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Abstract. Employing a phase space which includes the (Riemann-Liouville) fractional
derivative of curves evolving on real space [5], we develop a restricted variational principle
for Hamiltonian systems yielding the so-called restricted fractional Hamilton equations.
Moreover, we introduce controlled external forces in the dynamics by means of an exten-
sion of the Lagrange-d’Alembert principle. In this scenario, we establish the Fractional
Optimal Control Problem, whose necessary optimality conditions we obtain by using cal-
culus of variations. We observe that these optimality conditions are a system of algebraic-
differential equations with fractional terms and mixed (initial-final) endpoint conditions.
We treat the example of a linearly damped harmonic oscillator and minimum effort with
external forces which are linear in the control variables. The deviation of the expected
behaviour, with respect to the non-fractional case, is explained in terms of the geometry
of a higher order cotangent bundle.

1 INTRODUCTION

Optimal control theory and variational mechanics ([7]) have their common origin in
the calculus of variations. Our objective is to obtain optimality conditions (also known
as Pontryagin’s maximum principle [§] assuming enough regularity) for linearly damped
mechanical systems subject to external controlled forces as the Euler-Lagrange equations
(via Hamilton’s principle [4]) of a particular augmented action functional. In order to
model the dissipative forces we employ the recent approach by the authors [5] based
on previous literature ([I, 2, B, @]), i.e. a restricted variational principle defined on a
a—fractional phase space TR? and curves evolving on real space which, in the case of
a = 1/2 and mechanical Lagrangian functions, model linear damping. The obtained
dynamical equations are so-called restricted fractional Euler-Lagrange equations.
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In the present paper, we take the dual approach. Namely, we define the dual of
the above mentioned a—fractional phase space, say T*R?. This space, involves the mo-
menta and the dual variables of the fractional derivatives, all of them defined through the
fractional Legendre transform. The fractional Legendre transform is established as the
fiber derivative of the Lagrangian, and provides as well a Hamiltonian function on T*R¢.
Through the Hamilton’s principle we obtain the so-called restricted fractional Hamilton
equations, which become the usual Hamilton equations for linearly damped mechanical
systems when « = 1/2. The controlled external forces are easily introduced in the new
fractional Hamiltonian dynamics by means of an extension of the Lagrange-d’Alembert
principle. Then, we extend the usual notion of Optimal Control Problem, considering the
new restricted fractional Hamilton equations (for a general «) with controlled external
forces as constraints. This allows to define the augmented action functional in the usual
way, leading to the optimality conditions via calculus of variations.

Outline. In §2| we provide all the background material. In §3| we display the restricted
fractional Euler-Lagrange equations in [5] and obtain their Hamiltonian version, i.e.
the restricted fractional Hamiltonian equations (Theorem . In Corollary we
show that the restricted fractional Hamiltonian equations become the usual Hamilto-
nian equations for linearly damped mechanical systems when o« = 1/2. Furthermore, we
introduce the controlled external forces in the fractional dynamics through the extension
of the Lagrange-d’Alembert principle described in Theorem [3.5] In §4] we extend the
usual notion of an Optimal Control Problem, allowing the forced fractional dynamics.
Also, we derive the necessary optimality conditions through calculus of variations. Fi-
nally, we treat the example of a linearly damped harmonic oscillator and minimum effort
with external forces which are linear in the control variables.

2 PRELIMINARIES
2.1 Optimal Control Problem

We shall define the Optimal Control Problem (OCP henceforth) in the Hamiltonian
fashion [6]. The evolution of a forced mechanical system evolving on a finite dimensional
smooth manifold @ is given by smooth curves ¢ : [a,b] C R — @ determined through the
usual Hamiltonian dynamics provided by the Lagrange-d’Alembert principleEL ie.

oH 0H

= — _ 1
apa b aq +fH<Q7p7u)7 ( )

q
where H : T*() — R is the Hamiltonian function defined on 7@, the cotangent bundle
of @ with local coordinates (¢, p). On the other hand, fy : T*Q x U — T*Q represents

the controlled external forces, where U = R™ is the control space, with m <dim@. Given

!The Lagrange-d’Alembert principle in its Hamiltonian version is established as

b b
5/ {{p,d) — H(q,p)} dt+/ (fu(q,p,u),dq) dt = 0.
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a cost functional

b
J(q,p, u) =/ Clq(t), p(t), u(t))dt + B(q(b), p(b)),

where C': T*Q x U — R and & : T*Q — R (Mayer term) are continuously differentiable
functions, we define the OCP as follows:

