s, N=5
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Fig. 9 Fourth joint trajectory with use of Al-Alaoui operator for various v (own source)
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Table 2 The positional accuracy for Griinwald-Letnikov approximation, N = 5

A. Babiarz et al.

w (rad/s) a=0.99 a=0.9 a=0.8 a=0.7 a=0.6
2 0.0259 0.2978 0.6908 1.1781 1.7429
4 0.0253 0.2923 0.6809 1.1634 1.7424
5 0.0251 0.2914 0.6784 1.1615 1.7421
6 0.0253 0.2906 0.6772 1.1617 1.7420
8 0.0589 0.2896 0.6760 1.1605 1.7417
9 0.0262 0.2894 0.6757 1.1605 1.7421
10 0.0392 0.2953 0.6744 1.1604 1.7416
Table 3 The positional accuracy for Al-Alaoui operator, N = 5
w (rad/s) a=0.99 a=0.9 a=0.8 a=0.7 a=0.6
2 0.0254 0.2595 0.6097 1.0508 1.6103
4 0.0252 0.2545 0.5989 1.0466 1.6078
5 0.0251 0.2536 0.5991 1.0453 1.6041
6 0.0252 0.2529 0.5979 1.0448 1.6055
8 0.0571 0.2520 0.5960 1.0438 1.6038
9 0.0882 0.2518 0.5963 1.0445 1.6038
10 0.0244 0.2902 0.5953 1.0436 1.6040

Table 4 The positional accuracy for Al-Alaoui operator with integer-order derivation in last 10

iterations, N = 5

w (rad/s) ag = 0.99 ay = 0.9 ag = 0.8 ag = 0.7 ag = 0.6

2 4.5754¢ — 16 |4.9886e — 16 |4.7150e — 16 |4.5578e — 16 | 4.4400e — 16
4 4.5727¢ — 16 |4.7071e — 16 |4.3854e — 16 | 4.4926¢ — 16 |4.3257¢ — 16
5 4.5226¢ — 16 | 4.6581e — 16 |4.4414e — 16 | 4.3923¢ — 16 |4.3683¢ — 16
6 4.4739¢ — 16 |4.6029¢ — 16 |4.5136e — 16 |4.3621e — 16 |4.1981e — 16
8 1.5469¢ — 15 |4.3621e — 16 |4.4384¢ — 16 |4.3057¢ — 16 |4.3016¢ — 16
9 1.9026¢ — 15 | 4.9731e — 16 |4.5892¢ — 16 |4.5892¢ — 16 |4.4340¢ — 16
10 4.3797¢ — 16 |4.8115¢ — 16 |4.5356¢ — 16 | 4.2807¢ — 16 |4.3440¢ — 16

Xa(j) = Xyer (jAL) — Xc(jAD),
(26)

Perr =

> VXa(DTXa())
- ,

where J is the number of points, X.(jAt) is a direct kinematics result for com-
puted joint variables at j-th point. Results contained in Table 3 reveal that using the
Al-Alaoui operator allows to slightly improve the accuracy for most presented simu-
lations. Adding few iterations with integer-order derivation causes further improve-

ments.
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7 Conclusions

In this paper we studied the possible application of fractional calculus in solving the
inverse kinematics problem and therefore, to manipulator path control. In this paper
we presented method based on the existing algorithm. Our experiments confirm that
there are benefits of the memory effect. We conclude that lowering the derivation to
fractional-order may improve the repeatability of joint trajectories (Figs.7, 8 and 9)
for specified end-effector trajectory but it may increase the positional error. Our
modification allows to maintain the accuracy of well known CLP algorithm without
loosing the cyclic joints motion. The Griinwald—Letnikov and fractional Al-Alaoui
operator seem to result in similar trajectories.

The disadvantage of the proposed method is the ignorance of the joint limitations.
Properly designed algorithm has to meet these constraints. Moreover, this simple
approach does not affect the singular configurations since the Jacobian matrix is
computed without any adjustments. This is the reason why presented method may
only be the base for more advanced algorithms.
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Implementation of Bi-fractional Filtering
on the Arduino Uno Hardware Platform

Waldemar Bauer and Aleksandra Kawala-Janik

Abstract In this paper application of method based on bi-fractional filtering on
the Arduino Uno was proposed. The authors showed that the implementation of
a non-integer order filter on a micro-controller hardware platform is possible and
gives promising results. Another aspect of potential implementation of such systems
involves using biomedical data — in particular EEG signals, which were applied
during the research carried out for the purpose of this paper.

Keywords EEG - Bi-fractional filter - Arduino + Time domain Oustaloup

1 Introduction

Nowadays the implementation of non-integer order subsystems on various platform
is a broadly researched topic. One of the questions of great importance is to design
and develop an algorithm for realisation of non-integer order elements in the discrete
implementation (see: [1, 2]).

Only a very few years ago — the technology based on using biomedical data
for the purpose of control was very rare and even voice recognition or touch pan-
els were rarely used and nowadays application of brain signals (EEG) as a source
data (although very novel) has become in the past two decades very popular due
to the growing interest of researchers all over the world [3-5]. This is because
(in accordance with multiple studies) not only people, but also animals, are able to
communicate with computers using biomedical signals [3]. This particularly impor-
tant for handicapped users, unable to conduct simple tasks such as using keyboard
or mouse [4].
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The application of EEG signals is a very difficult task, as it relies on real-time
analysis and interpretation a data of (frequently) a very poor quality. Therefore a
very important role is to choose appropriate signal processing method (see: [3]), and
so the concept of using fractional calculus in technical applications became recently
very popular, although regarding it theory was developed already in the 19th century.
This is because implementation of such filtering (fractional) allows great flexibility
in filter shaping, which is not possible while using traditional filtering methods [6]

The theory of non-integer order systems can be found in e.g.: [7-11] and the
Oustaloup method was in more detail described in: [12]. It is important to mention
that the Oustaloup approximation can be used in simulations, which were described
in: [13—17], in filtering presented in more detail in: [18-20] and with appropriate
care in experiments — presented in: [21, 22].

Its sensitivity and stability problems during discretisation were deeply discussed
in: [23-25]. Different method of approximation is based on Laguerre functions (see:
[1, 26, 27]). The implementation of the algorithm requires the discretisation of the
control system designed in a continuous time domain. The earlier results (see: [28])
prove that the transfer function cannot be directly implemented.

The further part of this paper is organised as follows, where the bi-fractional filter
is presented in a transmutation and differential equation form. Then the time-domain
Oustaloup approximation is shown. The results of experiments are then presented and
the main differences between the Matlab-Simulink and the Arduino Uno hardware
platform filter realisation are discussed. Finally the conclusions and future works are
drawn.

2 Bi-fractional Filter

In this paper the authors focused on the digital realisation of bi-fractional filters. The
filter can be given by the following transfer function (see [28]):

c

Gs)= ——
) 520 4+ 2bs® 4+ ¢

&)

where:

e (v is base order;
e b is damping coefficient;
e c is free coefficient.

This formula (1) can be represented in the form of a system of differential equation
with zero initial conditions:

§Dx(r) = Ax(t) + Bu (2)
y(t) = Cx(1)
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Fig. 1 Block diagram u 1
realization of bi-fractional —a
filter in differential equation §
form

2b

with matrix:

A= [_Oc_l%} Bzm C=[c0]

Such system can be realized with non-integer order integrators as illustrated with

the Fig. 1.

3 The Original Ostaloup Non-integer Time-Domain

Approximation

The Oustaloup filter approximation with a fractional-order differentiator G (s) = s
has a large use of potential, especially in applications [29]. An Oustaloup filter can

be designed as [12]:

N
s+ w
G(s)=K[]
s+ wi
i=1
where:
wl( _ wbwf}l—]—a)/N
Wi = wbwyl—lﬂ-a)/N
K =uwy
Wh
Wy =+ —
Whp

3)

4)
&)
(6)

)

Because the poles of this approximation spacing from close to —wy, to those very
close to —wy,. This spacing is not-linear and more poles are grouping near —wy. This

is one of the main reasons of problems in discretisation process.

Time Domain Qustaloup Approximation For zero-initial condition it is possible

to describe any part of (3) as follows:
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s —I—w,’c X = Apxy + Bruy
S + Wi Ve = X + Ui

where
Ay = —wr, Bi=uw,—wy ¥

This can be written in vector matrix notation — as below:

AL 0 0 ... 0 K B,
Bz Az 0 ... 0 KBZ
x=| B Bs As ... 0 x+ | KBs |,
R T : )
By By ... By Ay KBy
y=[11...11]x+[(u
or in brief
X = Ax + Bu
(10)
y =Cx+ Du

This approach proved to be more robust to different discretisation schemes (for
more details see: [30]). This form will be use in implementation at the Arduino Uno.

4 Digital Realization Bi-fractional Filter
at the Arduino Uno

The Arduino Uno is a microcontroller board based on the ATmega328. The
Atmega328 has 32 KB of flash memory for storing code (of which 0.5 KB is used for
the bootloader). It has also 2 KB of SRAM and 1 KB of EEPROM. The board has 14
digital input/output pins (of which 6 can be used as PWM outputs), 6 analog inputs,
a 16 MHz crystal oscillator, a USB connection, a power jack and an ICSP header. It
contains everything needed to support the microcontroller and requires simply only
USB cable in order to be connected to a computer.

4.1 Algorithm of Calculation Non-integer Integrator

In order to perform the realisation of bi-fractional filtering on the Arduino Uno plat-
form (based on Fig. 1) an algorithm to calculate response of non-integer integrator
has to be created. At this stage the time-domain Oustaloup approximation is being
used. Because the considered approximation is realised in the time-domain — dif-
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ferential scheme can be applied for creating the needed algorithm. The proposed
algorithm for the value approximation of response non-integer integrator will have
the following form:

Data: N — order of approximation
A, B, C, D — discrete matrix described approximation
Xxp — integrator state vector
B, A, —local variable
u; — signal value in time 7
x — helper integrator state vector
Result: y; — non-integer integrator response in time ¢
v =0;
fori =0to N — 1do

B, =Blil*xu; Ay =0 for j =0f0o N —1do

| Ay =Ac + AlLL] *xplj]

end

x[i1= Ax + By yi =y + Cli] % x[i]
end
Xp =x;
return y+ = D x u;

As it was shown above — the complexity of this algorithm can be clearly seen
and it is constant and has a value of O(n?). One can easily observe the presented
algorithm worked only at basic arithmetic operation. For this reasons, it can be easily
adapted for any hardware platform e.g.: micro-controllers, PLC, FPGA.

S Experiments and Results

The tested EEG signal was recorder using inexpensive EEG headset — Emotiv EPOC
and was ca. 700s long. The tests were carried out during imagery left- and right-hand
movements [3].

An experiment has been conducted in order to compare the performance of Matlab
Simulink and Arduino Uno with the bi-fractional filter implementation for EEG
signal. The described time domain Oustaloup approximations has been discretised
and implemented on both considered platforms. The scheme of filtering with the use
of the Arduino Uno we can seen in Fig. 2.

The bi-fractional filter settings and time-domain Oustaloup approximation para-
meters are:

o N=7

e w=1[10"% 10]
e a=1{0.1,0.7}
eb=15

e c=224
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Fig. 2 Arduino Uno/PC connection schema
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Fig. 3 Comparison filtration result with Oustaloup time domain approximation and Matlab
Simulink for o = 0.1

Result of the performed filtering for v = 0.1 is shown in the Figs.3, 4 and the
results obtained for « = 0.7 illustrate the Figs. 5, 6. The average error between Matlab
Simulink and Arduino Uno implementation for the filtered signal in time has value
of 9.5.

Considering the fact that the Arduino Uno represents the floating-point numbers
as float, the presented result is very good. The second case when o = 0.7 gives
the average error value of 12.48. This shows that such implementation work was
correct and was also confirmed with the analysis in the frequency-domain presented
in Figs.4 and 6.
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Fig. 5 Comparison filtration result with Oustaloup time domain approximation and Matlab
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Fig. 6 FFT signal filtered by Oustaloup time domain approximation and Matlab Simulink for
a=0.7

6 Conclusions and Further Research

In this paper the implementation method of bi-fractional filter on the Arduino Uno
platform was proposed. The authors showed that the implementation of non-integer
order filter in micro-controller hardware platform is possible and gives good scientific
results.

Further work will include different types of non-integer order filter prototypes,
methods of discretisation and implementation on real-time systems hardware plat-
forms.
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Fractional Prabhakar Derivative
and Applications in Anomalous
Dielectrics: A Numerical Approach

Roberto Garrappa and Guido Maione

Abstract Fractional integrals and derivatives based on the Prabhakar function are
useful to describe anomalous dielectric properties of materials whose behaviour
obeys to the Havriliak—Negami model. In this work some formulas for defining these
operators are described and investigated. A numerical method of product-integration
type for solving differential equations with the Prabhakar derivative is derived and
its convergence properties are studied. Some numerical experiments are presented
to validate the theoretical results.

Keywords Havriliak—Negami model - Fractional derivative - Prabhakar function -
Numerical method - Product integration

1 Introduction

Complex systems in different areas, such as chemistry, electromagnetism, mechan-
ics, optics and so on, are modelled by means of integral and differential operators
of integer or fractional order. Since fractional derivatives and fractional integrals
allow to describe anomalous phenomena in a more accurate way, their use for the
description of real-life problems is gaining an increasing popularity.

In more recent years, an accurate analysis of experimental data has highlighted
the existence of situations in which classical operators of integer or fractional order
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are no more sufficient to fit data in a satisfactory way and more involved operators
have been introduced.

This is the case of the dielectric properties of Havriliak—Negami type observed in
some polymers [1] whose mathematical description in the time-domain is character-
ized in terms of the so-called Prabhakar integrals and derivatives [2, 3].

This work reviews the available formulas for defining fractional operators of
Prabhakar type involved in the description of Havriliak—-Negami models and proposes
a numerical method, of product-integration type, for solving the resulting fractional
differential equations.

This paper is organized as follows: in Sect.2 the Prabhakar function is intro-
duced and its main properties are illustrated. Section 3 discusses the applications of
the Prabhakar function in modelling some anomalous dielectrics in the Havriliak—
Negami model and describes the operators involved in the time-domain representa-
tion. Section 4 introduces a product-integration formula for the discretization of these
operators and analyses its convergence properties. In Sect. 5 we present some numer-
ical experiments assessing the effectiveness of the proposed approach and validating
the theoretical results and we conclude the paper with some concluding remarks in
Sect. 6.

2 The Prabhakar Function

The Mittag—Leffler (ML) function is a special function playing a key role in frac-
tional calculus. After the introduction in 1902 of a one parameter version [4], the
generalization to two parameters

k

- z
E.p5(z) = kzz;‘ Tkt 5’ zeC, (D

was proposed few years later [5]. In 1971, the Indian mathematician Tialk Raj Prab-
hakar introduced a three parameter generalization of the ML function [3]

. 1w I'(y+k)
i —
B =1y L@y p <0 @

and studied integral equations of convolution type with E(z 4(z) in the kernel.

This function can be defined also for complex parameters v, 3 and vy under the
restriction ! > 0 and it is an entire function of order (Mca)~!. It is, moreover,
a generalization of (1) since E(lh ﬂ(z) = E, 3(z). Nowadays, El ﬂ(z) is commonly
known as the three parameter ML function or Prabhakar function.

The Prabhakar function (2) provides an explicit formulation of the derivatives of
the standard ML function (1) since for any k£ € IN it is DX E,p(2) = k!Eiﬂkw(Z)
(we refer to the monograph [6] for a comprehensive analysis of the ML functions).
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In applications it is usually used a further generalization of (2) given by
Y . B—1 / v
e, 3N =t E;”ﬁ(ta)\) , 3)

where A € Cis a parameter and ¢ > 0 the independent real variable. For the practical
computation of eZ’ ﬁ(t; ) formulas (2-3) can be used only for ¢ very close to the
origin. An asymptotic expansion holding for large values of ¢ has been derived in [7]
for real and negative \ according to

® s —ak |y 17—k
f—ay—1 Y ! |)‘| :
t —_— if
Z( )k —ay 10*
et =1 o k-1
: —\ AP .
Z _ if 6#ay.
=\ k I'(—ak)

For values of ¢ in a intermediate range both asymptotic expansions (for large and
small values) usually fail to provide acceptable results. For this reason a method
based on the numerical inversion of the Laplace transform (LT) has been presented
in [8]. This method, which allows to compute the Prabhakar function in an accurate
way, presents some advantages because the LT of (3) is much more simple than the
function itself. One can indeed verify that the following LT pair holds [3, 6]

ay—f

W’ NEs) >0, |As ™ <1.
s —A)7

el 5t N) +
By using the LT, it is also simple to verify that the integral of the Prabhakar
function is

t
/ Cops N du = e} 5, (13 ) 4)
0

and a term by term derivation of the series in (2) allows to compute

d ,
SN =6 (N 5)

3 Anomalous Dielectrics and the Prabhakar Derivative

Inrecent years, applications of the Prabhakar function have been recognized in several
fields, ranging from astronomy [9] to physics [10], quantum mechanics [11] and so
on. One of the most interesting applications is however related to the description of
the relaxation properties of anomalous dielectric materials.

In 1967 a new model of dielectric relaxation, known as Havriliak—Negami (HN),
was proposed [1] with the aim of describing in a more realistic way non-typical
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behaviours experimentally observed in certain classes of polymers. The complex
susceptibility of the HN model (formulated in the frequency domain) is

R 1
xX(w) (1+ (iwr)a)w

where 7 is the relaxation time and v and y two real parameters accounting respectively
for the asymmetry in the shape of the permittivity spectrum and the broadness of the
response. Usually it is assumed 0 < o, v < 1, although in [7, 12] the extension to
0 < «, ay < 1 has been also considered.

The HN model generalizes and extends the more familiar Debye and Cole-Cole
models for which, however, it is also available a representation in the time-domain
by means of differential operators of integer and fractional order. Finding differential
operators for the HN model is instead less immediate and the research in this field is
still at a very early stage.

