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1. Introduction

The concept of fractional calculus, or arbitrary order calculus, is an extension of the standard
calculus, where derivatives and integrals of non-integer order are used (see e.g., [20]). This theory
was originated from a question formulated in an exchange of correspondence between Leibniz and
I’Hopital, where the interpretation of a derivative of order 1/2 was questioned. Therefore, we can say
that the birth of fractional calculus was simultaneous with ordinary calculus, although the first one
only had a great development in the last decades. During this period, many famous mathematicians
devoted some time to the study of fractional calculus, such as Lagrange, Laplace, Lacroix, Fourier,
Abel, Liouville, Riemann, and Griinwald. In the end of the XX century, it was observed that
the use of fractional calculus makes it possible to express natural phenomena more precisely when
compared to ordinary calculus and, therefore, it can be useful when applied to real world systems. For
example, applications in physics [17,23], chemistry [3,26], engineering [13, 14,21], biology [18, 32],
economics [36], and control theory [24,29,37,38], have been found.

There are several definitions for fractional derivatives, although the most common are the Riemann—
Liouville and the Caputo ones. However, due to the high number of different concepts, we find
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several works studying similar problems. One way to overcome this issue is to consider more general
definitions with respect to fractional operators. In this work we intend to combine two types of
existing generalizations, the fractional derivative with respect to another function [4,27] and fractional
derivatives of variable order [16, 30,31].

One of the areas where fractional calculus has been applied is in the calculus of variations. The
classic problem of the calculus of variations is to find the minimum or maximum value of functionals,
usually in the form

b
F(u) := f L(t, u(t), u’(t)) dt,

possibly subject to some boundary conditions u(a) = U,, u(b) = U, for some fixed U,, U, € R. In the
fractional calculus of variations, this first order derivative u’(¢) is replace by some kind of fractional
derivative D”u(t). With Riewe’s pioneering work in 1996 [28], where he formulated the problem
of calculus of variations and obtained the respective Euler-Lagrange equation, numerous works have
emerged in this area since then. For example, in [8], the authors considered the isoperimetric problem
dealing with the left and right Riemann-Liouville fractional derivatives. In [12], some variational
problems were formulated, with dependence on a term, and taking its limit, we obtain the total
derivative at the classical level. In the book [22] and in the paper [25], several fractional calculus
of variations problems were studied in a general form, where the kernel of the fractional operators is an
arbitrary function, for the Riemann—Liouville and Caputo fractional derivatives. Again, due to the large
number of definitions for fractional derivatives, we find numerous works in the area of the fractional
calculus of variations for different derivatives, but studying similar problems. The aim of this work
is to unify some previous works, when considering this new generalized fractional derivative. With
this, we generalize some previous works on fractional calculus of variations. In fact, if g(¢) = ¢,
then we obtain the usual variable-order fractional operators and such variational problems have been
studied extensively e.g., [33,35]. If we fix the order, that is, y,(:,-) = ¥ € R*, then the problem was
considered in [5]. In addition, if g(¢) = ¢, then this situation was studied in [1, 10] for the Riemann—
Liouville fractional derivative and in [2,9, 11] for the Caputo fractional derivative. If g(#) = Int or
g(®) =1’ (o > 0), then the respective variational problems were considered in [6,7,15,19]. Thus, with
this paper, we intend to generalize these previous works, and for other choices of the fractional order
va(:, ) or the kernel g(-), new results can be obtained.

We start by fixing some notation. For what follows, n is a positive integer, vy, : [a,b]> = (n — 1,n)
is a function, and u, g : [a, b] — R are two functions with g € C"[a, b] and g’(¢) > 0, for all 7 € [a, b].

Definition 1. The generalized variable-order left and right Riemann—Liouville fractional integrals of
u, with respect to g and with order v, are defined as

! 1
Ihu(t) = fa mg'(S)(g(t) — g()" " u(s) ds,

b
1
]IZ'iu(f)=ft mg'(s)(g(s)—g(f))y”(s’t)_lu(s)d&

respectively.

For what concerns the derivatives, two different types are presented.
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Definition 2. The generalized variable-order left and right Riemann-Liouville fractional derivatives of
u, with respect to g and with order v, are defined as

n _ (! in = ! in t 8'(s) _ n=1-y,(t,5)
DZJrM(t)_(g’(t)dt) a+ ()_(g’(t)dt) far(n_yn(t,s))(g(t) g(s)" " u(s) ds,

d\' " y(f) = -1d n bL ) e
’(t)dt) u(t) = (g/(t)dt) f, T(1 — 75, 08— 8@ 7 Dy(s) ds,

D" u(r) = (
respectively.

Definition 3. The generalized variable-order left and right Caputo fractional derivatives of u, with
respect to g and with order vy, are defined as

Dty = (A - [ O o L i)"
D +u(t) H ( ’(l‘)dl) I/t(t)— , F(n—’)/n(t, ))(g(t) g(S)) s ,( )d M(S)ds,

Cryn vy 1 d fb g'(s) n-1- n(sn( -l ay
D, u() =1, _ (’(t)dt) u(t) = [ F(n—yn(s,t))(g(s) g ) ds u(s)ds,

respectively.