Problem 2.1 (Optimal Control Problem)

min(gp.u) J(q,p, u) = / C(q(t), p(t), u(t))dt + 2(q(b), p(b)), (2a)
subject to  ¢(t) = 0H(q(t),p(t))/Op, (2b)
p(t) = —0H(q(t),p(t))/0q + fu(q(t), p(t), u(t)), (2¢)

(q(a),p(a)) = (¢*,p"). (2d)

According to this, since the final time b is fixed, we are establishing a fixed-time, free-
endpoint problem. Pontryagin’s maximum principle [8] provides necessary conditions
for optimality of feasible trajectories n(-) = (q(+),p(-),u(-)) for Problem (which are
curves satisfying -; they are optimal if moreover they satisfy ) For regular
systems (i.e. C, ®, frr, 0H/dq and OH /Dq are differientiable w.r.t. ¢, p and u and u(-) € C?,
q(-) € C' and ¢(-) € C? [7]) and when there are no further constraints on the control
variables and the final state, these conditions can be derived by means of the Euler-
Lagrange equations of the augmented cost functional:

S(n%) = [ {Ctat®).p(o). ut) + (00, d(t) ~ 0 (a(0), (1) /00)
FON(0), D) + OH (a(t), p(1)) /0 — Fr(at) p(r),u(e)) } dt + B(a(8), 1)),

where A(t) = (N1(t), N\(t)) is called the adjoint variable or costate of the system and we
consider all states and costates at final time b as independent variables. Under these
conditions and considering separable Hamiltonians H(q,p) = K(p) + P(q) for sake of
simplicity, the necessary optimality conditions for feasible curves are

(3)

. oK . oP
q = 8_p’ p = _6_q+fH’ (4a)
. O*P  Ofy oC : *K ofy 0C
g _ P _ el P _— _\¢ _ e, T
A= )\ (aq2 o ) b W= N s - (4b)
ofy 0C
_ .\ o=
0 A ou + ou’ (4c)
o o0

g(a) = q*, pla) = p*, X(b) = b) = (4d)

Pip) — 2
dq ’b’ (0) op v’

which is a system of algebraic-differential equations with mixed (initial-final) endpoint
conditions. From we observe that, if the matrix [ — A (0% fy/0u®) + 8°C/ou?] is

3
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invertible, then according to the implicit function theorem we will be able to determine
u as a function of the rest of variables, i.e. u = u(g,p, \P). Inserting this into (4a])-([4b])
we end up with a pure system of differential equations with mixed endpoint conditions
where the control variables are absent.

2.2 Riemann-Liouville fractional derivatives

Let @ € [0,1] € R and f : [a,b] — R a smooth function. The Riemann-Liouville
fractional derivatives are defined by

D® f(t) = ﬁ% / (t = 1) f(F)dr, (5a)
DY) =~y | (707 (5b)

for ¢t €[a,b], and I'(z) the gamma function ([I0]). As it is well-known, the fractional
derivatives are non-local operators: in the sequel — and + will denote the retarded and
advanced cases, respectively. Let us consider two smooth functions f,g. The fractional
integration by parts rule is given by

/ F(1)D2g(t)dt = / (D, £(1)) g(t)dt, (6)

where o stands either for — or 4. An important feature of fractional integrals is, when
a=1/2:

d d
DD f(t) = 2 S (1), DY*DIf(t) = —— (1), (7)

See [10] for more details. According to the above definitions, the fractional derivatives
are R-valued. To see this, it is enough to note that f(t) is R-valued, as well as (¢t — 7)™
fort > 7and (1 —¢t)"® for 7 > t.

2.3 Fractional phase space

Henceforth we shall set @ = R? Consider smooth curves 7, : [a,b)] C R — RY,
v, : la,b] C R — R for d € N, both belonging to C*([a, b], R?). Their local representation
are given by v,(t) = (x'(t),...,z4(t)), 7,(t) = (Y (1), ...,y%(t)), t € [a,b]. On the other
hand, 7 : [a,b] — R? x R? is formed as § = (7., V)

With these ingredients, we can form the double tangent bundle and double fractional
tangent bundle, TR := ((Vz, ), (Ya» ¥y)) and TR := ((vz,v), (D72, DY), respec-
tively. Their structure as vector bundles over R? x R? is explained in detail in [5].