From a formal point of view, the relationship in the frequency-domain

F(W) = X(w) f(w)

(in dielectric applications y is the polarization and f the electric field) is formulated
in the time-domain as :
(0Df + )" y(1) =

f (@),

T

where A = 77 and (on" + )\)W is just a symbol to denote the fractional pseudo-
differential operator resulting from the Fourier inversion of ((iw)a + /\) 7

Over the years some attempts have been made to provide robust and practical
characterizations of (0 D + )\)7. In [13] it was derived

« v 2 -« ay 2 l—a
(OD, +/\) = exp - oD, oD/ exp EODt ,

where the exponential of the Riemann—Liouville (RL) derivative OD[I’O‘ must be
intended in terms of a series representation; the expansion

o0
(OD? + T—a)v _ Z (Z) /\kODta'(v—k);

k=0

was instead considered in [14, 15] and successively used for numerical simulations
in [16]. In both approaches, however, the criteria for truncating the series in order to
achieve a given accuracy are not completely clear.

Recently, Garra et al. [2] worked on the integral representation obtained by inver-
sion of the Laplace transform and proposed the following characterization



Fractional Prabhakar Derivative and Applications in Anomalous Dielectrics ... 433

' d [t _.
(oDla + /\)W y(t) = d_t/ eayiﬂw(t —T7;=AN)y(r)dr , (6)

fo

where e;’”{_(w(t — 7; —A) is the Prabhakar function introduced in the previous
section. A regularization in the Caputo sense has also been introduced in [2] accord-
ing to

t
(OCDtCY + )x)W y(t) = / e;vl_m (t—71; =Ny (r)dr , @)
0
and it has been shown that (7) is related to (6) by the relationship

D+ X y(@) = (0D +A) () — y(0)) . (8)

The derivatives (6) and (7) are clearly generalizations of the classical fractional
derivatives of RL and Caputo type. Indeed, since by the Euler’s reflection formula
1/’ (—1) = 0,itis immediate to verify that e(;ll_a(t; 0) = t'=*/I'(1 — a) and hence
when v = 1 and A = 0 the derivative (6) coincides with the RL derivative and (7)
with the fractional Caputo derivative.

An integral operator (0 Jo+ )\)A’/ inverting the derivative (6) has been also con-
sidered in [2] as

t

(0" + N f() = / €) ot — s —=N) f () du | )
0

thus generalizing the classical RL integral of order « when v = 1 and A = 0.
More recently, a further formulation of (0 Dy + )\)W has been proposed in terms
of fractional differences of Griinwald-Letnikov type [17]

o0

> 2yt —khy (10)

k=0

(14 ho\)?

(0DF +A)" y(1) = lim —=

where

k .
o x I (e (1 +7) -
2" =1 20 = Z(_l)j(j) ( o 1) @)
=1

4 A Product Integration Rule

Let us consider the initial value problem for the pseudo fractional differential equation
of Havriliak—Negami type

{ Dr +2)"y(0) = ft.50) an

y(0) = yo
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where f (¢, y) is assumed Lipschitz continuous with respect to the second argument.
The non-linearity in (11) is motivated by the fact that, in the dielectric applications
the right side f is the electric field which, by the Maxwell equations, itself depends
on the polarization y. Thanks to (9), the above fractional pseudo-differential equation
can be reformulated in the integral form

y(t) = yo+ (0" + N ft, y(@)) .

In order to numerically approximate the solution of (11) we consider a grid-mesh
t; = jh, with a constant step-size & > 0. After rewriting, att = t,, the above integral
equation in the piece-wise form

n tj
Yn = Yo + Z/ Qo tn —u; =) f(u, y(w) du
j=170

the vector field f(u, y(u)) is approximate, on each interval [¢;_, t;], by interpo-
lating polynomials and the resulting integrals are evaluated in an exact way. This
technique, which is named as product-integration, has been firstly proposed in [18]
for the numerical solution of weakly singular Volterra integral equations and hence
successfully applied to fractional differential equations [19].

The simplest method of this type is obtained by considering the constant approx-
imation f'(u, y(u)) = f(t;, y;) on each interval [¢;_, ¢;]. Since it is

tj o, I
/ et oy (tn —uy =\ du = / ed o (tn — u; —\) du —/ e oy (tn —u; =N du
ti—1 ti—1 tj

J J

by applying (4) we obtain
tj N
/ eg,aw (t” —u, _)\) du = e(;',(l’)’-‘r] (t” - tjfl; _>\) - ez,a’y-i—l(t” - tj; _>\)
1

and, since e, ., (t, —1;; =\) = h.‘melyw_H (n—j; —h"‘.)\), the c.orresponding
numerical scheme, which can be considered as a generalization of the implicit Euler
method, reads as

n
Yo =Yo+h D w2y, y)) (12)
Jj=1
where

n

wy =€) (L =R\ —e] (=N (13)

In the following we will assume that the exact solution of (11) admits an asymptotic
expansion in mixed powers of integer order and fractional order, i.e.
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o0 oo
YO =yo+ D cit! + > dit*V (14)

for some sequences of real coefficients ¢; and d;. To the best of authors’ knowledge,
there exist no theoretical results on this subject; anyway, the assumption (14) appears
reasonable and by no means restrictive since it is congruent with the asymptotic
expansion of the solution of simpler weakly singular convolution integral equations
(e.g., see [20]).

Theorem 1 Let 0 < o, ay < 1, A > 0 and assume that the solution y(t) of (11)
admits the expansion (14). For any h > 0 there exist two positive constants C| and
C, (which do not depend on h) such that

ly(t:) — ynl < Cih + Cztr(:"‘/*lhl+oz'y )

Proof The proof will follow very closely the proof of Theorem 2.1 in [21]. After
writing, at t = t,, the exact solution of (11) as

Y(ta) = yo+h"T D wi f . () + Ry (15)
j=1

where R, is the quadrature error
Ry = Z/ €]ty — 3 =N (f , ya0)) = f (1, y(1)))) du
we subtract (12) from (15) and, thanks to the Lipschitzianity of f, for a constant

L > 0itis

() = Yal < |Ry] +LZ|w‘” |- 1y() = il
j=1

We put M| = supy_, .y Eq oy (—t* ) (the Prabhakar function is indeed bounded
[3]) and by using again the Lipschitzianity of f we obtain

|R|<M1LZ/ )T v — v du

Note now that w"” = E . (=) while for n > 1 the Taylor expansion, together
with (5), immediately leads to

wff’w = ea,a'}’(” + 1 —v; _ha>\)’ v e [0,1]
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and hence
(}’l +1-— v)(y”,fl n(y”,fl

w < M < M
I'(a) I'(a)

n =

from which we infer
n
¥(t) = yul < |Ral+ ML (0 = H™|y(t;) = yj| -
j=1

Since ary < 1 and the expansion (14), close to the origin it is |y(u) — y(t;)| <
M,h*7; away from the origin y(u) is instead smooth and, by the remainder of the
polynomial interpolation, it is |y(u) — y(¢;)| < M3h. Therefore, given r € IN such
that y(u) can be assumed non smooth for # < ¢, and smooth elsewhere, we have

r—1 ‘e n ;
Ral = ML (Meh™ Z// (tn — )" du+ M3h Z/ (10— )" du)
j=1 tj—1 j=r i
< Mah"" 0 4 Msh

and the proof follows in the same way as the proof of Theorem 2.1 in [21]. (I

An explicit counterpart of the method (12) can be devised by using in each interval
[tj—1,t;] the approximation f(u, y(u)) = f(tj—1, y;j—1). The resulting method is

n—1

Yo =0+ R D wy f (. ) (16)
j=0

and convergence properties can be proved in a similar way as in Theorem 1.

5 Numerical Experiments

To numerically test the product integration method devised in Sect. 4, we first consider
the linear test equation

(DX +XN) y(t1) = =2y(t) + cos2mt), y(O0) =1 . (17)

Since the exact solution is not known in an analytical form, for reference we will
use the solution obtained by truncating the Griinwald-Letnikov formula (10) with a
smaller step-size i. Thanks to the first order convergence of this method [17], it can
be considered accurate enough to be used for reference. For some parameters a,
and A the solution of this problem is presented in Fig. 1 (all the experiments are made
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Fig. 1 Solution of the
problem (17) for some
values of «, v and A

. L[ 0=0.9y=0.8 1=4.0
e NS 0=0.8 y=0.9 A=2.0

---0,=0.8y=0.8 A=1.0
0.4 : : ; !
0 1 2 3 4

by using Matlab and the Prabhakar function for the weights of the rule is evaluated
by means of the m1 . m code devised in [8]).

In Table 1 we report the error E, = |y(t,) — y,| and the estimated order of con-
vergence (EOC) evaluated as log,(E;/Ep ) resulting from the application of the
product-integration method described in Sect.4. As we can readily observe, conver-
gence of the first order is clearly achieved, thus confirming the theoretical findings
of Theorem 1.

For a second test problem we consider the nonlinear equation

SDr+ Ny == (y0), yO) =1, (18)

whose solutions are shown in Fig. 2.

Also in this case the theoretical results on the first order convergence are confirmed
by the numerical experiments as reported in Table 2, thus validating the effectiveness
of the approach proposed in this work.

Table 1 Errors and EOC for problem (17) at r = 4.0

h a=09 y=08 A=40|a=08 y=09 A=20a=08 y=08 A=1.0
Error EOC Error EOC Error EOC

273 4.01 x 1073 4.08 x 1073 3.57 x 1073

26 2.02 x 1073 | 0.987 2.04 x 1073 [ 0.999 1.73 x 1073 | 1.049

277 1.01 x 1073 | 1.000 1.01 x 1073 | 1.008 8.35 x 1074 | 1.047

2-8 5.04 x 1074 | 1.004 5.04 x 107 | 1.009 4.06 x 107* | 1.039

279 2.51 x 107 | 1.005 2.51 x 107 | 1.008 1.99 x 107 | 1.030

2-10 1.25 x 107 | 1.004 1.25 x 10~* | 1.006 9.80 x 1075 | 1.022
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1.5

1—0=0.9 y=0.8 1=4.0
" 0=0.8 y=0.9 A=2.0
---0=0.8 y=0.8 1=1.0

0 0.5 1 1.5 2

Fig. 2 Solution of the problem (18) for some values of a, v and A

Table 2 Errors and EOC for problem (18) at t = 2.0

h a=09 v=08 A=40 |a=08 v=09 A=20 | aa=08 y=08 A=1.0
Error EOC Error EOC Error EOC

273 6.79 x 1073 7.09 x 1073 6.62 x 1073

276 3.52x 1073 | 0.947 3.64 x 1073 | 0.961 339 x 1073 | 0.965

27 1.80 x 1073 | 0.968 1.85 x 1073 0976 1.72 x 1073 0978

2-8 9.12 x 107* |0.981 9.34 x 107 ]0.986 8.70 x 10~* |0.986

279 4,60 x 10~* | 0.989 470 x 10~* | 0.992 437 x 107* | 0.991

2-10 231 x 107* ]0.993 2.36 x 107 | 0.995 220 x 107* | 0.994

6 Concluding Remarks

In this paper we have discussed the problem of numerically solving differential
equations with Prabhakar derivatives; problems of this kind arise in the simulation
of anomalous relaxation properties in Havriliak—-Negami models.

We have devised a product-integration rule with weights expressed in terms of
the Prabhakar function and studied the convergence properties. By means of some
numerical experiments the effectiveness of the proposed approach has been illus-
trated. As far as we know, this is one of the very few methods available for solving
problems of this kind.
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Finite Element Method for Time Fractional
Keller-Segel Chemotaxis System

Arumugam Gurusamy

Abstract In this paper, we consider finite element method for time fractional Keller—
Segel chemotaxis system. The existence and uniqueness of solutions are proved by
using the Schauder’s fixed point theorem. The error estimate of the discrete solution
is also established.

Keywords Fractional derivative - Existence of solutions * Finite element method -
Error estimate

1 Introduction

In recent years, growing attention has been focused on fractional differential equa-
tions because they can provide a better approach to describe the complex phenomena
in nature, such as viscoelastic materials, anomalous diffusion, signal processing and
control theory, etc. Some of the most applications are given in the book of Oldham
and Spanier [1], the book of Podlubny [2] and the papers of Bagley and Trovik [3].
Compared to classical integer—order differential equations, the theoretical investiga-
tions and establishment of numerical schemes for fractional-order (or fractional for
brevity) versions are more complicated due to the special properties of fractional dif-
ferential operators, such as the non-locality, history dependence, and/or long-range
interactions. In general, the fractional partial differential equations (PDEs) can be
classified as three categories: time fractional PDEs [4-6], space fractional PDEs
[7-9] and space—time fractional PDEs [10]. Chemotaxis is the directed movement
of cells as a response to gradients of a chemical signal substance. In 1970 Keller and
Segel proposed a mathematical model for the description of such a phenomenon;
it takes into account two parabolic differential equations. The main purpose of this
paper is to develop a numerical method for a class of time fractional Keller—Segel
chemotaxis models.
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In this paper, we begin with the time fractional Keller—Segel chemotaxis system
which can be written in the dimensionless form as:
0"u .
oo diAu— 0V - (Ww)Vv) = f in x € 2 x (0,7),

P (1
70 —dyAv=au— v in x € 2 x (0,7T),

whered,, d», §, cand 3 are the positive constants and also we assume that chemotaxis
sensitivity function ¥ (u) = Vu. Here, u(x, t) denotes the cell density, v(x, t) stands
for a chemoattractant concentration, J is a chemotactic sensitivity constant and also
f is a source term. This system (1) with zero flux boundary conditions and initial
conditions

Vu-n=Vv-n=0 ondsf2, 2)
u(-,0) =up and v(-,0) = vy in £2. 3)

where £2 C R? is a polygonal domain. This system (1) has been discussed theoreti-
cally in several papers when 1(«) = u and @ = 1. Liu et. al., studied H'—Galerkin
mixed finite element method for time fractional reaction—diffusion equation in [11].
The optimal time convergence order O (At>~®) and the optimal spatial rate of con-
vergence in H' and L?>—norms for variableu and its gradient s are derived. The
moving finite element methods are studied for a class of time-dependent space frac-
tional differential equations in [12]. As far as our general analysis is concerned, in
this investigation we are interested to introduce the gradient of the cell density in the
chemotaxis sensitivity function of the original Keller—Segel model. Throughout in

this paper ‘?;T” is Caputo fractional-order derivative operator defined by
u 1 /’ Ou(x,7) dr @
o rl—wty or @¢—-n

where 0 < a < 1.

The layout of the paper is as follows. Section 1 is introductory in nature. In Sect. 2,
we formulate the weak formulation of the time fractional Keller—Segel chemotaxis
system (1). In Sect.3, we introduce the conforming finite element formulation of
the corresponding continuous weak formulation which is derived in the previous
section. Finally, in Sect. 4, we derive the existence, uniqueness and error estimate of
the discrete solutions of (1).
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2  Weak Formulations

In this section, the weak formulation and some auxiliary results are presented.

Let L2(£2), HO1 (£2), denote the usual Sobolev spaces equipped with the norms
I+ lz2c2ys I - | 2 (2) Tespectively. Denote H} () == {v e HY(2), v]pe = O}.

The weak formulation corresponding to (1) is given by: seek u, v € X := H_ (§2)
such that

a(u, ) +bu,v,p) =1li(p) Vo € X, ®)
a(, V) +Lu,v,9)=0 Vi e X, (6)
where V1, ¢, x € X,
a(m, ¢) ::/QODtanCdx+di/QV77~V(dx, i=1,2. 7
b(n. ¢, x) :=/Q5V77VC~Vde7 (®)
hO= (10 bon¢v = [ m=0xds, ©

In the sequel, let C5°(0, T') denote the space of all infinitely differentiable functions
on (0, T') with compact support in (0, 7']. Then we introduce the following Sobolev
space 0H*(0, T),0 < a < 1 which is the closure of (C*°(0, T') equipped with the
norm || - || ga(o, 1), Where || - || oo, ) denotes the norm in the usual fractional Sobolev
space H“(0, T). Further, define the space with0 < o < 1,

BY((0,T) x £2) =oH"((0, T), L2(£2)) N L1((0, T), Hy (£2)), (10)

where B*((0, T') x §2) is a Banach space with respect to the norm

12
vl a0, 1yx2) = (vl mo0,7), 202)) + ||U||L2((0,T),H01(Q))>

An equivalent compact vector form corresponding to (5) and (6) is given by: for
given f € L*(2), seek W = (u, v) € K := X x X such that

GV, D) =AY, D)+ B, ¥, 0) =LV, ¥, D) VO e K, an

where V & = (1, 12), @ = (01, 02) and @ = (1, 2) € K,
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A(O, D) :=a(b, p1) +a(b, p2), (12)
B(E, 0, ®) :=b(n, b, 1), (13)
L(O©,0,D) = (f, 1)+ (01 — 0, p2). (14)

The properties of boundedness and coercivity of A(-, -), boundedness of B(, -, -)
and L(-, -, -) can be easily verified:

AO, D) < 1O ger|Pllger + 1O 2|l 2, 5)
A(B,0) = C|O|lger +11O]L2, (16)
B(E,0,2) < C|E1021P]L- a7

A linearization of G around ¥ in the direction @ is defined as follows:

F(O,®) = A(O, D) + 2B, O, D). (18)

3 Conforming Finite Element Methods

Let 7, be a regular and conforming triangulation of §2 into closed triangles. Let us
define the mesh discretization parameter as i := maxyc7, hr. The conforming finite
element space is defined as

0
Vi = [v € H'(2): vlr € T with o~
v

= 0] C H,(£2). (19)
082

The conforming finite element formulations corresponding to (6) is defined by: seek
up, v, € Vy such that

a(up, @) + bun, vy, ) =1Li(p) Yo €V, (20)
a(p, ) + b(up, va, V) =0 Vip €V, 21

wherea(-, ), b(-, -, -), 1 (-) and [ (-, -, -) are already defined in (7)—(9). An equivalent
vector formulation can also be defined as: seek ¥, € K, := V), x V, such that

AWy, @)+ B(W,, Wy, @) = LV, W), @) VO € Ky, (22)

where A(, ), B(-, -, -) and L(, -, -) are already defined.