Furthermore, with these two bundles we can construct the fractional tangent phase
space:

TR? := TR? ®paypa TR (8)
Thus, Vs := (Va, Yy» Yas Yy» DV, Dy) € TR is locally described by Vs = (2, y, &, y, D,

D¢y), where we omit the ¢ = 1,...,d superindex for simplicity. The bundle projection is
given by T(V5) = (z,y).
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The construction of the dual bundle of , which we shall name fractional cotangent

phase space
TR = T*R? @payps TR,
follows straightforwardly from the dual bundles T**R? and T*R?. For A:; € T*RY, we fix
local coordinates
‘A’? = (xay7p$7pyvpgapg)' (9>

The bundle projection P : T*R? — R? x R? is locally given by P(As) = (z,y). Further-
more, the fiber P~1(R? x RY) is a vector space with dimension 4d; and T*R? is locally the
Cartesian product of 6 copies of R? (equivalently to TRY, see [5] for more details).

3 RESTRICTED FRACTIONAL DYNAMICS
3.1 Restricted fractional Euler-Lagrange equations

Consider C*(z,, 7p; R x R?) the set of curves 7 = (7., ~,) with fixed endpoints J(a) =
(Ta, 1), 7(b) = (14, 74). A varied curve of 7 is a map I' : R x [a,b] — R? x RY, T'(e, t) :=
7(t) + €67(t), defined such that the variation §% vanishes at the endpoints, i.e. 05(a) =
d9(b) = 0. Observe that this implies

dz(a) = dy(a) = dz(b) = dy(b) = 0. (10)

Remark 3.1 Note that we are establishing that v,(a) = x, and ~,(b) = x,. This will
make sense afterwards since we shall interpret 7y, as 7y, for reversed time.

The set of restricted varied curves is defined by I',(e,t) := 7(t) + en(t), where 05 =
n(t) = (67.(t),07.(t)). In other words, we impose dz = Jy.

Now, define a C? Lagrangian function £ : TR?Y — R and the action functional S :
C>®(x4, 1p; RY x R?) — R given by

S() = / £(Vs) dt. (1)

As proven in [5], Hamilton’s principle with restricted curves as I';, and endpoint conditions
(10)), provides the so-called restricted fractional Euler-Lagrange equations: as sufficient
conditions for 4 to be extremals of . If we particularize in the Lagrangian

L(x,y, 2,9, D%, D%y) := Ly(x, &) + Ly(y,y) — [D%x, DSy] (12)

where L, (z, &) := 2" Mi — P(x), Ly(y,v) :== 39" My — P(y) for M =diag(m, ..., my) €
M?*4(R*) and P : R? — R is a smooth function; and [-,-],. is a symmetric bilinear form
defined by [D*z, D%y], = (D*xz)" R D%y, where R =diag(p, ..., ps) € MP4(R"); these

equations are (see [5] for their general form):

Mi+ RD*z +VP(x)=0, = M+ Ri+ VP(z)=0, (13a)
Mij+RD¥y+VP(y)=0, = Mijj—Ry+VP(y) =0, (13b)
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when o = 1/2, according to @ We observe that equations represent the dynamical
evolution of a linearly damped mechanical system in both directions of time if we interpret
that 7, (t) is 7,(¢) in reversed time. Consequently, the system of second order differential
equations is invariant under time reversal, thisis ¢t — a + b —t.

3.2 Fractional Legendre transform and restricted Hamiltonian dynamics

Let us define the fractional Legendre transform FL : TRY — T*R? as the fiber derivative
for a Lagrangian function £ : TR? — R, i.e.

FL: GR — TR?

(14)
V5 = D3L(V5),
where D5 denotes the partial derivative in the fiber T7'(¥). Locally we have
oL 0L 0L 0L
FL V)= =—, =— =—, —— | - 15
(Vs) <8x” oy’ 0Dz’ 8D3‘ry) (15)

It is easy to check that FL is fiber preserving. Moreover, we will say that FL is reqular
if it is a diffeomorphism, and furthermore we will call £ regular if that is the case. Under
the hypothesis of regularity, we define the Hamiltonian function 3 : T*R? — R by

H(A7) == (FL(V5),V5) — £(V5), (16)

where the coordinates of Az := FL(V5) are given in (9) and (-,-) : TyR? x TLR? — R
denotes the natural pairing.
Employing these elements, we can establish the following result.