Lemmal Let I1,:V — V be the interpolation operator. Then for
¢ € BY2((0,T) x 2),0 < o < 1, it holds:

¢ — Myl < CHMMEFLQ2m gy o for m =0, 1,2. (23)
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Lemma 2 If the bilinear form F (-, -) is nonsingular on IC x K, then the bilinear
form defined by

F(O, ) := AO, ) + 2BUT,W, O, D), 24)

is nonsingular on IC, x ICj,.

4 Existence, Uniqueness and Error Estimate

In this section, we establish that the results concerning the existence, uniqueness and
error estimate in B®/? of the discrete solution. For this purpose of the existence of
the solution of (22), define the nonlinear map I" : K, — ), by

F(I(©®), ) =L(O,0,d)+2BUIT,Y¥, O, d) — B(O,O, D). (25)

Now we prove contraction result fro the nonlinear map I” and establish the existence
and uniqueness of the solution ¥,.

Theorem 1 (Existence and uniqueness) Let W, be an isolated solution of (11). Then,
for sufficiently small h, the discrete problem (22) possesses a unique solution.

Proof The proof of this theorem is given in the following 3 steps.

Step 1: (Mapping of ball to ball)

Let Br(ITy¥) :={® € K : |® — [T,¥] o2 < R}. Now we have to show that for
sufficiently small mesh parameter %, the map I" maps the ball Bg (IT,¥) to itself.
That is, we show that, for any ® € K, there exists a positive constant R(%) such
that

1€ — I1,¥ | o < R(h) = | I'(©) — [T, ¥ || gorr < R(h). (26)
Since F(-, -) is nonsingular, there exists @ € K, with ||® || go2 = 1 such that
BIT(O) — MW || per < F(I(O) — W, D), (27)

for some positive constant 3 independent of /. By using the definition of F(, ),
(11), symmetry of B(-, -, -), we obtain
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F(r(®) — MW, @) = F(I'(O) — MW, ®) + 2B(T,¥, I'(O©) — ¥, D)
=L(O,0,d)+2B(1,Y¥, I'(O) — I1¥, ) — B(O, O, D)
— AT, @)
=AW, ®)+ BW, ¥, D) + 2B(IT,W, O, @) — A1, W, D)
— B(©®, 0, ®) —2B(IT,W, [T,¥, D)
=AW — ¥, D) + BW, ¥ — [T,¥, D)
+ B(Y — [T, [T¥, @) — B(O — [T, © — [T,¥, D).

Inserting (28) into (27) and simple calculations lead to
BIT(©) = MW || gorr < C (h+ O — [T ¥ 3. ,). (28)

This completes the step 1.

Step 2: (Contraction result)
For O, ®, € Brpy(I1,¥), the following contraction results holds true: let
I'(®;),i =1, 2 be the solutions of

F(r(©)), ®) = L(O;, O;, D) + 2BUTy¥, O, @) — B(®;, 0, @), ¥ & € Kpp. (29)

Using (29), symmetry of B(:, -, -) and boundedness in (17) and the nonsingularity
of F, we obtain

BIT(O) — [ (@) perr < F(I'(Oy) — I'(0,), D)
= 2B(IT,¥, O — O, ®) + B(O, — O, O, — O, D)
= BUIT,W, ©, — @,, ®) + BUT,¥, O — O,, D)
+B(©,, O, ®) — B(O, O, D)
= B(®, — O, 0, — [T,¥, D)
+B(O©, — [T,¥, ®, — O, D)
Cll©y = O1llger (101 — MW || pore
+1©0; — Iy || por2). (30)

IA

Since @1, ©, € By, (IT,¥), we obtain
17(®1) — I'(O2)||parr < Ch||®2 — Oz par, (31

for some positive constant C independent of /. This completes the proof of step 2.

Step 3: (Existence and uniqueness results)
By using step 1 and an appeal to Schauder fixed point theorem yield that /" has a
fixed point ¥, satisfying
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¥, — IT,Y¥ || garr < R(R). (32)

This completes the proof of the existence and uniqueness follows from step 2.

Theorem 2 (Error estimate) Let §2 be a polygonal domain. Let ¥ be an isolated
solution of (11) and W), be the solution of (22). For sufficiently small h, there hold

| — ¥ || g < CH2. (33)

where C is a positive constant independent of h.

Proof A use of triangle inequality, Lemma 1 and (32) yields the error estimate

1Y — Yl = ¥ — I ¥ + TT,¥ — W
SN = IV || o + 1T W — Wyl gor
< Ch“/?. (34)

This completes the proof.

5 Conclusion

In this paper, we have used finite element method to discretise the Keller—Segel
system (1) and also proved the existence and uniqueness of solutions to the discrete
problem (22) by using Schauder fixed point theorem. Finally, we have presented the
B/? norm error estimate to the discrete solutions.
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Adaptive Fractional Order Sliding Mode
Controller Design for Blood Glucose
Regulation-4-3

Hamid Heydarinejad and Hadi Delavari

Abstract Diabetes is a growing health problem in worldwide. Especially, the
patients with Type I diabetes need strict blood glucose level control because the
body’s production and use of insulin are impaired, causing glucose concentration
level to increase in the bloodstream. In this paper, fractional order sliding mode
control and adaptive fractional order sliding mode control for robustly stabilize the
glucose concentration level of a diabetic patient in presence of the parameter vari-
ations and multiple meal disturbance, is proposed. The Bergman minimal model is
used to design the proposed controller. The structure of the proposed controllers is
appropriate for making the insulin delivery pumps because attenuate the effect of
chattering, obtain continuous control law and compliance with constraints insulin
pump for subcutaneous injection of insulin. The numerical simulation result shows
the advantages proposed controller for example robustness, high accuracy in pres-
ence of multiple disturbances with difference value and tracking of a desired glucose
concentration in the appropriate time is verified.

Keywords Bergman minimal model - Fractional order sliding mode control -
Adaptive control + Robust stability - Type I diabetes mellitus

1 Introduction

Diabetes mellitus is a metabolic disease characterized by pancreas inability to regu-
late blood glucose levels within normal range (70-150 mg/dl). Insulin is a hormone
generated by specific cells, called beta cells, in the pancreas. Insulin is required to
transfer blood glucose into cells, where it is stored and then used for energy. There
are two types of diabetes: type I and type II. Type I diabetes or insulin dependent
and type II diabetes or non-insulin dependent. In type I diabetes mellitus (T1DM),
the immune system attacks and destroys the insulin producing b-cells in the pan-
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creas. Thus, a key issue in diabetes treatment is the delivery of exogenous insulin to
obtain glucose levels close to normal. There are two situations depending on glu-
cose concentration, namely, hyperglycemia and hypoglycemia (Hyperglycemia =
Blood glucose concentration > 120 (mg/dl)) and Hypoglycemia = Blood glucose
concentration < 60 (mg/dl)). Chronic elevation of BG level leads to damage of blood
vessels (angiopathy), resulting in serious long-term complications, such as blindness,
neuropathy, heart disease, and kidney failure.

Continuous glucose monitoring (CGM) systems and insulin pumps technolo-
gies have motivated the development of an artificial pancreas system to replace the
conventional treatment strategies in TIDM, therefore, a system that automatically
monitors and controls the blood glucose level of a diabetic individual permits the
patient to have more participation in the ordinary daily activities with risk reduction
of long-term side effects. The ideal treatment for controlling blood glucose levels in
insulin dependent diabetic patients would be the use of an artificial pancreas which
would have the following components: (a) a glucose sensor to monitor the blood
glucose continuously with sufficient reliability and precision, (b) a computer to cal-
culate the necessary insulin infusion rates by an appropriate feedback algorithm and
(c) an insulin infusion pump to supply the required amount of insulin into the blood.

In recent years, many studies have been made for intelligent control of blood
glucose. Among them we focus the 3rd order minimal model of Bergman [1]. From
acontrol viewpoint, the following challenges arise when facing the design of a control
algorithm for an artificial pancreas:

Slow dynamic response to the control action.
Nonlinear, uncertain and time-varying models.
Large disturbances (the meals).

Nonnegative actuation.

Measurement errors including noise, drift and bias.

Several methods have been previously employed to design the feedback controller
for insulin delivery, such as classical methods like PID Switching [2], model pre-
dictive control (MPC) [3], Fuzzy logic control [4], Recurrent Neural Network [5],
High Order Sliding Mode Control [6, 7], Back stepping Sliding Mode Control [8],
Optimal control [9], State output Feedback Hoo for Fractional Order Model [10],
Hybrid Adaptive PD Controller [11].

The sensor can measure blood glucose concentration and pass the information to a
feedback control system that would calculate the necessary insulin delivery rate using
robust fractional order sliding mode control (FOSMC) and Adaptive Fractional order
Sliding Mode Control (AFOSMC) algorithms, to keep the patient under metabolic
control. FOSMC and AFOSMC algorithms, are used to robustly stabilize the glucose
concentration level of a diabetic patient in presence of the parameter variations and
meal disturbance. The structure of the proposed FOSMC and AFOSMC is appropriate
for making the insulin delivery pumps in closed-loop control of diabetes. Therefore,
a second order FOSMC was designed and tested with them. The designed controller
was also applied to Bergman minimal model to check the approach feasibility. Soon
after, to reduce the chattering phenomenon, a tanh function is used to replace the
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discontinuous signum function at the reaching phase in traditional sliding mode
control. A computer simulation is performed to manifest the theoretical analysis. The
robustness with respect to parameter uncertainties and meal disturbance was tested
using Matlab simulation. There are some novelty and advantages, which make our
proposed method attractive:

The definition of a new fractional sliding surface.

Robustness of the proposed controller against disturbances.

Lack of restrictions on the upper limit of disturbances.

Using fractional order switching control law for achieved states to sliding surface.

2 Fractional Calculus

Fractional calculus is an old mathematical topic since the 17th century [12]. The
fractional integral-differential operators (fractional calculus) are a generalization of
integration and derivation to non-integer order (fractional) operators. There exist
many definitions of fractional derivative [13, 14], there are three commonly used
definitions for the general fractional differentiation and integration, i.e., the Grii
nwald-Letnikov (GL), The Riemann-Liouville (RL) and the Caputo [15]. Let us
first introduce Caputo definition and results needed here with respect to fractional
calculus which will be used later.

Definition 1 The fractional integral { D{* with fractional order o € R of function
x (t) is defined as [15]:

1

SD?f(f)=m

/ (t =71 "x(r)dr. (1)
0

Definition 2 The Caputo derivative of fractional order o € Rt with function x (¢)
is defined as [15, 16]:

¢ na _ 1 ! _ m—a—1 _(m)
oD x () = Ton—o m—o) /0 (t—171) x"(r)ydr, 2)

m—1l<a<melZ.

Here are some of the important properties for the Caputo fractional calculus that
will be used.

Definition 3 If x(r) € C"[0, ) andm — 1 < a < m € Z*, then [17]:

oD 0D %x (1) =x (t) form =1, 3)
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m—1 _p

1t
607 DM () =x (1) = > x @ (©), )
k=0
€D® ED"x (1) = {D*"x (t) n € N, (5)
m—1
L{5Dfx (0} =5"X (s) = D" 'x®(0). (6)
k=0

3 Bergman Minimal Model

Many models to glucose-insulin process has been presented, perhaps the most com-
monly used control relevant model for glucose—insulin dynamics is the minimal
model. Bergman’s minimal model has been invented in 1980 by Doctor Richard
Bergman. The main advantages of the Bergman minimal model are the number of
parameters is minimum and it describes the interaction between main components
such as insulin and glucose concentrations without getting into biological complexity.
The Bergman Minimal Model (BeM) [7, 18, 19] is:

By (t) = — (p1+ B, (1) B1 (1) + p1Gy + D (1), @)
By(t) = —paBy (1) + ps (B3 (1) — 1) ,
B (1) = —n (Bs (t) — Iy) + 7t [By (t) — k1" +u ().

Here By (t), B (t) and B3 (t) are plasma glucose concentration, the insulin influ-
ence on glucose concentration reduction, and insulin concentration in plasma respec-
tively, u(¢) € R is injected insulin rate in (mU/min), G}, is the basal pre-injection
level of glucose (mg/dl), I, is the basal pre-injection level of insulin (xU/ml), p; the
insulin independent rate constant of glucose uptake in muscles and liver (1/min), p;
the rate for decrease in tissue glucose uptake ability (1/min), p; the insulin-dependent
increase in glucose uptake ability in tissue per-unit of insulin concentration above
the basal level ((xU/ml)/min). The term ~y [B; (t) — h]" ¢ represents the pancreatic
insulin secretion after a meal in take at# = 0. As this work is focused on Insulin ther-
apy which is usually administrated to type I diabetes mellitus patients, -y is assumed to
be zero to represent the true dynamic of this disease and p; should also be considered
zero. The parameter # is the first order decay rate for insulin in blood.

First the relative degree of the system must be defined which is required for
controller design, Assuming y = By (¢) the relative degree would be defined with
the number of successive differentiation until the control appears in the equation [20,
21]. Relative degree r means that the controller u(¢) first appears explicitly in the
r-th total derivative of o. Using (7), the control function appears in the equations
after the third differentiation, i.e., [7]:
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B (1) = @5 (B,1) = p3Bi (D u (1) @®)
©84, = Bi[—p1 (p1* +3p3ly) — p3ly (p2 +n) — p3yt [By (1) — h]*] +
By [=pi® (1 +Gp) + p1p2 2Gy — 1) +2D (p1 + p2)] +
B3 [=2p3 (p1 + D)1+ Bi By [~ (p1 + p2)* = 3pslp] +
B1B3[ps 3pi + p2 +n)] + BiBy* [=3 (p1 + p2)] +
By)* (p1Gy + D) +3p3B1ByB; — By By *+
D+ (piGy+ D) (pi* +2psly) . )
The relative degree Bergman minimal model is 3 because it is in the third derivative

(8) where the input of insulin u first appears. This disturbance can be modeled by a
decaying exponential function of the following form [22]:

D(t)=Ae B, A, B>0. (10)
We modeled the pump as a first order delay:
: 1
w(t)y=— @@ —u®), (11

where w(t) is insulin rate command in pump input, and a is pump time constant [8].

4 Controller Design

4.1 Fractional Sliding Mode Control

Sliding mode control is a robust nonlinear Lyapunov based control algorithm [23]. In
this paper to deal with the disturbances and uncertainties, the FOSMC controller is
proposed [24]. Let G, be a desired constant value of the output of the system B (¢),
the error of which is defined by:
e(t) =B (t) — Gg. (12)
The sliding surface of the proposed FOSMC scheme can be selected as:

S(t) = DY e (t) + Me + hee. (13)
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Taking the time derivative of fractional order sliding surface of (13), one can

obtain: _
S(@t) = §D" e (t) + Ae + Xe = 0. (14)

With S () = 0 and substituting (12) into (14) leads to:

SDYBY (1) + Aje + Me = 0. (15)

Applying the property (4) of Definition 3 to (15) one can obtain:

o050 (B (0) = =577 (Me + hae) (16)
; k) A® .
B ()= 1 (B ) © == (\e+ hoe). (17)
k=0 "

Substituting (8) into (17) results:
o5 (B.1) — p3Bi (N u (1) —w = — 5D (A1é+A2é). (18)

By simple manipulation of the above equation one can obtain the following equiv-
alent control law:

ey (1) = (3B ()™ (45 B,y —w+ 507 (Me +hae) ). (19)

The next step is to design the reaching mode control scheme, in the proposed
method using a new switching control law to derive the system trajectories onto the
sliding surface (S(¢) = 0). The reaching law can be chosen as:

s (1) = (p3B1 ()™ §D;7* (k1S + kasgn (S)) . (20)

Since the FOSMC law (20) uses the sign(S) function as a hard switcher, the

undesirable chattering phenomenon occurs [25]. Hence the ranh(S) function, is
replaced by the sign(S) function. So the control law can be proposed as:

g (1) = (p3B1 ()" D" (k1S + katanh (S)) , 2n

where k| and k; are positive constants and will be determined later. Hence, the overall
control law becomes:

u(® = (p3Br ()" (45 (B.1) = w+ 507 (Ne + doe) +

§D;7 (ki S + kotanh (S))) . (22)
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The fractional order term in control signal i.e., (D, “ enhanced the controller
robustness. Due to adding the extra degree of freedom, fractional order sliding mode
controller can achieve better control performance than integer order sliding mode
controller.

Consequently, to reduce the chattering effect in the FOSMC, a ranh (S) function
is proposed in the control signal law, the use of this function causes the creation
term tangent hyperbolic at the derivative of Lyapunov function as a result. Using
Lemma 1, we guaranties stability glucose insulin system with FOSMC.

Lemma 1 The following equality is valid for every positive scalar a and given scalar
b [26]:
S (atanh(bS)) = |S(atanh(bS))| = ||S(atanh(bS))| = 0. 23)

Theorem 1 (Stability analysis for the proposed controller) Consider the Glucose-
insulin system with Bergman minimal model (7). This system is controlled by the
control law u(t) in (22), then the system trajectories will converge to the sliding
surface S(t) = 0.

Proof Consider a positive definite Lyapunov function candidate in the following
form:

12
V= ES ). (24)
Taking the time derivative from both sides of (23), and substitution (14) in it,
obtains: . .
V=55=5(5Dfe )+ e+ Ae). (25)
The substitution (8) and (12) into (24), obtains:

V=s (BD;” (05 (B, 1) — p3B1 (1) u (1)) + A6 + )\zé) . (26)

The substitution (22) into (25), obtains:
v =5( Dp(en(B.0) = mBIO[(03B1) ™ (Hpp(B.1) — w

0D (M + dae) +5 D (k1S + katanh (S)) |) + Nie + dae) @D

Finally, by simplification of (26) and using the property (4) of Definition 3, one
can obtain:

V = (=ki S — ks Stanh (8)) < 0. (28)

According to Lemma 1 it is obvious that the derivative of Lyapunov function is
negative definite [27] and the positive switching gain k| and k,, guaranties stability
of the closed loop system with fractional order sliding mode control [28].
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In the previous sections, Fractional order sliding mode controller was designed for
glucose-insulin system and the system trajectories can be driven onto the predefined
sliding surface, but has not provided analysis on the stability of the fractional order
sliding surfaces and the error system converge to S(t) = 0.

Theorem 2 Consider the fractional order sliding surface (13) if Laplace transform
of the error, E(s) = L{e(t)} is bounded, then the state trajectories of the system (13)
will converge to zero ast — 00.

Proof Let S(¢) = 0[24, 29] and using the Laplace transform of the Caputo derivative
(the property (4) of Definition 3) for (13), results:

(sq—lE 0) + s72E (0) + 59 3E (0) + M E (0))

E (s) = 29

) (s 4+ Ais + A2) %)

Using the final-value theorem of the Laplace transformation one can obtain:
e(00) =limsE (s) =
s—0
4=1E (0) + 5972E (0) + 597 E (0) + M E (0

lims | 2 0) +s ) +s 0)+ ME () _0 (30)
5—0 (574 Ais+ A)

This shows the convergence of the error system trajectories to the fractional sliding
surface (13).

Bergman’s minimal model parameters are unique to each type I diabetic patients.
The result should be the parameters of each patient using clinical data identified,
even with accurate identification parameters can change the parameters there during
the day but there is no possibility to identify continuous parameters. Using Robust
Control Theory and satisfy conditions for the proposed controller, it can be estab-
lished FOMC is robust controller that the uncertainties parameters and variation
parameters.

Theorem 3 Robust stability analysis for the proposed controller with uncertainty
in the Glucose insulin Dynamic with Bergman Minimal Model. In (8) let us assume
that Bergman Minimal Model pp, ps are unknown and we have the estimation of
these parameters Qp, p3 then we can use these parameters in the controller:

() = (3B~ %
(+<5B —w+ D" (/\lé n /\zé) + 6D (kS + kotanh (S))), G1)

where u (t) is the estimation of control signal. Replacing (8) into (14) and then using
(31) instead of u(t) in (8), we have:
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S = (D7 (s — P3B1 [(P3B) ™" (+P — w+
¢pra (/\lé +Xe) + 67 (S + kosgn (S)))]) + e+ )xzé) NG
The sufficient condition for fractional order sliding surface is:
V=2S@h  V=S®S®=-n|S| (33)
To satisfy (33) the control gain ky should satisfy the following condition:
k, > max ‘p3ﬁ3 (SD;yﬁgB + P ()\16‘ + )\26) +

p3D3 'k (SD,aé (1) + Me + )\26) + 77)

, (34)

where pp = pp — Pp, P=1- 33~ L. It means that the proposed controller is
stable for unknown glucose - insulin dynamic if k, satisfies the (34) condition.

4.2 Adaptive Fractional Sliding Mode Control

In the previous section we have designed a fractional order sliding mode controller for
Blood Glucose Regulation with uncertainty and disturbance. The diabetic patient’s
meal disturbance is unknown value and time varying. In the previous sections, it
has been shown knowing the bounds of disturbances is vital to guarantee the system
stability and set point tracking [29]. However, in practice it is not simple to determine
these bounds precisely. In what follows, we develop an adaptation law to overcome
this problem.

Lemma 2 7o tackle the unknown parameters, the following adaptation laws are
proposed.

k=782 (35)

k> = v Stanh (S), (36)

where ki, ky are estimations for ki, k, respectively, and vy, v, are positive constants.
Proof The chosen a Lyapunov function as follows:

1 1~ 1~
V==8+—k’*+ —k> (37)
2 Y1 Y2
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where E = 751 — ki, %2 = 752 — ky; taking derivative of both sides of (36) with respect
to time yields:

: : 1 ~x 1~
V =85S+ —kiki + —kk». (38)
! 72

Using fractional order sliding surface (13) and relative degree equation (8):
V=5 (508 (on (B,1) = psBi (0w (1) + Xié + hae) +
1 ~~ 1~~~
—kiky + —kaks,. (39
04! 72
The substitution control input (22) into (39):
v =[( i (en(B.0) = psBIO[B3B1O) ™ (+E5(B.1) = wt

0D (Ne+ dae) + 5D, (01 + Taranh 9))) ]) +

.. . 1~ < 1 ~ <
e + )\28) -+ ’y_klkl + 7—k2k2:| (40)
1 2

by simplification of the above equation:
y ~ 2 -~ 1 ~~ 1 ~x
V = —kiS® — kyStanh (S) + —kik; + —kak» 4D
M 72
by substitution of the adaptation laws (35), (36) into (41):

V =~k 82 — kaStanh (S) + kS + kaStanh (S) = —k S? — kaStanh (S) (42)

This implies that stability of the Bergman minimal model with adaptive fractional
order sliding mode control is guaranteed.

5 Numerical Simulation

In this paper we used nonlinear Bergman minimal model for glucose regulation
using FOSMC and AFOSMC. Fractional calculus is a useful tool to control and
to achieve a significant degree of robustness. The control system designed in this
paper will be next used as an autonomous blood glucose controller for type I dia-
betes patient. Consequently, applying fractional order surface to sliding mode control
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Table 1 Bergman minimal model parameters value [6] and FOSMC and AFOSMC parameters
value (p1, p2, p3 and n are expressed in (min~'))

Bergman min. model D1 23 D3 n Iy Gy B1(0) | B3(0)
0 0.02 53x 0.3 7 70 220 50
1077
FOSMC « a kq k» Al A2 A G4
0.6 2 3.9 5.8 5 9.7 80 80
AFOSMC « a Y Y2 Al A2 B G4
0.6 2 65 x |45 x 10.85 |4.1 —0.5 |80
1078 1073

can modify the classical SMC to more robust controller. In this section we evaluate
the proposed design with numerical simulation. Simulations were performed using
MATLAB software, the specification of Bergman minimal model, FOSMC and

AFOSMC parameters is available on Table 1.

The simulation results are depicted on Figs. 1, 2, 3, 4, 5, 6, 7 and 8. As it can
be seen in Fig. 1 the proposed controller design (FOSMC) successfully controlled
the Blood Glucose and decreased the glucose concentration level from the critical
area (hyperglycemia) in initial time and meal disturbance with 80 (mg/dl) amplitude
applied at t = 450 min. There is no hypoglycemic undershot, and normoglycemia is
achieved in acceptable time. The theoretical analyses and simulations show that the
proposed controller achieves set point tracking in the presence of disturbance.

Blood Glucose concentration
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insulin infusion level
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Fig. 2 Control Input (Injected Insulin) with pump in FOSMC

Sliding surface
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Fig. 3 Sliding surface for FOSMC

Figure?2 shows the insulin infusion (control function) for designed controllers,
it can be seen constrained the nonnegative actuation is regarded, insulin infusion is
continues signal and appropriate value.
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Fig. 4 Patient Blood glucose concentration with AFOSMC

insulin infusion level
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Fig. 5 Control Input (Injected Insulin) with pump in FOSMC

Figure 3 shows the sliding surface S(¢), as is obvious sliding surface converges to
zero. Figure 4 shown the patient Blood glucose concentration with adaptive fractional
order sliding mode control, the patient’s blood glucose level could be appropriate
tracking under the meal disturbance. There is no hypoglycemic undershot.
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Fig.7 Adaptive gain K2

Figure 5 shows insulin infusion (control law), the AFOSMC controller has a con-
tinuous signal and appropriate insulin injection and patients from an initial state
inappropriate (hyperglycemia) eliminate and tracking set point.

Figures 6 and 7 show the adaptation gains k; and k, of switching control law and
their convergence. These coefficients are calculated from Egs. (34) and (35).
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Fig. 8 Sliding surface for AFOSMC

6 Conclusion

The diabetes management as one of the challenging control problems in human reg-
ulatory systems has been discussed. The treatment of the disease via robust feedback
control design using fractional order calculus and sliding mode control has been con-
sidered. Stabilization of blood glucose has been discussed in presence of the external
disturbances such as food intake. From the viewpoint of stability and robust stability
analysis and simulation was investigated for the proposed controller. With this aim,
a fractional sliding mode control and adaptive fractional sliding mode control design
for blood glucose regulation in type I diabetes. The proposed controller designed
using the new switching control law for reaching states to the fractional order sliding
surface. The designed controller is checked and confirmed by computer simulations.
According to simulation result the proposed controllers have a good performance in
tracking set point in appropriate time, disturbance rejection, non-negative actuator
and continuous insulin injected.
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Expansion of Digraph Size of 1-D Fractional
System with Delay

Solutions for Full Characteristic Polynomial

Konrad Andrzej Markowski and Krzysztof Hryniow

Abstract Previous method for determination of state matrices of fractional-order
dynamic system by use of digraphs had problems with characteristic polynomials that
were of full size (i.e. had all the terms) due to the constraints on matrix size minimality.
This article proposes the alternative approach that allows to obtain solutions that
can be easily computed even for full polynomials, but creates digraphs (and state
matrices) of larger size. Proposed method is illustrated with the symbolic example of
full characteristic polynomial showing the difference between the two approaches.

Keywords Fractional system - Delay - Digraphs - Characteristic polynomial -
Digraph expansion - One-dimensional system

1 Introduction

One of constant problems in analysis of dynamic systems is the realisation problem.
In many research studies, we can find a canonical form of the system, i.e. constant
matrix form, which satisfies the system described by the transfer function [1, 2].
With the use of this form we are able to write only one realisation of the system,
while there exists a set of solutions. Digraph-based solution allowing for finding a
set of possible solutions for fractional systems was presented last year in [3], but as
shown later in the article due to different methods of obtaining solutions based on
digraph class, as presented in [4], not all solutions can be computed easily. In this
paper a method of obtaining a set of solutions belonging to the easiest to compute
digraph class by increasing the state matrix size is presented.
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1.1 Notion

In this paper the following notion will be used. The matrices will be denoted by the
bold font (for example A, B, .. .), the sets by the double line (for example A, B, .. .),
lower/upper indices and polynomial coefficients will be written as a small font (for
example a, b, .. .), fractional derivative will be denoted using a mathfrak font D and
digraph will be denoted using mathcal font D. The set n x m of real matrices will be
denoted by R and R” = R"*!. The n x n identity matrix will be denoted by I,,.
For more information about the matrix theory, an interested reader may be referred
to, for instance: [5, 6].

1.2 One-Dimensional System with Delay

Let us consider a fractional continuous-time linear system with ¢ delays in state
vector and input vector described by state-space equations:

q q
0Dix(t) = D Apx(t —kd) + D Bu(t — Id), (1)
k=0 =0
y() =Cx(t)+Du(t), 0<a<l,

where x () € R", u(t) € R™, y(t) € R? are the state, input and output vectors respec-
tively and Ay € R, B, e Rk, =0,1,...,q, Ce RP*" and D € R?*", d
is a delay.

Remark 1 In this paper commensurate fractional-order time-delay system is consid-
ered.

The following Caputo definition of the fractional derivative will be used:

de 1 t (n)
(D =—— = 0 g, )
dte TI'(n—a) ), (t—7)otln
where a € R is the order of the fractional derivative, f M(r)y = % and I'(x) =

Jo* e~'t*~'dt is the gamma function.

After using the Laplace transform to model (1), Caputo definition (2) and assume
zaro initial conditions we can determine the transfer matrix of the considered system
in the following form:

q

q -1
T(s) = C {IM — ZAke_““‘j| > B +D. (3)
k=0

=0
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1.3 Digraph

A directed graph (or just digraph) D consists of a non-empty finite set V(D) of
elements called vertices and a finite set A(D) of ordered pairs of distinct vertices
called arcs [7]. We call V(D) the vertex set and A(D) the arc set of digraph D. We
will often write D = (V, A) which means that V and A are the vertex set and arc set
of D, respectively. The order of D is the number of vertices in D. The size of D is the
number of arcs in D. For an arc (v;, v,) the first vertex v; is its tail and the second
vertex v, is its head.

There are two well-known methods of representation of digraph: list and incidence
matrix. In this paper we are using incidence matrix to represent all digraphs. Method
of constructing digraphs by this method is presented for example in [7]. Adaptation
of this well-known method for dynamic systems was first presented in [8].

We present below some basic notions from graph theory which are used in further
considerations. A walk in a digraph D is a finite sequence of arcs in which every
two vertices v; and v; are adjacent or identical. A walk in which all of the arcs are
distinct is called a path. The path that goes through all vertices is called a finite path.
If the initial and the terminal vertices of the path are the same, then the path is called
acycle.

1.4 Classes of Digraph Structures

Extensive study and experimentation shoved that obtained digraph structures can be
grouped into three classes. Some structures are valid for all possible coefficients of
characteristic polynomial (given in symbolic form) and have minimal number of arcs
needed. Those structures were examined in detail in [4] and [9] and were denoted as
class IC;. Some structures give proper solution for given coefficients of characteristic
polynomial — their structure can contain some additional arcs and there is need to
solve a set of linear equations to get wages of digraph arcs. Those are denoted as
class K3. And there are structures that cannot guarantee proper solution for given
characteristic polynomial (or in some specific cases we are unable to determine if the
solution is possible) that are denoted as class K,. More information about digraph
structures and how to determine to which class given digraph belongs is presented
in [4].

e Class /C;: Digraph structures belonging to class /C; satisfy all characteristic
polynomials of given type (with the same number and power of terms) for any
Qi iy, .., i/.! = 0 wages. Those are digraph structures that are the most thoroughly
examined in previous papers and that can be computed quickly using digraph-based
GPGPU (General-Purpose Computation on Graphics Processing Units) methods
as there is no need of solving a system of polynomial equations. Digraph belongs
to class K if the following conditions are satisfied:
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S1):ViNnVon...NVy # {0},
(S15): the number of cycles in digraph D™ equals M;

where M is a number of monomials in characteristic polynomial and V is a set
of vertices of digraph D,((") of k-th monomial.

e Class /C;: Digraph structures belonging to class /C; cannot satisfy the given char-
acteristic polynomial (or we are unable to determine the solution due to problem
with solving a system of under-determined equations) and are considered invalid
for given characteristic polynomial.

e Class [C5: Digraph structures belonging to class K3 satisfy given characteristic
polynomial with specific a; ,....;, wages, but unlike class K; structures cannot be
computed directly using digraph-based method and solving a set of equations is
also needed, which significantly slows down the algorithm of finding them.

1.5 Problem Formulation

Although methods presented in [3] allows for obtaining a set of state matrix solutions
for given fractional-order dynamic system, some of them are hard to compute and
solving a set of equations is needed. In some cases, like in case of system transfer
matrix that can be described by full polynomial, there are no solutions belonging to
ICy class and even GPGPU assisted computation cannot obtain numerical solutions
quickly. As a solution, expansion of size of the state matrices is proposed, that allows
for construction of digraphs that will belong to &C; class.

2 Solution

Method for determining full characteristic polynomial of the system (1) will be
presented for the single-input single-output system (SISO). The transfer matrix (3)
can be considered as a function of the operator A = s and operator w = ¢*¢ and for
SISO system has the following form:

q -1 4
_ o —k —1 _ n(>\1 w)
T w)y=C |:In)\ k:EOAkw :| I:EO Bw" +D= 0w w)’ 4)

where:
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dO, w) = X' — ap (N —a,(w)NT — . (5)
o= a (WA — ay (WA — ap(w) =

A — (1 + wfl) )\nfl _ (1 4 wil 4 w72) )\n72 L
——— —_—

an_1(w) an—2(w)

=+ T A= (T 4w

ar(w) ap(w)

is the characteristic polynomial.
By multiplying the nominator and denominator of the strictly transfer function
(4) by A™", we obtain a characteristic polynomial

dAw) =1 —a, (WA =@ a(A > = —a (WA —ag(w)A™" (6)

in the form which is needed to draw the digraph.

During experimentation it appeared that some polynomial solutions cannot be
obtained using the minimal possible number of vertices, but were possible to achieve
with addition of one or more vertices. Moreover, it is well-known that for full (i.e.
with all terms) characteristic polynomial we need the (2n — 1) vertices, where 7 is
the degree of the polynomial, to spin the graph. For such cases previously presented
algorithm [3, 10] created digraph structures that belonged only to classes /C; and K3,
so there was no possibility to obtain easy-to-compute solutions.

A solution to such problems is adding to the previously used method the possibility
of spinning the graph on higher number of vertices then the degree of the polynomial
n, up to the maximum size of (2n — 1). With such modification it is possible to
obtain additional solutions for most characteristic polynomials and to obtain any
solutions belonging to K class for full characteristic polynomials. The downside of
used method is the enlargement of size of state matrices, as they are directly related
to number of vertices in the digraph.

With such approach, when obtaining the state matrix solutions for full character-
istic polynomial, we can decide if we want to obtain solutions with minimal size of
state matrices equal to 7, but that will always belong to /C; and /C5 classes (Case 1
in the example) or we increase the size of state matrices (and number of vertices in
digraph) to 2n — 1 to achieve some solutions that will belong to XC; class and can be
easily computed (Case 2 in the example).

2.1 Example

For the given characteristic polynomial

dO\, w) = N\ — (al + azw_l) A — (a3 +aw '+ a5w_2) , (7
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Fig. 1 a Possible digraph () 1
realisations belonging to
class K or K3: a Firstb

Second

w(ve, v1)A " Tw ™

w(vy, v1) A"t
w(va, vl))\_l

U2

w(vy, v )N tw !
(v1,01) w(vy, vo) A" w !

(b)

w(vg, vo) AL

Y1 w(vy,ve) A1

— w(vg, vo) A" Tw !
w(vy,v2) AT Tw

determine realisation of the fractional continuous-time linear system with one delay
g = 1 using multi-dimensional digraph theory.
Solution: Multiplying characteristic polynomial (7), by A~ we obtain:

dA,w)=1- (a1 + azw’l) A — (a3 +aw '+ aswfz) A2 )

In the first step, we determine possible weights from which we will build digraphs:
A~ !—corresponding with matrix Ag and A~'w~!— corresponding with matrix A;.