Theorem 3.2 A curve 7 : [a,b] — R? x R?, subject to varied curves Iy, is an extremal
of the action if it satisfies the restricted fractional Hamilton equations:

OH OH OH

A Da _ 7 -x — Dg o —_— 17

X apx7 —':U ap%7 p py aaj ( a’)
OH OH OH

y=-—, Diy=-—, py=Dip;———, 17b
apy + apg Y + 8y ( )

Proof. In the first place, we express the action in terms of the Hamiltonian function,
ie.

b
S(ﬁ/) = / {pxl’ + pyy —|—pngI —i—p;‘Diy - J’C(l‘, yapl"apyap:7p§)} dt7

where we have employed and the regularity of FL. To find the extremals of S
for restricted varied curves I',(e,t) we impose the usual critical condition, i.e. 5 :=
%S(Fn)‘ezo = 0. According to this, we have that

b . O . 0K e 0K ol e OK
55—/a fo(“ap)”py(y‘a—y)”pw(D“apg>+5py<D+‘a—pg)

OH OH b b
+ <—m + D¢py — N —py+ Dply — a_y) 5:c}dt +px5x‘ +py5y‘ ;
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where we have employed the constraints dx = dy, and have used integration by parts with
respect to the total and fractional derivatives @ From the endpoint conditions , all
the boundary terms vanish, leading to

b O0H O0H OH
— p— DYy — — —p, + Dp% — —
6S /a {(5px (a: apx) + 0p5, ( “x 8p§> + < Do + _Dy O ) ox

OH OH OH
opy (9= 5= ) +ope ( D2y — 2= + D2 bz .
i (555 )+ (D= 5 ) + (e ooz = 55) o
From this last expression of §S is easy to see that the restricted fractional Hamilton
equations are a sufficient condition for .5 = 0; and the claim holds. 0

As mentioned above, equations are only sufficient conditions for the extremal
curves.

Corollary 3.3 If £ is given by (12), with L,(z,2) = 32" Mi — P(x), Ly(y,9) =
LMy = P(y) for M =diag(my, .. ma) € MOA(RY), R Zdiag(py, .., pa) € M(RY)
and P : RY — R is a smooth function; then the Hamiltonian function (16]) reads

g{(xvyupampy?pg?p;) = Hz(xvaU) + Hy<y7py) - [[pg,pg]]z, (18>

where Hy(x,pg) = 3p.M~'pL + P(x), Hy(y,p,) = 3p,M 'pl + P(y) and [-,-], is a
symmetric bilinear form defined by [ps, pS1% = ps R (pg)T.

Moreover, if « = 1/2 and the Hamiltonian function is given by , then the restricted
fractional Hamilton equations are

&= M"pl, DY’y = —R~ (pgljm) . Pa=—p.M 'R —-VP(x)T, (19a)
g=M"pl DVy=-RGY)T, p,= p,M'R-VP(y). (19b)

Proof. From and we have that
pe=d"M, p,=y" M, pi=—(Dy)"R, pj =—(D2)"R,
which is invertible. Then, reads
H(w, Y, Do Dy 05 05) =paM 'L + py M 'pl — pe R (po)" — po R (p2)T

1 _ 1 _
— 5P M pp + P(e) = 5pyM~'p, + Ply) + o R (05)"
From this expression it is straightforward to arrive to .

Regarding the second statement, for the restricted fractional Hamilton equations
read

i=M"pl, Dlz=-R'(p})", p.=-D*(D%x)"R—-VP()", (20a)
jy=M"p,, Dty=-R'(p))", p,=-DI(Djy)"R—VP(y)". (20b)
When we particularize in a@ = 1/2, applies; furthermore, inserting the dynamical

equation & = M~'pl (resp. y = M~'p]) into the dynamical equation of p, (resp. p,) in

xT

the last expression, we obtain directly . O
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Remark 3.4 For each coordinate, the dynamical equations (19) are

1 Pi

wziww,mmz 2 p,); = 0:P(y), (21D)

fori=1,...,d. We observe that these are the Hamiltonian dynamics of linearly damped
mechanical systems. Defining the energy as E;(€', (pe)i) = (pe)7/2mi + P(£'), we observe
that the x—system is dissipative, whereas the y—system gains energy at the same rate.
This is consistent with the interpretation of the y-system as the x-system in reversed time
as discussed after [A]. Accordingly, in the sequel we shall consider t = b as the final
time for the x-system and initial time for the y-system (conversely for t = a).