Consider the following two cases:

Case 1: Solutions with minimal size of state matrices equal to n, but that will
always belong to ', and KC5 classes. In the Fig. 1a and Fig. 1b are presented all the
possible realisations of the characteristic polynomial (7).

Let us consider the first realisation presented in Fig. la. From digraph we can
write the following state matrices:

w(vy, v1) 4, w(v2, V1) A w(vy, v1)a, w(vz, V)4
A — 0 0 , A — 1 1 , 9
0 [w(vl, w0 } ‘ [w(vl, w0 } ®

where:

ar = w(vy, v, #0,

ay =w(vy, v)a, #0,
az = w(vy, 12) 4, - w(va, V1) 4, # 0, (10)
ag = w(vr, v2) 4, - W(v2, V)4, + w1, V2) 4, - W2, V1) 4, # 0,

as = w(vy, v2) 4, - w(va, v1) 4, #0.
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Fig. 2 First of possible w(va, v)A " tw ! w(va, va) AL
digraph realisations
belonging to class £Cy, spun
on 3 vertices

w(vz, v2)A 7!

w(vl,vg))\_l /\O

v3

V1

—1

—1

w(va, vz))\flw

w(vl,vg)kflw

Fig. 3 Second of possible
digraph realisations
belonging to class KCy, spun
on 3 vertices

w(vg, vy )A "t w(vz, v2) A" w ™!

w(vs, v2)AT Tp~!

o vl,vg)k_lw_ /\OUB

v
! w(va, '1)3))\7] w”

1

w(vy, va) A"t w(va, va) AT

If the realisation of the characteristic polynomial (7) exist, then the conditions (10)
must be satisfied — realisation then belongs to class k5. Otherwise it belongs to
class /C,.

Case 2: Increase the size of state matrices (and number of vertices in digraph) to
2n — 1. In this case we achieve some solutions that will belong to IC; class and can
be easily computed and a solution that belongs to class /Cs.

In the Figs.2 and 3 presented are digraphs which satisfy characteristic polyno-
mial (7) and belong to class /C;. From digraph presented in Fig.2 we can write the
following state matrices:

0 0 0
Ag = | w(vi, v2)4, W, V)4, W3, V)4, |, (11)
i 0 w(v2, V3) 4, 0
0 w(vz, )4, 0
A = | w(vy, v2)4, w(vz, v2)4, 0|,
0 0 0

where:

a; = w(v, 12) 4, # 0,

ay = w(va, 1) 4, #0,
as = W(Uz, v3)Ao : W(U3, v2)A0 # 05 (12)
ag = w(vy, v2) 4, - wW(v2, V1) 4, # 0,

as = w(vy, v2) 4, - w(vz2, v1)4, # 0.

If the realisation of the characteristic polynomial (7) exist then the conditions (12)
must be satisfied — realisation then belongs to class /C;.
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For digraph presented on Fig. 3 we have the state matrices in the form:

Ay =

A =

where:

0 w(vz, v])AO 0
w(vy, v2) 4, W(V2,02)4, 0 |,
0 0 0
B 0
w(vy, v2) 4, w2, V)4, W3, V)4, |,
L 0 w(v2, V3) 4, 0

a; = w(vy, 1)y, #0,
ay = w(vy, v2) g, # 0,
w(vy, v2) 4, - wW(V2, V1) 4, # 0,
w(vr, v2)4, - wW(v2, V1) g, #0,
as = w(vz, v3) 4, - w(vs, v2) 4, # 0.

as

as

13)

(14)

If the realisation of the characteristic polynomial (7) exist then the conditions (14)
must be satisfied — realisation then belongs to class /C;.
As can be seen on Fig. 4, digraph consisting of 2n — 1 vertices does guarantee
that some of the solutions will belong to IC; class as theory states, but it does not
guarantee that all the obtained solutions will belong to that class.
For digraph presented on Fig.4 we have the state matrices in the form:

w (v, v1) 4, w(v2, V1) 4, 0
Ap = | w(vi, 12)4, 0 w(v3, v2) 4, |
B 0 0 0 |
w(vi, v A, 0 w(v3, V1) 4,
A = 0 0 0 R
| w(vi, v3) 4, w(v2, V3) 4, 0 i
Fig. 4 Possible digraph w(vz, vy )A"!
realisation spun on 3 vertices w(vy, v )Nt

belonging to class Ko

w(va, v )AL

w(v1, v ))\71

w(vy,vz) A"t

15)
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where:

ar = w(y, v1)4, #0,
a =w, )4, #0,
as = w(vy, v2) 4, - w(va, V1) 4, # 0, (16)
as = w(vs, v2) 4, - W(v, v3) 4, # 0,
as = w(vy, v3) 4, - w3, V)4, #0,
w(vi, v1) 4, + W3, V2) 4, - W(V2, V3) A, +
—w(v2, vy, -+ w3, v2)a, - WL, v3)4, =0,
w(vs, v2) 4, + WV, V)4, - w(v2, V3)4,+
—w(vi, 12) 4, - W2, v3)4, - W3, V)4, =0.

As all of the conditions (16) cannot be satisfied simultaneously, digraph realisation
belongs to class [, and we cannot obtain a solution.

3 Concluding Remarks

Previous method for determination of state matrices of fractional-order dynamic
system using digraph theory presented in [3] allowed for obtaining a set of state
matrix solutions, but some of them were hard to compute due to belonging to K3
class and solving a set of equations was needed. In the paper alternative approach
was proposed, that creates both digraph structures and state matrices of larger size
(2n — 1 instead of n, where n is the degree of the characteristic polynomial), but that
creates more solutions and some of them will always belong to easier to compute
class IC;. Such approach allows solving one-dimensional fractional-order dynamic
systems with delay that are described by characteristic polynomial of full size (i.e.
with all the possible terms). Further work includes determination of formal conditions
when digraph should be expanded (number of vertices on which it is spun increased
in [n, 2n — 1] interval) to generate additional meaningful solutions.
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A Discrete-Time Fractional Order PI
Controller for a Three Phase Synchronous
Motor Using an Optimal Loop Shaping
Approach

Paolo Mercorelli

Abstract The paper presents an implementation of a discrete-time fractional order
PI controller based on an optimal loop shape approach. This approach consists of
a linearisation of the system using a geometric state feedback and after that a loop
shaping problem is formulated in terms of an optimisation problem with constraints.
The load sensitivity is minimised with some classical loop shape constraints using a
random (genetic) algorithm. The system which is considered is using a synchronous
motor with permanent magnets (PMSM). Such kind of motors are commonly used
in electric or hybrid road vehicles. For railway vehicles, the PMSM as drive motors
have not been widely used yet. The control strategy consists of a combination of a
state feedback linearisation together with a PI and a PMW techniques. A fractional
PI controller is used to obtain robustness and to guarantee the specification of such
kind of strategy. The advantage of using a fractional order PI controller is emphasized
using a loop shaping design technique. A feedforward Euler discretisation is used
to realise the discrete form of the controller. Simulation analysis is carried out to
validate the effectiveness of the proposed application.

Keywords Fractional order PI controller + Electrical motors with permanent mag-
nets + Loop shaping approach + Geometric approach

1 Introduction and Background

The area of fractional calculus (FC) emerged at the same time as the classical differ-
ential calculus and it deals with derivatives and integrals to an arbitrary order (real or
even complex order) [1-4]. However, its inherent complexity postponed the appli-
cation of the associated concepts. Nowadays, the FC theory is applied in almost all
the areas of science and engineering after recognizing its ability to yield a superior
modelling and control in many dynamical systems ([1, 4], and also in [5]). In the
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literature we can find several different definitions for the fractional integration and
differentiation of arbitrary order ([1], and moreover in [2] and also in [4]). One of
the most well-known definitions is given by the Griinwald-Letnikov approach.

The main nomenclature

D® with o > 0: partial integration of fractional order «

D“ with a < 0: partial differentiation of fractional order «

W, (1) = [ua (1), up(t), uo(t)]7: three phase input voltage vector

i(t) = [i (1), ip(1), io(t)]": three phase input current vector

u, (¢): induced voltage vector

wy;: electrical pulsation

Ry: coil resistance

Lgg: dq coil inductance

A: state matrix of the electrical model

B: input matrix of the electrical model

B = imB: image of matrix B (subspace spanned by the columns of matrix B)
minZ(A, B) = >/, A/imB: minimum A-invariant subspace containing im(B)
F: decoupling feedback matrix field

g(w,;): Park transformation

T(w,): decoupling feedforward matrix field

2 PID Controller from the Fractional Derivative
and Integral Actions

The mathematical definition of a derivative or integral of fractional order has been
the subject of different approaches. One of the most well-known definitions is given
by the Griinwald—Letnikov approach. For example, the fractional derivative o € R
is the following:

1 (o]
D" f(1) = lim [E Z(—D"(Z)f(t - hk)} : (M
k=0

a) I'a+1)

k) Tk+DINa—k+1)
with f(¢) as a function which is indicated, I" is the Gamma function and # is the
time increment. An important property revealed by (1) is that while integer-order
operators imply finite series, the fractional order counterparts are defined by infinite

series. This means that integer operators are local time operators in opposition with
the fractional operators that have, implicitly, a ‘memory’ of all past events. From a

where
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control and signal processing perspective, the Griinwald—Letnikov approach seems
to be the most useful and intuitive, particularly for a discrete-time implementation
[4, 6]. Moreover, in the analysis and design of control systems we usually adopt the
Laplace transformation (£) method. The definition of the fractional-order operator
(1) in the Laplace s-domain, under zero initial conditions, is given by the relation
(o € R):

LD f()}s“ F(s), @)

where F(s) = L{F(¢)}. Note that expression (2) is a direct generalization of the
classical integer-order scheme with the multiplication of the signal transform F'(s)
by the Laplace s-variable raised to a non-integer value o which is more flexible
and give the possibility of adjusting more carefully the dynamical properties of a
control system. As already referred a fractional derivative and integral can be obtained
through the series defined in (1). For a discrete-time algorithm with sampling period
T, this formula can be approximated through n-term truncated series, resulting in
the following relations in the time and z domains:

1
D f(t) ~ —Z( 1)"( )f(r—hk),

and
1 r 1
Z{D"f (1)} ~ [Ta D=1 )k%zk] F(2).

It is clear that in order to obtain good approximations, a large number of terms
should be considered and in the meantime a small sampling time. The simplest
approximation which can be done is an interpolation using just the last two sam-
ples. In this case just an interpolation of the first order is possible after considering
f(k —1)and f(k)intheinterval 0 < ¢ < T whichresults, using a feedforward Euler
approximation as follows:

f@) = (fk) - f(k—l)) + fk—=1). 3)

The integral function of (3), according to the definition of Gamma function, is equal

to:
° f(k)—f(k—l))t+1+f(k—1)
T'2+1) T ra+n"-

Z(f() =(

Considering the « integral function, the following expression is obtained:

f(k)—f(k—l)) ) n fk—=1

Ia(f(’))z( re+a T " Td+ta
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Its Z-transformation expression is the following:

o)
ZIZf@) = ———z "F(2).
Zf®) Tota)- (2)
For o = —1, 0, 1 these expressions correspond to the differential (D), proportional

(P) and integral (I) actions respectively. If at the same time an interval with three
elements (f(k —2), f(k — 1) and f(k)) of the function f(¢) is considered, this is
equivalent to consider a sampling time which is half of the previous sampling time,
an interpolation of the second order is possible as follows:

f@) =

Jk) =2fk =1+ fk-2) (t)2
2 T

—(f(k—1)—4f(k—1)+3f(k—2))%+f(k—2).

In this case it is to consider the interval 27 even though 7y = T'/2 and the following
two expressions are obtained:

2T ()

I°(f () = TG+a)

(=) fk) +4afk =D +a’f(k—2).

Its Z-transformation expression is the following:

ZIf@) = % (2—a)+4az™" +a%27%) F(2). 4)

For o = —1, 0, 1 these expressions correspond to the differential (D), proportional
(P) and integral (I) actions respectively.

3 Model of a Synchronous Motor

Among a variety of models presented in the literature since the introduction of
PMSM, the two-axis dgq-model, obtained using Park dq-transformation is the most
widely used in variable speed PMSM drive control applications as in, for instance,
[7]. The Park dg-transformation is a coordinate transformation that converts the
three-phase stationary variables into variables in a rotating coordinate system. In dq-
transformation, the rotating coordinate is defined relative to a stationary reference
angle. The dg-model is considered in this work.

Uy (l‘) 2 Singwdl) 2 sin(wg,3—27r/3) 2 sin(w(,;+27r/3) U, (t)
u, (Z) — 2 cos;w(,/t) 2 cos(w(,é—Zw/S) 2 cos(wyé-&-Zw/S) up ([) ,
uo(1) ! ! : uc(t)
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ig(0) 2cos§wm) 2003(%57277/3) ZCos(weé+27r/3) i (1)
y — i — i — LT — i el 7 3 o

lq(t) — 2s1r;(we,t) 2sm(w;1 27/3) 231n(w31+2'r/ ) in(1)
io(t) : : : ie(t)

The dynamic model of the synchronous motor in dq-coordinates can be represented
as follows:

[%} A L) |:id(t):| [Lg OMMd(r)] [ 0 ]
% _f;; _i_jwel(l‘) ig(t) 0 L%, 1y (1) 4’Lr;(t)
5)

and

M= 3 p{@ig0) + (Lo — Liuiy ). (©)
In (5) and (6), ig(t), iy(t), ua(t) and u,(t) are the dg-components of the stator
currents and voltages in synchronously rotating rotor reference frame, w,;(¢) is the
rotor electrical angular speed, the parameters Ry, Ly, L,, @ and p are the stator
resistance, d-axis and g-axis inductance, the amplitude of the permanent magnet flux
linkage, and p the number of couples of permanent magnets, respectively. At the end,
M, indicates the motor torque. Considering an isotropic motor with Ly >~ L, = Ly,
it follows:

e —E wa® [ia® N 20 7 [uao) 0 .
di;t(t) B _% wer (1) | | ig(1) 0 Lqu g (1) qj::,,(t)

and

L

3
Myu(t) = 2 piy (1)

with the following movement equation

dWpec (1)

Mo (1) = Moy (1) = J—

where pwyecn (t) = we(t) and My, is an unknown mechanical load which consists
of a friction part and an external load.
4 Design of the Control Strategy

Figure 1 describes the whole control scheme in which it is possible to see a state
feedback linearisation control action in order to obtain the linearisation of the sys-
tem. The linearisation is obtained using a decoupling control such that a straight-
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W0 30

fd(r} '

(0

Fig. 1 Control scheme

forward resulting system is obtained. From Fig. I also the necessary Park direct and
inverse transformations are visible. For achieving a decoupled structure of the system
described in (7), a matrix field F(w,;) is to be calculated such that:

(A+BF W)Y SV

where u(r) = F(w,)x(t) is a state feedback with w(z) = [uy(t), u, O] and x(¢) =

lia(t), ig(D)]T,
— R () L0
A=|: b : :|B=|:qu 1},
1. wel) U

andV = im([0, 1]7) of (4), according to [8], is a controlled invariant subspace. More
explicitly it follows:

Fy Fip uq(t) iq(1)
F(wel) = and = F(wel) s
F ug (1) iq(0)

then the decoupling of the dynamics is obtained via the following relationship:
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R 1
—7= we(t) — 0 Fy  Fp 0 0
im LR["’ +imf | " 1 cim (8)
“Iu wer (1) 0 o JLFa Fn |1 1
where parameters Fii, Fo, Fp1, and F», are to be calculated in order to guarantee
condition (8). Condition (8) is guaranteed if:
Fio = —w,(t)Lag,

the first relation of (5) becomes as follows:

diy(t Ry . uy(t
d()z_ )+ d().
dt qu qu

In the same way we can obtain the following condition

im _% wer (1) +im Lqu 0 Fi. Fp 1 cim 1
—LR—;q wer (1) 0 Lqu Fy Fn||0]) 0

which is guaranteed if

Fii =R,.
Moreover, considering the following relation
F = _wel(t)qu

afeedback linearisation is obtained and the second relation of (5) becomes as follows:

dig(t) _ug(®)  Puwelt) ©)
dr qu qu '

After this decoupling and the geometric feedback linearisation, considering (3), (3)
and (9) with a linear friction which depends on the angular velocity of the motor and
their Laplace Transformation, then:

-Qmec(s) _ L_dq

U, (s) JSP%SZ + w%s + L%,

P(s) =

where £2,,...(s) is the Laplace Transformation of variable wy,. (). Moreover, con-

sidering the transfer function between torque load and angular velocity, then:
2s

2mec(s) “3pd

Mi(s) T8+ gogs + 1

S(s) =

(10)
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5 Design a Fractional PI Controller with a Random
Optimisation Algorithm

Considering the following discrete fractional PI* controller in z-domain based on

4):

U.(2) 29T ()

Cy(z) = EC) =K,E(z) + Kim

(2—a)+4az7" +a°27?)

where E(z) is the error between the desired and measured angular velocity of the
motor and U, (z) is the output of the controller. In this paper the following optimisation
problem is considered:

S(s) 2

1+ Ca(e/“) P(jwe)

with w < w, (11

m
K,.Ki,« 2

where w, is the cross over frequency. Simultaneously the following constraints should
be fulfilled. In the literature the transfer function S(s) of (10) is indicated as the load
sensitivity function. Three parameters of the controller should be determined such
that the following four conditions are satisfied simultaneously:

e The gain crossover frequency of the open-loop system, w,, is equal to the desired
value, where the equality

|Ca(e’*)P(jw,)| =0 dB

holds for a desired e/“* where Cy(s) and P (s) are the transfer functions of the PI*
controller and the motor transfer function respectively.
e The phase margin of the feedback system, ¢,,, is equal to the desired value

arg (Ca(e’*)P(jw)) > 7 + dm

which holds for the desired ¢,,,.
e The feedback system exhibits a good robustness to variations in the gain of process,
which can be achieved by satisfying the following equality

d Jwe i
_D<( Cule )P(m)) b
dw o

where D is a a positive desired value.
e The feedback system attenuates the high frequency noise, which is achieved by
satisfying the inequality:
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Ca(e’)P(jwe)
1+ Ca(e/“) P(juwe)

<A dB,Vw > w;

where A and w; are desired constants.

The cost function in the optimisation problem defined in (11) is of crucial importance
because states the insensibility of the controlled system with respect to the distur-
bances inside the bandwidth of the controlled system. In the presented application
a typical case is represented by the change of load to the motor. In the proposed
application condition (5) is very important because of the switching functions due to
the PMW system which generates high frequency disturbances. The algorithm which
is used to find the optimal values of K ,, K; and « is a random (genetic) one. Basi-
cally the random (genetic) algorithm is an evolutionary one, in which starting from
arelatively limited number of fathers, in our case 9 fathers (three for each parameter
to be optimised), sons are generated to explore the region of optimality. Each father
generates three sons which must respect the four conditions mentioned above. After
that, the gradients between the sons and the respectively fathers are calculated and the
respective two sons with small gradients are not considered for the next generation.
The algorithm stops when the gradients reach a minimum predefined threshold.

6 Simulations Results

In this section simulated results are shown. The left part of Fig.2 represents the
loadless case with the obtained velocity tracking in case of a PI* of the first and
second order approximation and the right part of Fig. 2 presents the obtained velocity
tracking using a PI controller with set up of its parameters using Ziegler-Nichols
method. From this figure it is to remark that the second order of approximation of a
PI” controller offers the better performance than the first order approximation. On
the right part of Fig. 2 the tracking performance of the PI controller set with Ziegler-
Nichols is shown. In Fig. 3 the PWM signals related to PI* first order approximation
and PI* second order approximation are shown for the loadless case. It is to observe
that using the second order PI* the switching time is increasing and that guarantees a
finer tracking with respect to the first order approximation of PI*. In Figs. 4 and 5 the
load case is shown. In this simulation thanks to the optimal parameter setting due to
the minimisation of the sensitivity function, the difference between the performance
of the PI* case with respect to the PI parameter set using Ziegler-Nichols method is
clearly visible.
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Fig. 2 Loadless case: tracking obtained with PI* first order approximation and PI* second order
approximation (blue). Tracking obtained using a Ziegler-Nichols PI controller (right)
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Fig. 3 Loadless case: three phase PWM signal using PI* second order approximation (left) and
three phase PWM signal using Ziegler-Nichols PI controller (right)
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Fig. 4 Load case: tracking obtained with PI* second order approximation (blue) (left). Tracking

obtained using a Ziegler-Nichols PI controller (right)
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Fig. 5 Load case: three phase PWM signal using PI* second order approximation (left) and Three
phase PWM signal using Ziegler-Nichols PI controller (right)

7 Conclusions

This paper deals with the design of a fractional PI* controller for a three phase
synchronous motor using an optimisation problem with loop shaping constraints in
which the parameter K, K; and « are calculated using a random (genetic) algorithm
implemented in Matlab. The synchronous motor is controlled with a PMW structure
and in this context the rejection of high frequency disturbance plays a decisive role
for the performance of the controlled system.
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Application of Sublval, a Method
for Fractional-Order Derivative
Computations in IVPs

Marcin Sowa

Abstract The paper concerns a numerical method for the computations of the frac-
tional derivative in initial value problems. The method bases on a partition of the
integrodifferentiation interval into subintervals. It has been referred to previously as
the subinterval-based method and is now called Sublval (for simpler reference). The
subintervals are modified during a time stepping process — this is determined by an
original subinterval dynamics algorithm. The method is mainly built in order to aid
in solving problems of circuit theory. Hence, two examples have been introduced to
ascertain the method, where both use a fractional order capacitor and a fractional
order coil.

Keywords Fractional calculus + Numerical analysis + Circuit analysis * Integrodif-
ferential equations

1 Introduction

The concept of the fractional order derivative is lately becoming more and more
popular. In the paper the fractional order derivative of order o € (0, 1) is considered
in Caputo’s definition [1]:

c 1 b (r)
D, x(1) = 0= (I_T)adT (1)

Iy

and in the Riemann-Liouville definition [2]:

_ x(7) )
fa tb() oz)dt/a (t—T)" ' @
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For simplicity the author uses special notations for (1) and (2) when concerning
intervals, where for Caputo’s definition the fractional derivative is denoted by:

°D, =“dx(1), (3)
while for the Riemann—Liouville definition:
S, =Rtdgx(0), 4)

where & denotes the integration interval [7,, #,]. In cases where an equation applies to
both definitions — the fractional derivative is simply written as d%x(¢). In whichever
of the thus far proposed definitions ((1), (2) or many others, e.g. given in [3]) the
appearance of the fractional derivative greatly increases the problem complexity. The
mathematical challenge is not the only reason why fractional calculus has become
popular — one can find its usage e.g. in:

e control theory and applications when analyzing fractional order controllers [4, 5],

e circuit theory when modeling lossy coils [6] and supercapacitors [7],

e clectromagnetic field analyses where the behavior of some complex materials has
been modeled [8],

e temperature field analysis when materials with relevant memory properties are
concerned [9],

e in design of various systems using fractional order filters [10].

The context in which the fractional derivative appears is relevant as it can lead
to various forms of the & interval — e.g. for initial value problems (IVPs) it is
the interval from an initial time instance #; to the current time 7, while for spatial
derivatives the interval can have a different meaning [11]. This (alike the case of either
ordinary or partial differential equations) leads to various methods being favorable
when solutions are sought. The most commonly considered is the fractional time
derivative, in which the author is mostly interested in and which is considered in this
paper.

The study presented in this paper concerns a method for the approximation of
the fractional time derivative in initial value problems. When it comes to solutions
of problems with fractional derivatives — for a limited class of problems (generally
linear, with known source time-functions) analytical solutions can be found. For tran-
sient problems these base on Mittag-Leffler functions [12], while for AC analyses
complex number representations can be used [13]. Analytical solutions can even be
found for some more complicated problems e.g. [14]. However, often more demand-
ing problems require them to be treated as an isolated case. For a more general
approach (allowing for a wide range of different problems to be solved, including
nonlinear problems) numerical methods can be used. Such is also the type of the
method proposed in the presented research.

Lead researchers most often mention the following methods for solving fractional
differential equations:
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e the Adomian decomposition method [15] (which is an analytical technique treating
the solution as a series of terms),

e the differential transform method [16] (a numerical method based on Taylor series
expansion, constructing the solution as a polynomial),

e the CAS wavelet method [17] (treating the solution in general as a sum of CAS
wavelets with unknown coefficients),

e Taylor expansion approach [18] (which bases on Taylor series expansion, leading
to a system of equations, where the unknowns are the subsequent derivatives),

e collocation method [19] (where the solution is sought in subintervals, as local
polynomials assumed as resulting from interpolations in equidistant nodes),

e methods known as Fractional Linear Multistep Methods (backward difference
methods) explained e.g. in general by Lubich [20],

e methods basing on the fractional difference operator [21] (often considered when
discussing discrete-time systems [22]).

The method presented in this paper bases on polynomial interpolations (basing
on arbitrarily spaced nodes) in designated time subintervals.

2 Basis of the Method

The core of the method relies on the partition of the integrodifferentiation interval
Eiot = [ta, tp] into S + 1 subintervals E = [#; start, fs.ena), Such that g gare = ;-1 end-
The division yields:

s
dg, x(1) = d% x(0) + D d% x(0). 5)

ot

s=1

The interval with index M = S + 1 is written separately on purpose (it has special
properties explained further on). The manner in which the subintervals are cate-
gorized and established is explained in Sect.4. For every subinterval a Lagrange
interpolation is performed so that:

N
dg, x(0) ~ dg T () + D dE %), (6)

s=1
where X;(¢) are polynomials defined on subintervals denoted by ®; (where Z; C ©).

Assuming that in every subinterval defined on @, there are ny interpolation nodes,
with respect to Lagrange basis polynomials, one can obtain:

(1) =D xeileile(t — 1:1), (7)

i=1
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where x;; are values of x at specific time nodes f,; where the first one is #;; and
the final one is at #, (if &5 = @ then #;| = t;sar and &, = fyend). Ly 1S the
base Lagrange polynomial taking arguments in [0, 1]. The normalization is made
preventively for numerical reasons. ¢, is hence the normalization coefficient:

: (®)
Cy = —.
ts,nx - ts,l

The following assumptions are made:

e in the solution process, at each time step, the variable x is computed only for one
time instance t = t,ow,
e only the interpolation resulting in X, takes into account the node ¢ = t,y.

If all the previous values of x are known then in terms of (6) one can write:

d% x(1) ~ ax|i=,, + b, 9)

Zitot

where:
a=dg, Ly, (cu(t —tn 1)), (10

which is independent on x values, and:

ny—1 S ng

b=dg D> xuilailen(t — )+ D de > xoileiles(t —1:1)), (1)

i=1 s=1 i=1

which (if the mentioned assumptions are true) can be computed at ¢ = #,y Since all
x values at previous time nodes are known.

3 Analytical Formulae for Integrodifferentiation

If one obtains the Lagrange basis polynomial coefficients alone (or has the poly-
nomials stored in a symbolic form) one can compute @ and b from extracted inte-
grodifferentiations of monomials g&* where the local variable £ = ¢,(t — t,.1). For
an auxiliary variable 7, =t — t;,1, for Caputo’s definition one obtains:

k—1

kgck Ahoc,s T

Ca k s loc

ds = — ————d7ec, 12
5 (08) r(l—a)/o (AT, — 7o) (12

where Atioe s = ts.end — Is.start aNd ATs = t — £; gare. FOr an auxiliary variable § = %
the above equation takes the form:
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Afloc,s

’ kgck(AT )kfa / AT gk—1
C o k s s
ds == ——df. 13
z.(985) ri—o i a—o¢ (13)
The integral represents the incomplete beta function:
B k, 1 e dé 14
% k,1—a) = /0 m . (14)

One can evaluate this by applying the formula [23]:

Bk 1 =)= o=

k=1 -l .
r'rl — o) o ATl —a+i)
= (-(=-p'> [ - ). (15)
J!
j=0
In conclusion, for already established ®; and Z; subintervals, with the help of
Lagrange interpolation and the above equation one can compute the a and b coeffi-
cients of Eq. (9) leading to a convenient approximation of the fractional derivative in
Caputo’s definition. For the Riemann-Liouville definition one can do the same and
only needs to add the additional term to b according to the relation [24]:

Rhag x(r) =C dg x(0) +

Sitot

&(t—to)*”‘- (16)
—

rd—-o

4 Subinterval Dynamics

This section explains how the subintervals are established and modified. ®; and &
are combined into subinterval pairs. Four types of subinterval pairs are distinguished:

e the moving interval pair: @) = &), which is always the rightmost interval on the
time axis; its interpolation X, is always performed on either the maximum number
of nodes (at the beginning of the computations) or an arbitrary number determined
by order p (whichever is less); the interpolation is hence made on [ t;], with
J being the index of the current time step and py,oy = min[j, pl;

e the built interval pair: is a state of the S-th interval pair; f,; is set, while £, ,pg
changes when the interval pair is expanded; while the subinterval pair is built —
the number of nodes used for the local interpolation changes;

e the S-th interval pair is closed if it can no longer be expanded, Oy is not changed;
however =g changes and extends only as far as the beginning of &), (while it is
necessary for ® subintervals to form a continuous interval and not to overlap, such
is not the case for ® subintervals, where @ will often overlap with @;,);

e a subinterval pair is sealed if ®; = & and changes are no longer made to it.

~Pmov?
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new T——
= Pmov = MIN U, pl
@) set moving interval pair to [£;_ pmov, 1]

\

yes is S-th .
.. S#F0 ~— subinterval e
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j — Pmov = 0 neLy
can Gk be no ) i
yesy~ no expanded? _ - E close S-th interval pair
S : : | 4
/% generate * 75
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6= [15,1,1] sublnt‘ﬂtr}fal pairby < between e
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5 ; YES
O = [ts-1,ena 1] no ' l
o= [tg—1,end> & puov] g eal S—fh
Y Y subinterval pair,
- use analytical formulae for integration on increment S,
all subintervals to obtain b, - /% generate built
- use integration formulae on moving type subinterval pair:
interval pair to obtain a, Os = [ts—1.end> ti—1]

-—:'-‘S = [IS— 1,ends Ij—;rmov]

l a and b coefficients
for all x

Fig.1 Algorithm of the subinterval dynamics, which for every new time instance #; provides a and
b coefficients for all the selected variables

The subinterval dynamics algorithm is presented in Fig. 1.

For a new ¢ the subintervals are modified and analytical formulae (presented
previously in Sect.3) can be applied to obtain the a and b coefficients of Eq.(9).
Because the method fully supports variable time stepping —#; can be chosen externally
according to any algorithm. An example of how the subinterval dynamics work for
p = 3 1is given in Fig. 2.
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Fig. 2 Example of subinterval dynamics (maximum order of polynomials p = 3)

5 Examples

Two examples are presented in order to verify the method. Both of these have analyt-
ical solutions, which will serve as referential ones to be compared with evaluations
computed with the application of Sublval. One is a simple transient state problem,
which has a well-known and relatively simple analytical solution [25] based on the
Mittag-Leffler function. This example is presented in Fig.3. A comparison of the
results (obtained with an application of Sublval with those obtained by computing

the analytical solution) is presented in Fig.4.

When using MATLAB then functions (e.g. [26]) are available for for evaluations

of the Mittag-Leffler function.

The second example is more complicated (it is depicted in Fig.5). Rather than a
transient solution the steady state AC solution is compared with the waveforms to
which the numerical results tend. The result of this comparison is presented in Fig. 6.

The results presented in Figs. 4 and 6 have been obtained through an adaptive time
step technique (as was proposed in [27]), with the core of the computations relying
on the implementation of Sublval (taking new #; values and allowing to obtain a and b
coefficients like depicted in Fig. 1). The corrector used a maximum polynomial order
of the moving subinterval equal to 4, while the predictor’s polynomial order was less
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E(N=1(H), R=20Q,
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Fig. 3 Exemplary transient problem of an electric circuit supplied by a unit step source

i .3
uc(t) JL(I) 3 x 10 === application of Sublval
1.5 = =application of Mittag-Leffler function
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Fig. 4 Comparison of the results for the transient problem
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Fig. 5 Exemplary problem with an AC voltage source and fractional order elements



Application of Sublval, a Method for Fractional-Order Derivative ... 497

. : = application of Sublval
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Fig. 6 Comparison of the AC analysis result and the transient numerical solution for 8 periods

by one. The maximum error coefficient e,y = 0.1 % was used in the computations.
emax determines the maximum allowed difference between the predictor and corrector
results. If this value is exceeded then both the predictor and corrector stage must be
repeated for a changed, smaller time step At. The control error e.;p = 0.01 %, which
is a coefficient that controls how the time step is modified so that the difference
between the predictor and corrector results stays within range of this value. The
scheme has been implemented in Matlab, while Sublval computations have been
performed through a connection with an ActiveX DLL with its implementation.

The comparison of the obtained results shows a very good resemblance of the
entire time function for the transient problem of Fig.3 and of the steady state for
the AC problem of Fig.5. For all the obtained time functions, when comparing the
numerical results with the referential solutions, the maximum errors (relative to their
respective maximum absolute values over time) for each time function did not exceed
0.05 %.

6 Conclusions and Remarks

The presented method (Sublval) allows for an approximation of the fractional deriv-
ative (in Riemann-Liouville and Caputo definitions) in IVPs. The approximation
takes form of a linear dependence (given by (9)) on the variable being computed in
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a current time step. This form can be applied in any initial value problem where for
a current time step a fractional derivative appears and can be substituted by apply-
ing this equation (even in nonlinear problems). Sublval has already been tested for
solving systems of fractional differential equations (resulting from circuit analyses)
of the form [27]:

oDx (1) = Ax(t) + Bu(t) a7

where (D{*x(¢) is a vector of fractional derivatives oDy x;(¢). There, in every time
step, the implicit solver leads to a reduction of the problem to a form of a linear
system of equations.

When it is possible and when it is desired to have a very accurate result then it is
worthwhile to obtain the solution through evaluations of analytical formulae. How-
ever, the numerical approach allows to treat various problems in a general manner,
where e.g. for the presented problems all could be given in the form of Eq. (17) for
numerical computations.

The method fully supports variability of the time step Az e.g. as it was presented in
[27, 28] where the predictor-corrector scheme (applied for the computations whose
results are presented in Sect. 5).

In further papers the author plans to present:

e other examples (mainly concerning circuit theory e,g, introducing the fractional
derivative to the nonlinear coil model [29]),

e an analysis of the accuracy of the results (ascertained through comparisons with
analytical solutions or those obtained by other methods),

e the implementation of improvements like the ones mentioned in [28].
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Application of the Time-Fractional Diffusion
Equation to Methyl Alcohol Mass Transfer
in Silica

Alexey A. Zhokh, Andrey A. Trypolskyi and Peter E. Strizhak

Abstract Non-usual behavior of methyl alcohol mass transfer in mesoporous silica
is experimentally and theoretically investigated. Analysis of the experimental data
in terms of the second Fick’s law and accounting of various pore geometries demon-
strates no correspondence between the experimental data and theoretical solutions.
We show that contrary to standard diffusion approach the experimental data are in
an excellent coincidence with the solution of the time-fractional diffusion equation,
obtained for boundary conditions that correspond to the experimental conditions.
Obtained results reveal that methyl alcohol in mesoporous silica may exhibit anom-
alous features because of geometrical constraints of silica pores.