3.3 Controlled restricted Hamiltonian dynamics

We are only going to consider external forces coming from actuators steering the system
(since the damping is obtained through the fractional approach). We double our control
space, accordingly with the phase space. Thus, we consider U = R, V. = R™ the
control spaces, with m,,, m, < d, and express the external controlled forces by

fo:U — TR, fy V= TiRY

ws ful), v s (), 22)

We pick T/R? for both forces because we are going to consider restricted varied curves
I',. Moreover, we are allowed to consider the sum f,(u) + f,(v) since T:R? is a vector
space. The next theorem stands for the obtaining of the controlled restricted fractional
Hamilton equations (the proof is equivalent to Theorem ’s.).

Theorem 3.5 A curve 7 : [a,b] — R*xR?, subject to restricted varied curves T, satisfies
the Lagrange-d’Alembert principle (fractional Hamiltonian version with controlled external
forces)

b b
5/ {px$+pyy+p§D3x+p§‘D‘j_y—iH}dtJr/ (fo(u) + fy(v)) oz dt = 0,

if it satisfies the controlled restricted fractional Hamilton equations:

0H OH OH
P = D% = —  p, =D — — 2
OH OH OH
= DYy = ——~ ), = D¥p% — — . 23b
V= Gp, DY o’ by = Dive = %, + fy(v) (23b)
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4 FRACTIONAL OPTIMAL CONTROL PROBLEM

In this section, we extend the OCP [2.1], to the fractional scenario. This is, we are going
to consider controlled restricted fractional Hamilton dynamics . Furthermore, we will
be mainly interested in Hamiltonian functions with the form ((18)) and

H,(z,p.) = K(p:) + P(x), Hy(y,py) = K(py) + P(y).

In such a case, the fractional momenta p$, p0 are directly related to the coordinates z,y

through the second equations in and @D Thus, they are no longer independent
variables and we can remove them from our phase space (this is, instead of T*R? we shall
consider TR? x T, ;Rd). According to this, we pick the cost function € : TR? x T, R? x
U xV — R and Mayer term ® : T*R? x T;Rd — R. We define the Fractional Optimal
Control Problem (FOCP), in its Hamiltonian version, as follows.

Problem 4.1 (Fractional Optimal Control Problem)

b

ming oo Iz, s, Yy, Dy, u,v) = / C(x, Py, Y, Py, u, v)dt (24a)
+ ®(a(b), p(b), y(a), py(a)),

subject to t= 0H/Op,, (24b)

pr = —(D**2)T'R — 03 /0x + fo(u), (24c)

y= 0H/Op,, (24d)

by = —(Diy)" R — 03/0y + f,(v), (24e)

(2(a), ps(a), y(0), py (b)) = (2%, 5. y",})- (24f)

We establish necessary optimality conditions for feasible curves 7(-) = (x(+), p.(-), y(+),

py(+),u(-),v(-)) (which are those curves satisfying (24b)-(24f); they will be optimal if
moreover they satisfy (24a))) by means of the Euler-Lagrange equations of the augmented
cost functional

b
30 = [ {€(pospys,0) + O, = 096/0ps) + (Vs + (D) Rt 00¢/0s ~ f(w)

+ (Ay’ y - aj—c/apy> + <>\pyapy + (D?i-ay)TR + ag{/ay - fy(v)>}dt + é(l‘(b),px(b), y(a),py(a)),

(25)
where now A(-) = (A(-), X (), A¥(+), AP»(+)) These Euler-Lagrange equations are
0K 0K
= , = 22 %6a
Opy y A, (26a)
. N orP , N opP
pm:_(Dz x)TR—%—i—fx(u), py:_<D-2- y)TR_a_y+fy(v)a (26b)
: o*P 0@ - o*P 0@
A= (DX R4 NS A= (DA R 4 AP EASNG
(DEN) R+ N o (DI R4V T g + 5,0 (260)
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LK 0 : LK 0

APz = )\ o0 T o APy = ) o2 + a0, (26d)

A -
with endpoint conditions

) =, pel) =3t W)= 0| wer) = 2| o

VO =o', py0) = Wiy =0T (e =27

It is important to point out that in the variational process leading to (26)), (27]) we have
considered dz(a) = dp,(a) = dy(b) = dp,(b) = 0, while dz(b), op,(b), dy(a), op,(a) free.
We observe that they conform a system of algebraic-differential equations with fractional
terms and mixed (initial-final) endpoint conditions. From the algebraic equations (26e),
according to the implicit function theorem we observe that if the matrix