Keywords Diffusion - Time-fractional diffusion - Anomalous diffusion -+ Iso-
propanol - Silica

1 Introduction

Time-fractional diffusion describes mass transfer process with temporal non locality
[1], concerning memory effect, which may be determined as a difference between
time-scaled intervals of diffusing particle’s jump, i.e. if mass transfer process time
is depicted on time axis with geometrically equal time intervals, jump’s time is
shorter or longer than the equal time interval length on time axis [2]. These memory
effects govern non-Brownian random walk motion [3]. In this case mean square
displacement of particles is nonlinear versus time and the second Fick’s law is no
more applicable for describing this non-usual diffusion behavior which may occur
as faster or slower transport comparably to normal diffusion [1].

Fast and slow non-Fickian transport may be described by the time-fractional
diffusion equation with fractional order in range from 1 to 2 and from O to 1 respec-
tively [4]. These types of transfer may be present in media with fractal structure
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[4, 5]. Unlike normal diffusion, governed by the Brownian motion with the variance
of probability density function proportional to the first power of time; anomalous
transport is characterized by different scaling law [6]. One of the most frequently
used statistical models of anomalous diffusion is the continuous time random walk
model, corresponding the fractional diffusion equation governed by the Lévy diffu-
sion process [7-9]. The parameters of the fractional integral models may be easily
gotten by fitting of the experimental data of mass transfer process. However, like
nonlinear equation models, these models are not computationally cheap and are also
of a phenomenological description which does not necessarily reflect the physical
meaning of the process. Anomalous diffusion through porous media, e.g. silica, is
important for chemical engineering, because quantitative study of diffusion gives an
opportunity to increase the effectiveness of various industrial processes, sorption and
catalysis, only by controlling the regime of mass transport.

Silica is commercially available and extensively used as an effective sorbent
because of large surface area, which may be easily controlled during silica syn-
thesis or silica sorbent regeneration. Silica consists of particles typically obtained by
sol-gel synthesis with their simultaneous aggregation into clusters [10]. Silica aggre-
gates are well-described by fractal geometry [11]. Silica fractal structure has two
different types, mass and surface fractal structures [12]. Fractal silica clusters exhibit
self-similar relaxations of density fluctuations, dynamics of which is described by
fractal approach [13]. However, the presence of anomalous diffusion in silica fractal
structure still is not still fully investigated and a relationship between silica fractal
structure and diffusing regime also remains unclear.

The present paper aims to explore the presence of anomalous time-fractional
methanol diffusion in mesoporous silica. We show that normal diffusion approach
fails describing experimental data. Contrary, we report a good coincidence between
experimental results and theoretical analysis developed in the frame of the time-
fractional diffusion equation.

2 Preliminaries

2.1 Time-Fractional Diffusion Equation

Time-fractional diffusion kinetics in porous media is described by the time-fractional
diffusion equation:
*C 3*C

o K M)

Here K denotes fractional diffusion coefficient in porous media, cm?/sec?, C is
the linear concentration of diffusing species, mole/cm; ¢ is time, sec; x is a coordinate,
cm; « is an order of the time-fractional derivative (0 < o < 2). Time-fractional
derivative is used in Caputo sense [14]:
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where m=1if0<a<land m=2if | <a <2, I' (x) is the Euler gamma
function.
Clearly, if « = 1 Eq. (1) reduces to standard diffusion equation.

2.2 Green’s Function Approach

Applying Fourier-Laplace transforms technique [15-19] to Eq. (1) one may obtain
asymptotic Green’s functions for short and long times respectively:

X—€ 2 m-+o
N . N
T(x,t€) = )
| m-K-t*
2. I (m+a)
X —¢€
G' (x,1,€) = : 4
X ) = o —a) K1 @
Here upper index s or [ corresponds to short or long time intervals.
For the following initial and boundary conditions:
C (x,0) = Cy (x) = const, 5
aC
— =0 (6)
0x |,
the solution of diffusion equation is given in terms of integral formula [20]:
L
C(x,1) =/ [G(x,t,6) + G (x,t,—€)]- Cp(¢)de. (7N
0

Therefore, substituting Egs. (3) and (4) into Eq. (7) the solutions of time-fractional
diffusion equation at point L are obtained for short and long times respectively:

L
(ol (L,I)ZC()-W, (8)
\V I'(m+a)
c'(L,t)=C L 9)
T e T —a)
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3 Materials and Methods

3.1 Porous Silica

Silica sample, used as the porous media for measurement of methanol mass transport
in this study, was synthesized by routine sol-gel method [21]. Adsorption—desorption
isotherm of silica was obtained using Sorptomatic 1990 instrument. The measure-
ment was made at the boiling point of liquid nitrogen (77 K). Surface area and pore
volume were calculated from the isotherm for degassed silica sample.

Silica sample was characterized by adsorption—desorption isotherm of N, on sil-
ica surface, as shown in Fig. 1. The silica sample has pore volume 0.64 cm?/g, BET
surface area 116 m?/g, sorption enthalpy 1.16kJ/mol, mean pore diameter 23.2 nm,
maximum pore diameter 23.3nm, Dubinin and Radushkevich micropore volume
0.0375 cm?/g, Lippens and de Boer micropore volume 0.0221 cm?/g, mesopores sur-
face area is 72m?/g.

3.2 Chromatographic Setup

Gas chromatography is a well-known method for mass transfer processes study
[22-24]. Experimental setup is based on gas chromatograph LHM-72, which was
rearranged as follows. Chromatograph column was removed from thermostat and
diffusion cell was installed. Diffusion cell is a short round steel-made tube, her-
metically closed by steel cap from one side, and covered by a steel plate with two
inlets from another side. The first inlet is consecutively joined to gas-carrier source
and chromatograph evaporator, whereas the second inlet is joined to chromatograph
flame-ionization detector. Schematically, the experimental setup is shown in Fig.2.
Silica grain 0.45 cm in diameter was placed inside the diffusion cell. Inert nonporous
sodium silicate was used to fix the grain inside the cell and to cover half surface
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Fig. 2 Experimental setup, based on upgraded LHM-72 chromatograph

of the grain in order to block it from one side and to prevent diffusing species from
penetration through both ends. This configuration corresponds to reflecting boundary
condition.

Methanol mass transfer was studied at 373K, 0.5 cm?®/s gas-carrier (argon) flow.
The study was performed for two different methanol concentrations that correspond
to the methanol injection into the diffusion cell as 0.3 and 0.5 1.

4 Results and Discussion

An intensity of a chromatograph detector signal versus time is obtained for amount of
methanol injected. After injection almost all methanol amount is absorbed by silica
during very short time. All phenomena governed by methanol adsorption, methanol
pulse flow through the grain, convection in gas phase, and other possible fast mass
transfer phenomena, except diffusion, occur on the time scale of few seconds which
is mainly defined by the methanol pulse flow through the grain. This time interval is
order of linear grain size divided by linear gas flow velocity.

An attempt to fit the experimental results by normal diffusion approach is illus-
trated in Fig. 3. The data are presented as time dependence of normalized methanol
concentration, Cb(t)/Cy, where Cy corresponds to methanol at + = 0. Noisy solid
line in Fig. 3 represents the experimental kinetics, solid line gives the best fit for the
Cartesian coordinates, dashed line presents the simulations results in spherical coor-
dinates, and semidashed line gives the simulations results in cylindrical coordinates.
The presented results show that there is a slight almost insignificant difference in
simulations performed in various coordinates.

It is evident from the data presented in Fig.3 that normal diffusion approach,
accounted by the second Fick’s law, fails to describe mass transfer kinetics of
methanol in silica. Also accounting for any geometry of pores does not lead to
better fit of the experimental data.
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Co(t)

t, sec

Fig. 3 Experimental data (solid noisy line), fitted by the solution of diffusion equation in Cartesian
coordinates (solid line), spherical coordinates (dashed line), and cylindrical coordinates (semidashed
line) for 0.511 methanol injected. Values of diffusion coefficient: 1.7 - 107* cm?/s for Cartesian
coordinates, 7.5 -10~% cm?/s for spherical coordinates, 8.5 -107% cm?/s for cylindrical coordinates

The data presented in Fig. 3 demonstrate that methanol concentration time decay
much faster comparing to theoretical models described by normal diffusion. There-
fore, methanol diffusion in silica may be characterized as anomalous fast diffusion.
This conclusion is approved by the following asymptotic analysis of the experimental
results.

According to Egs. (8) and (9) the relevant solutions for short and long times
are linearized in logarithmic coordinates, Ln(C/Cy) — Ln(t). The corresponding
equations are given by:

C(L,?) L o
In| —|=In| — | —=-1 1
n|: C() :| n -K 2 nt (0)
I'(m+a)
L.t L?
m| SED (11)
Co K-TI'(m—-a)

According to Eq.(10) the short time solution has a slope «/2 in Ln(C/Cy) —
Ln(t) coordinates and intercept corresponds to the diffusion coefficient. Long time
asymptotic solution is characterized by the slope « also in Ln(C/Cy) — Ln(t) coor-
dinates.

Figures4 and 5 demonstrate the fitting of the experimental data by Eqs. (10) and
(11) for short and long times. A correspondence between experimental data and
fittings by these time-fractional is very high.

Values of fractional order «, calculated from linear equations, are 1.3 and 1.2 for
short and long times respectively. Fractional diffusion constant values, obtained in
the same manner, are 1.9 and 1.3 for short and long times respectively. A fairly good
correspondence for the values of the fractional diffusion constant and fractional order,
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measured for different times, may be concluded. Obtained fractional order values «
are typical for anomalous fast diffusive regime [25].

Finally, analytical solution of the time-fractional diffusion equation was obtained
by the Laplace transform method in analogously to method proposed by Crank [26]
for normal diffusion on a semi-infinite media:

X

2 v F(I;i‘rﬂt)

The solution of the time-fractional diffusion equation, plotted under Eq.(12),
together with the experimental data is presented in Fig. 6. The coincidence between
experimental data and time-fractional diffusion approach is also evident, as it is shown
in Fig. 6 where dashed line corresponds to the analytical solution of time-fractional
diffusion problem described by Eq.(1) with initial and boundary conditions (5)
and (6).

Asymptotic analysis of experimental results for short and long times together with
the fitting of the experimental data by the analytical solution clearly demonstrate that

normal diffusion approach fails to describe the experimental results. It worse noting
that, contrary to normal diffusion approach, there is a good agreement between the

C(x,t)=Cy-erf (12)
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Fig. 6 Experimental data
(solid noisy line) fitted by
analytical solution of the
time-fractional diffusion
equation in Cartesian
coordinates (dashed line).
Values of fractional diffusion
coefficient and fractional
order are 4.5 -10~2 cm?/s®
and 1.4

Cp(t)/Cy

values of fractional diffusion coefficients and fractional order o obtained from short
and long time analysis of experimental data as well as from the data presented in
Fig. 6. Evidently, methanol diffusion in silica for conditions reported in this paper is
characterized as anomalous fast diffusion, or super-diffusion [27]. It is characterized
by fractional order value in the range of 1.2—1.3 as it follows from the short and long
concentration time scaling, which is in a good agreement with the value 1.4 obtained
by fitting the whole curve presented in Fig.6. Anomalous transport strongly con-
nected with continuous time random walk model, which describes random particle
displacement and takes into account the jump time and the waiting time of a particle,
before it makes the next movement [28]. This random process does not correspond
to normal Gaussian probability distribution, typical for Fickian transport. In this case
each jump time is independent of previous jumps [29]. That results to non-integer
order of power law kernel for waiting time probability distribution [29]. Therefore,
normal differential time operator is replaced by time-fractional integral and we arrive
to time-fractional diffusion equation.

The measured values of fractional order o for the methanol super-diffusion in
silica, obtained in terms of Caputo fractional derivative, underline the value of dis-
tribution exponent of random time intervals for which molecules stay at one par-
ticular site on the surface of porous media. As demonstrated by Hilfer [30] mass-
conservation law in terms of fractional diffusion holds only for Caputo fractional
integral, because not all continuous time random walks with power-law kernels are
equal to time-fractional diffusion equation [31]. Distribution exponent of random
time intervals for which methanol molecules stay at one particular site on the surface
of porous media may concern alcohol adsorption on silica, which is associated with
energetic disorder of corresponding adsorption sites [32].
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5 Conclusion

Analysis of the experimental data for the methanol transport in silica demonstrates
that standard diffusion approach based on the second Fick’s law fails to describe
experimental data whereas approach based on the time-fractional diffusion equation
fits experimental data very well. We have shown that methanol mass transfer in silica
is described by the time-fractional diffusion equation. We have shown that applying
various types of analysis leads to self-consistent results. The present study reveals
that methyl alcohol transport in silica is characterized as superdiffusion, which is
significantly faster comparing to standard Fickian diffusion. Experimental evidence
for the anomalous diffusion of methanol in silica presented in our study is important
for fundamental understanding of the basis of mass transport phenomena in porous
media and mass transfer modeling in porous media in the frame fractional calculus,
which might be important for chemical engineering applications.

References

1. Metzler, R., Klafter, J.: Boundary value problems for fractional differential equations. Phys. A
278, 107-125 (2000)

2. Podlubny, I.: Geometric and physical interpretation of fractional integration and fractional
differentiation. Frac. Calc. Appl. Anal. 5(4), 367-386 (2002)

3. Vlahos, L., Isliker, H., Kominis, Y., Hizanidis, K.: Normal and anomalous diffusion: a tutorial.
Order Chaos 10, 1-40 (2008)

4. Ciesielski, M., Leszczynski, J.: Numerical simulations of anomalous diffusion. Comput. Meth-
ods Mech. (3-6), pp. 1-5 (2003)

5. O’Shaughnessy, B., Procaccia, I.: Diffusion on fractals. Phys. Rev. A 32(5), 3073-3083 (1985)

6. Plociniczak, LAA: Analytical studies of a time-fractional porous medium equation. Derivation,
approximation and applications. Commun. Nonlinear Sci. Numer. Simul. 24(1-3), 169-183
(2015)

7. Chen, W., Sun, H., Zhang, X., Korosak, D.: Anomalous diffusion modeling by fractal and
fractional derivatives. Comput. Math. Appl. 59(5), 1754-1758 (2010)

8. Paradisi, P., Cesari, R., Mainardi, F., Tampieri, F.: The fractional Fick’s law for non-local
transport processes. Phys. A 293, 130-142 (2001)

9. Zhang, H., Liu, F., Anh, V.: Numerical approximation of Levy-Feller diffusion equation and
its probability interpretation. J. Comput. Appl. Math. 206, 1098-1115 (2007)

10. Rodriguez, R., Rojas, G., Estevez, M., Vargas, S.: Fractal characterization of silica sol prepared
by the sol-gel method: From the sol formation to the flocculation process. J. Sol-Gel Sci.
Technol. 23, 99-105 (2002)

11. Hinic, L.: Behavior of fractal structure characteristics for neutral silica aero-gels during the
sintering process. Phys. State Solid 144, 59-63 (1994)

12. Sintes, T., Toral, R., Chakrabarti, A.: Fractal structure of silica colloids re-visited. J. Phys. A:
Math. Gen. 29(3), 533-540 (1996)

13. Martin J.E., Wilcoxon, J.: Fractal structure and fractal time in silica sol-gels, In: MRS Pro-
ceedings, vol. 180 (1990)

14. Li, C., Qian, D., Chen, Y., On Riemann-Liouville and Caputo derivatives, Discrete Dyn. Nat.
Soc. 15 (2011)

15. Han, B.: The time-space fractional diffusion equation with an absorption term. In: 2012 24th
Chinese Control and Decision Conference, vol. 2, no. 3, pp. 1054-1056 (2012)



510 A.A. Zhokh et al.

16. Huang, F, Liu, F.: The space-time fractional diffusion equation with Caputo derivatives. J.
Appl. Math. Comput. 19(1), 179-190 (2005)

17. Pagnini, G.: Short note on the emergence of fractional kinetics. Phys. A 409, 29-34 (2014)

18. Metzler, R., Klafter, J.: The restaurant at the end of the random walk: recent developments
in the description of anomalous transport by fractional dynamics. J. Phys. A: Math. Gen. 37,
161-208 (2004)

19. Atkinson, C., Osseiran, A.: Rational solutions for the time-fractional diffusion equation. SIAM
J. Appl. Math. 71(1), 92-106 (2011)

20. Mainardi, F., Pagnini, G.: The Wright functions as solutions of the time-fractional diffusion
equation. Appl. Math. Comput. 141, 51-62 (2003)

21. Trewyn, B.G., Slowing, 1.1, Giri, S., Chen, H., Lin, V.S.: Synthesis and functionalization of
a mesoporous silica nanoparticle based on the sol-gel process and applications in controlled
release. Acc. Chem. Res. 40, 846-853 (2007)

22. Marrero, T.R., Mason, E.A.: Gaseous diffusion coefficients. J. Phys. Chem. Ref. Data 1(1),
117 (1972)

23. Katsanos, N.A.: Studies of diffusion and other rate processes by gas chromatography. Pure
Appl. Chem. 65(10), 2245-2252 (1993)

24. Khalid, K., Khan, R.A., Zain, S.M.: Analysis of diffusion coefficient using reversed-flow gas
chromatography-a review. Am. J. Appl. Sci. 8(5), 428435 (2011)

25. Tadjeran, C., Meerschaert, M.M.: A second-order accurate numerical method for the two-
dimensional fractional diffusion equation. J. Comput. Phys. 220, 813-823 (2007)

26. Crank, J.: The Mathematics of Diffusion, 2nd edn. Clarendon Press, Oxford (1975)

27. Metzler, R., Klafter, J.: The random walk’s guide to anomalous diffusion: a fractional dynamics
approach. Phys. Rep. 339, 77 (2000)

28. Su, N.: Mass-time and space-time fractional partial differential equations of water movement in
soils: Theoretical framework and application to infiltration. J. Hydrol. 519, 1792-1803 (2014)

29. Hapca, S., Crawford, J.W., Macmillan, K., Wilson, M.J., Young, I.M.: Modeling nematode
movement using time-fractional dynamics. J. Theor. Biol. 248, 212-224 (2007)

30. Hilfer, R.: Fractional diffusion based on Riemann-Liouville fractional derivatives. J. Phys.
Chem. B 104(16), 3914-3917 (2000)

31. Scalas, E., Gorenflo, R., Mainardi, F.: Uncoupled continuous-time random walks: Solution and
limiting behavior of the master equation. Phys. Rev. E 69, 011107 (2004)

32. Cruz, M.L,, Stone, W.E.E., Fripiat, J.J.: The methanol-silica gel system. II. The molecular
diffusion and proton exchange from pulse proton magnetic resonance data. J. Phys. Chem.
76(21), 3078-3088 (1972)



Author Index

A
Annapoorani, Natarajan, 3
Avct, Derya, 137

B

Babiarz, Artur, 405
Balachandran, Krishnan, 321
Baranowski, Jerzy, 11

Bauer, Waldemar, 419
Bebbouchi, Rachid, 157
Billur, Beyza, 137

Bouaricha, Amor, 157
Brociek, Rafat, 147

Buneci, Midilina Roxana, 123

C
Chidouh, Amar, 157
Cio¢, Radostaw, 169

D
Delavari, Hadi, 449

E
Eroglu,iskender, 137

G

Garrappa, Roberto, 429
Gatek, Marcin, 277

Girejko, Ewa, 21
Guezane-Lakoud, Assia, 157
Gurusamy, Arumugam, 441

© Springer International Publishing AG 2017

H

Hetmaniok, Edyta, 33
Heydarinejad, Hamid, 449
Hryniéw, Krzysztof, 467

K

Kaczorek, Tadeusz, 45
Kaminska, Kalina, 203
Kawala-Janik, Aleksandra, 419
Klamka, Jerzy, 333

Klimek, Matgorzata, 203

L

Latawiec, Krzysztof J., 277
Legowski, Adrian, 405
Lizzy, Mabel, 345

Lorenc, Piotr, 33

M

Macias, Michat, 101

Maione, Guido, 215, 429
Malesza, Wiktor, 101
Malinowska, Agnieszka B., 227
Markowski, Konrad Andrzej, 467
Mercorelli, Paolo, 477
Morozova, Ekaterina, 287
Mozyrska, Dorota, 21, 65

N
Néel, Marie-Christine, 241
Niezabitowski, Michat, 405

511

A. Babiarz et al. (eds.), Theory and Applications of Non-integer Order Systems,
Lecture Notes in Electrical Engineering 407, DOI 10.1007/978-3-319-45474-0



512 Author Index

(0} Strizhak, Peter, 501

Odzijewicz, Tatiana, 227 Suvinthra, Murugan, 113
Ostalczyk, Piotr, 65 Szweda, Marcin, 33

Ozdemir, Necati, 137 Stota, Damian, 147

P T

Pawluszewicz, Ewa, 89 Torres, Delfim E. M., 157
Pleszczynski, Mariusz, 33 Trypolskyi,Andrey, 501

R U

Rozanski, Michat, 33 Ungureanu, Viorica Mariela, 123

Ruszewski, Andrzej, 381
Rydel, Marek, 277

w

Wituta, Roman, 33
S Wyrwas, Malgorzata, 21
Sakrajda, Piotr, 297
Schmeidel, Ewa, 227
Sibatov, Renat, 287 Z
Sierociuk, Dominik, 101 Zaczkiewicz, Zbigniew, 391
Sikora, Beata, 333 Zagoérowska, Marta, 307
Sowa, Marcin, 489 Zhokh, Alexey, 501

Stanistawski, Rafat, 277 Zielonka, Adam, 147



	Preface
	Organization
	Program Committee
	Organizing Committee

	Contents
	Mathematical Foundations
	Existence of Solutions of Abstract Fractional Impulsive Integrodifferential Equations  of Sobolev Type
	1 Introduction
	2 Preliminaries
	3 Main Results
	4 Conclusion
	References

	Quadrature Based Approximations  of Non-integer Order Integrator  on Finite Integration Interval
	1 Introduction
	2 Diffusive Realization of Non-integer Order Integrator
	3 Approximation of Diffusive Realizations
	4 Quadratures on Infinite Intervals
	5 Approximation Analysis
	6 Conclusion
	References

	On the Fractional Continuous-Time Hegselmann--Krause's Type  Consensus Model
	1 Introduction and Preliminaries
	2 Consensus Formation
	3 Numerical Examples
	References

	Harmonic Numbers of Any Order  and the Wolstenholme's-Type Relations  for Harmonic Numbers
	1 New Definition of the Generalized Harmonic Numbers
	1.1 The Weyl Integral
	1.2 Poligamma Functions and Their Modifications
	1.3 Harmonic Numbers of Order r>1
	1.4 Selected Identities for the Generalized  Harmonic Numbers

	2 Wolstenholme's-Type Relations for the Harmonic Numbers and the Generalized Harmonic Numbers
	2.1 Our Results -- Congruence Relations for the Harmonic Numbers and the Generalized Harmonic Numbers

	References

	Cayley--Hamilton Theorem for Fractional Linear Systems
	1 Introduction
	2 Preliminaries
	3 Cayley--Hamilton Theorem for Fractional Continuous-Time linear Systems
	4 Cayley--Hamilton Theorem for Discrete-Time Linear Systems
	5 Concluding Remarks
	References

	Order Composition Properties  for Output-Additive Variable-Order  Derivative
	1 Introduction
	2 Fractional-Order Grunwald--Letnikov Type Derivative
	3 The Output-Additive Fractional Variable-Order Derivative
	4 The Output-Additive Switching Scheme
	5 Orders Composition Properties
	6 Numerical Results of Output-Additive Switching Scheme Composition with Fractional Constant-Order Differ-Integral
	7 Conclusions
	References

	Variable-, Fractional-Order  Oscillation Element
	1 Introduction and Preliminaries
	1.1 Variable-, Fractional-Order Linear Integrator

	2 VFO Oscillation Element Description and Response
	3 VFOOE Stability and Oscillations Criteria
	4 Final Conclusions
	References

	Variable-, Fractional-Order Inertial Element
	1 Introduction
	2 Preliminaries
	3 VFO Inertial Element
	4 VFOIE Existence Conditions
	5 Numerical Examples
	6 Final Conclusions
	References

	Remarks on Mittag-Leffler Discrete Function and Putzer Algorithm for Fractional h-Difference Linear Equations
	1 Introduction
	2 Difference Fractional h-Operators
	3 Discrete Mittag-Leffler Function
	4 h-Difference Fractional Order Operators
	5 Putzer Algorithm
	6 Remarks on Mittag-Leffler Continuous Function  for Caputo Operator
	7 Conclusions
	References

	On the Output-Additive Switching Strategy for a New Variable Type and Order Difference
	1 Introduction
	2 Fractional Constant Type Variable Order Differences
	2.1 Switching Strategies

	3 Fractional Variable Type Differences---Main Result
	3.1 The mathfrakE-type Fractional Variable Type and Order Difference
	3.2 Switching Strategies for Variable Order and Type Differences

	4 Numerical Results
	5 Conclusion
	References

	Large Deviations for Stochastic Fractional Differential Equations
	1 Introduction
	2 Preliminaries
	3 Large Deviation Principle
	References

	Mean Square Stability of Discrete-Time Fractional Order Systems  With Multiplicative Noise
	1 Introduction
	2 Notations
	3 Discrete-time Fractional Order Systems with Stochastic Perturbations
	4 Asymptotic Behavior of Solutions
	5 Numerically Simulated Solutions
	6 Conclusion
	References

	Modeling and Control
	Conformable Fractional Wave-Like Equation on a Radial Symmetric Plate
	1 Introduction
	2 Statement of the Problem
	2.1 Homogeneous Conformable Fractional Wave-Like Equation and Non-homogeneous Initial Conditions
	2.2 Non-homogeneous Conformable Fractional Wave-Like Equation and Homogeneous Initial Conditions

	3 Conclusions
	References

	Reconstruction Robin Boundary Condition in the Heat Conduction Inverse Problem  of Fractional Order
	1 Introduction
	2 Formulation of the Problem
	3 Method of Solving
	4 Numerical Results
	5 Conclusions
	References

	Linear and Nonlinear Fractional Voigt Models
	1 Introduction
	2 Solution to the Fractional Rheological Linear Voigt Model
	3 A Nonlinear Fractional Voigt Model
	3.1 Auxiliary Results
	3.2 Proof of Theorem 3
	3.3 An Example

	4 Conclusion
	References

	Digital Fractional Integrator
	1 Introduction
	2 Grünwald--Letnikov Integral of Functional Sequence 
	3 Function (dt)η
	4 Fractional Integrator
	5 Conclusions
	References

	Optimal Control for Discrete Fractional Systems
	1 Introduction
	2 Problem Formulation
	3 Problem Solution
	4 Procedure and Examples
	5 Conclusion
	References

	Fractional Order Back Stepping Sliding Mode Control for Blood Glucose Regulation in Type I Diabetes Patients
	1 Introduction
	2 Fractional Calculus
	3 Glucose - Insulin Dynamic
	4 Controller Design
	4.1 Fractional Order Backstepping Sliding Mode Control

	5 Numerical Simulation
	6 Conclusion
	References

	Maximum and Minimum Principles  for the Generalized Fractional Diffusion Problem with a Scale Function-Dependent Derivative
	1 Introduction
	2 Preliminaries
	3 Main Results
	4 Conclusion
	References

	On a New Class of Multistage Fractional-Order Phase-Lead Compensators
	1 Introduction
	2 Closed-Form Realization of Fractional-Order  Lead Compensators
	3 Cascade of Frequency-Scaled Compensators
	4 Conclusion
	References

	On the Existence of Optimal Controls  for the Fractional Continuous-Time Cucker--Smale Model
	1 Preliminaries
	1.1 Introduction to Fractional Calculus
	1.2 Fractional Optimal Control Problem

	2 Optimal Control Problem of the Fractional Cucker--Smale Model
	2.1 Existence of Solutions to the Cucker--Smale Fractional Optimal Control Problem
	2.2 Necessary Optimality Conditions for the Fractional Cucker--Smale Optimal Control Problem
	2.3 Illustrative Example

	References

	Determining the Time Elapsed Since Sudden Localized Impulse Given to Fractional Advection Diffusion Equation
	1 Introduction
	2 The Model and Its Solutions
	2.1 Model and Objectives
	2.2 Spectral Properties of L and of Its Adjoint L*
	2.3 Expansion of the Solutions of (1)
	2.4 Adjoint Equation 

	3 Applying (17) to Data Inversion
	4 The Limit of S*(t)ψ and S(t) When  and ψ  are Dirac Measures
	4.1 Preliminary: Integral Formulation of S(t)
	4.2 The Limit of S*(t)ρxm,n in X Exists
	4.3 The Limit of S*(t)ρxm,n in X Satisfies Eq.(14) 
	4.4 Equation(17) When ψ and  are Dirac Measures

	5 Conclusion 
	References

	Accuracy Analysis for Fractional Order Transfer Function Models with Delay
	1 An Introduction
	2 Considered Non Integer Order Transfer Functions  with Delay
	3 Approximations
	3.1 The Oustaloup's Recursive Approximation  (ORA Approximation)
	3.2 The Charef Approximation
	3.3 The Pade Approximation
	3.4 The Approximations of the Whole Model

	4 Cost Function Describing the Accuracy  of Approximations
	5 Examples
	6 Final Conclusions
	References

	Accuracy Estimation of Digital Fractional Order PID Controller
	1 An Introduction
	2 Preliminaries
	3 The Considered Discrete Approximations
	4 Cost Function Describing the Accuracy  of Approximations
	5 Experiments
	6 Final Conclusions
	References

	Modeling of Fractional-Order Integrators and Differentiators Using Tustin-Based Approximations and Model Order Reduction Techniques
	1 Introduction
	2 Fractional-Order Integrator and Differentiator
	3 Approximation Procedure
	4 Results and Simulation Analysis
	5 Conclusion
	References

	Tempered Fractional Model of Transient Current in Organic Semiconductor Layers
	1 Introduction
	2 Tempered Fractional Drift-Diffusion Equation
	3 Transient Current for Tempered Fractional Transport
	4 Transient Current in a Multilayer Sample
	5 Concluding Remarks
	References

	Modeling Heat Transfer Process  in Grid-Holes Structure Changed in Time  Using Fractional Variable Order Calculus
	1 Introduction
	2 Problem Statement
	3 The Fractional Constant and Variable Order Derivatives
	4 Fractional Order Approximation of Heat Transfer Process in Grid-Holes Media
	5 Modelling of Heat Transfer Process in Variable Grid-Holes Structure Media
	5.1 Description of Heat Transfer Process in Variable Structure Media
	5.2 Results for Modelling Based on mathcalD-Type Definition

	6 Conclusions
	References

	Analysis of Performance Indicators  for Tuning Non-integer Order Controllers
	1 Introduction
	2 Optimization Problem
	2.1 Laguerre Impulse Approximation Method (LIRA)
	2.2 Optimization Algorithm

	3 Performance Indicator Analysis
	3.1 Linear Performance Indicator
	3.2 Quadratic Performance Indicators
	3.3 Quartic Performance Indicator

	4 Optimization of RC Ladder System
	4.1 RC Ladder System

	5 Conclusion
	References

	Controllability and Stability
	Controllability of Nonlinear Fractional Delay Dynamical Systems with Multiple Delays  in Control
	1 Introduction
	2 Preliminaries
	3 Linear Delay Systems
	4 Nonlinear Delay Systems
	5 Examples
	6 Conclusion
	References

	New Controllability Criteria for Fractional Systems with Varying Delays
	1 Introduction
	2 Preliminaries
	3 Main Results
	4 Example
	5 Concluding Remarks
	References

	Controllability of Nonlinear Stochastic Fractional Integrodifferential Systems  in Hilbert Spaces
	1 Introduction
	2 Preliminaries
	3 Stochastic Fractional Integrodifferential Systems
	4 Stochastic Fractional Systems with Implicit Derivative
	References

	Finding a Set of (A, B, C, D) Realisations  for Fractional One-Dimensional Systems with Digraph-Based Algorithm
	1 Introduction
	2 Notation and Definitions
	3 State--of--the--Art
	4 Main Results
	4.1 Theory
	4.2 Algorithm
	4.3 Example

	5 Concluding Remarks
	References

	Relative Controllability of Nonlinear Fractional Delay Dynamical Systems  with Time Varying Delay in Control
	1 Introduction
	2 Preliminaries
	3 Linear Delay Systems
	4 Nonlinear Delay Systems
	5 Examples
	6 Conclusion
	References

	Stability Analysis for the New Model  of Fractional Discrete-Time Linear State-Space Systems
	1 Introduction
	2 Problem Formulation
	3 Solution of the Problem
	4 Illustrative Examples
	5 Concluding Remarks
	References

	Fractional Differential-Algebraic Systems with Delay: Computation of Final Dimension Initial Conditions and Inputs for Given Outputs
	1 Introduction
	2 Preliminaries
	2.1 Representation of Solutions into Series of Determining Equations Solutions

	3 Relative Observability and Problem Formulation
	4 Problem Solution
	5 Example
	6 Conclusions
	References

	Applications
	Robot Path Control with Al-Alaoui Rule  for Fractional Calculus Discretization
	1 Introduction
	2 Fractional Calculus
	3 Integer-Order Inverse Kinematics
	4 Inverse Kinematics Based on Fractional Calculus
	5 Simulated Path and Settings
	6 Results
	7 Conclusions
	References

	Implementation of Bi-fractional Filtering  on the Arduino Uno Hardware Platform
	1 Introduction
	2 Bi-fractional Filter
	3 The Original Ostaloup Non-integer Time-Domain Approximation
	4 Digital Realization Bi-fractional Filter  at the Arduino Uno
	4.1 Algorithm of Calculation Non-integer Integrator

	5 Experiments and Results
	6 Conclusions and Further Research
	References

	Fractional Prabhakar Derivative  and Applications in Anomalous  Dielectrics: A Numerical Approach
	1 Introduction
	2 The Prabhakar Function
	3 Anomalous Dielectrics and the Prabhakar Derivative
	4 A Product Integration Rule
	5 Numerical Experiments
	6 Concluding Remarks
	References

	Finite Element Method for Time Fractional Keller--Segel Chemotaxis System
	1 Introduction
	2 Weak Formulations
	3 Conforming Finite Element Methods
	4 Existence, Uniqueness and Error Estimate
	5 Conclusion
	References

	Adaptive Fractional Order Sliding Mode Controller Design for Blood Glucose Regulation-4-3
	1 Introduction
	2 Fractional Calculus
	3 Bergman Minimal Model
	4 Controller Design
	4.1 Fractional Sliding Mode Control
	4.2 Adaptive Fractional Sliding Mode Control

	5 Numerical Simulation
	6 Conclusion
	References

	Expansion of Digraph Size of 1-D Fractional System with Delay
	1 Introduction
	1.1 Notion
	1.2 One-Dimensional System with Delay
	1.3 Digraph
	1.4 Classes of Digraph Structures
	1.5 Problem Formulation

	2 Solution
	2.1 Example

	3 Concluding Remarks
	References

	A Discrete-Time Fractional Order PI Controller for a Three Phase Synchronous Motor Using an Optimal Loop Shaping Approach
	1 Introduction and Background
	2 PID Controller from the Fractional Derivative  and Integral Actions
	3 Model of a Synchronous Motor
	4 Design of the Control Strategy
	5 Design a Fractional PI Controller with a Random Optimisation Algorithm
	6 Simulations Results
	7 Conclusions
	References

	Application of SubIval, a Method  for Fractional-Order Derivative Computations in IVPs
	1 Introduction
	2 Basis of the Method
	3 Analytical Formulae for Integrodifferentiation
	4 Subinterval Dynamics
	5 Examples
	6 Conclusions and Remarks
	References

	Application of the Time-Fractional Diffusion Equation to Methyl Alcohol Mass Transfer  in Silica
	1 Introduction
	2 Preliminaries
	2.1 Time-Fractional Diffusion Equation
	2.2 Green's Function Approach

	3 Materials and Methods
	3.1 Porous Silica
	3.2 Chromatographic Setup

	4 Results and Discussion
	5 Conclusion
	References

	Author Index