0% \p. 0L o

ou? Ou? Ovou
o%e 2%e APy 62fy
Oudv Ov? ov?

is regular, then we can determine u,v as a functions of the rest of variables, i.e. u =
UW(T, Pay Yy Pys NP7, APY) 0 = (T, Pa, Y, Dy, AP7, APY). Inserting those into (26b)-(26d) we end
up with a pure system of differential equations with fractional terms and mixed endpoint
conditions where the control variables are absent. However, we observe that still in that
case the x and y sides are coupled through the terms involving f,, f, and C. Obviously,
the decoupling of both sides depends on the particular form of these functions.

4.1 Example

We consider the expample of a linearly damped harmonic oscillator (both in the x and
y sides) and minimum effort with external forces which are linear in the control variables.
Let us consider d = m, = m, = 1. We pick @« = 1/2, R = (p1) = 1 and f.(u) = u,
fy(v) = v, the cost function C(z, p., y, py, u,v) = u?/2 + v?/2, and Hamiltonian functions
Ho(x,p,) = p2/2 +2°/2, Hy(y,p,) = p;/2 + y*/2. In this case, the necessary optimality
conditions read

T = py, Pe = =Pz — T+ 1 Y = Dy, Py =Dy — Y+
}\x:)\x+)\pz’ /'\pz :_)\x7 )'\y: _)\y_|_/\py, ).\py :_)\y’
0= u— \P=; 0= v— A\Pv,

We have taken into account that D'z = &, D}y = —y (according to ) in eqs. (|26b))
and & = p,, ¥ = p, in eqs. (26b). Moreover, in ([26d) we have that D} X = —\P=|
DMy = \v and MW+ = — X\, APv = —\¥ from (26d). Taking into account that u = APz,
v = AP we end up with a linear system of ordinary differential equations, where the x

10
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and y sides are decoupled, circumstance which is strongly dependent on the particular
choice C = u?/2 + v?/2.
Let us now focus on the x-system. It is interesting to observe that the dynamics of the

costates, say .
A* AF 11
]-u ] a2

is not the same that one obtains from () choosing H(z, p,) = p2/2+2%/2, fu(z,p.,u) =
—pz +u and C' = u?/2, as one would expect. The costate dynamics following from these

choices is )
AT A 0 1
IRy e EaE S | @

However, is the costate dynamics that one obtains setting the forced dynamics as

T = Py, Py = —1 —x + u, (30)
instead of the natural choice when we work on T%(Q), i.e.

P= pe Pe——pe—ztu, (31)

when we define the augmented Lagrangian . However, if we fix u as an external
parameter, it is straightforward to check that and determine the same regular
submanifold of TT*Q, which has coordinates (z,p,, &, p,), and therefore one expects to
find certain transformation linking and , or in other words linking A; and A,

which accounts for a linear transformation [ ;\pz} =T [g\pz} . Indeed, one can check that

T'ANT =Ay for T = [CCL Z] such that
dc—ad—ab=0, &>+ —c*—a*+ac—db=0, ad—cb#0.

The conditions above are satisfied if a = b =d = 1 and ¢ = 0. In such a case, one can
check that

(N, — pa) + (NP, Py + Do + 2+ u) = (X", & — py) + (\*, Py + 4 + 2+ u)

in the definition of . T can be alternatively understood as a linear transformation in

the space of costates A or in the submanifold defined by dynamics and .

5 CONCLUSIONS

We establish the Fractional Optimal Control Problem for controlled Hamiltonian dy-
namics and obtain the necessary optimality conditions. These determine the dynamical
evolution of coordinates, momenta, costates and control variables, and we observe that
they are a system of algebraic-differential equations with fractional terms and mixed

11
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(initial-final) endpoint conditions. Under some regularity conditions, the control vari-
ables can be solved in terms of the rest, leading to a system of pure fractional differential
equations as optimality conditions. In the treated example (linearly damped harmonic
oscillator and minimum effort with external forces which are linear in the control vari-
ables), the deviation from the expected behaviour of the costates, with respect to the
non-fractional case, is explained in terms of the geometry of higher cotangent bundles
(concretely TT*Q).
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