We remark that, when g(r) = t, the previous definitions reduce to the classical variable-order
fractional operators.

Lemma 1. Suppose that the fractional order vy, is of form v, (¢, s) = y,(t), where y, : [a,b] — (n—1,n)
is a function. Then, for the function u(¢) = (g(¢) — g(a))’, with 8 > n — 1,

r'@B+1)
IB-y,0+1)

“Dliu(r) =

(8(1) — gl@)y ™.

Proof. First observe that

1 d 1
( ) (2(9) - 8@ = =P (g(s) - gl

g'(s)ds I'B-n+1)
Thus,

CyYn t gOrE+1) _ n=1-7,(t) _ -n
Dy ut) = f =5 (OB —n s D)0 8O 7 G) gy ™" ds

~ f g (LB +1)
~Ja T =5, B-n+1)

g(9)—gl@)
g(0)—g(a)

— n=1-7,(0)
%) (8(s) — g(@)™" ds.

and recalling the definition of the Beta function B(-, -), we get

(a(t) — g(a)y"™ T (1 _

With the change of variable 7 =

CTyYn I'@g+1) _ —7,() f : __\n=1-5,(1)_B-n
D = o5 TG —n s DO 8@ T | (=t 0

_ I'@B+1) _ T ey = _
TS T O ~ S @ T B =7, 0.5 =+ D)
(3 + 1) o T =7,B=n+1)
= T 500G —nr D 8@ F(ﬁ T+

proving the desired formula. O
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In an analogous way, we have the following:

Lemma 2. Suppose that the fractional order vy, is of form y,(¢, s) = y,(s), where y,, : [a,b] = (n—1,n)
is a function. Then, for the function u(¢) = (g(b) — g(t))’, with > n — 1,

rg+1)
IB-y,0+1)

The paper is structured as follows: in Section 2 we present the integration by parts formulae,
dealing with the previous presented fractional derivatives. These formulas will be crucial for the rest
of the paper. The main result is given in Section 3, where we prove the fractional Euler—Lagrange
equation, which is an important formula to determine if a given curve is a minimizer or a maximizer of
a functional. Then, we extended this result by considering additional constraints in the formulation of
the problem (Section 4) or in presence of higher order fractional derivatives (Section 5). The Herglotz
problem will be considered in Section 6. We end with a conclusion section.

Dy u(r) = (g(b) — g 7.

2. A fractional integration by parts formula

As a first result, we present two integration by parts formulae for the two Caputo fractional
derivatives (left and right). These formulae are important in the follow-up of the work, and will be
used in the proofs of the results to be presented.

Theorem 1. If u,v € C"[a, b], then the following fractional integration by parts formulae hold:

b
b () 1 u(t) 1 d n—k-1
Cy\Yn _ Vn / I’l Tn N7 J—
fa”m D“V(t)dt_f D g0 [Z( ’(t)dt) a0 (g'(t)dt) "(’)a

k=0

and

b
f u(®) ‘D v(t) dt = f D ,(()) g (VD) dt

n—1

D1y L4 kﬂ”‘”@-( 1 i)n_k_l (r)b
gnd) g \gwar) |

k=0

+

Proof. Changing the order of integration, we obtain the following double integral:

c u(t)g'(s) e l—patt.s) ( AN
Lu(t) D () dt = ffl“(n—yn(t ))( g(t) —g(s)"™ 77 2(5) ds v(s)dsdt

= ’ u(s) =l =yn(s5,0) d 1 a\""'
_f“ U’ Ty T8 d] l(g(t)dt) v(t)] “

b n—1
B - u(t) d 1 i
= fa I, p (t) o l(g’(t) dt) v(t)} dt.
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If we integrate by parts, (2.1) becomes
b n—1 n—1
d ., u® (1 d pon @) (1 d
f dtI[ g @) (g’(t)dl) v(t)dH{b‘ g'(t) (g’(t)dt) V(t)l
b
_ =1 d\ e u d[( 1 d\" —0) 1 d\"
‘fa (g’(r)dr)ﬂb- g l(g’(t)dr) V(t)} d”[ e (f(r)dr) V(t)L' 22
Integrating again by parts, (2.2) becomes
d{=1d\,.,u® (1 d\°
_f _( <r>dr)l 0 ('m%) v
1 d\u (1 a\? T wey (1 a\" T
N=Yn - n=yYn N7 . -
+[(g(r)dt)ﬂb— o0 (g’(r)dt) V(t)lflﬂ”- I (g,(,)d,) V(”L
~ 1 d\V o, u@ dff 1 a\”
‘fa (g’(r)E) - g’(z)El(ng) V(’)l a

(-1 d ey, WD) 1 4\ *! b
+lz(g'(’)a) 0] (g'(t)E) V(’)L- (23)

k=0

b

Repeating the procedure, (2.3) is written as

b
Z1od\! o 0) 2 o @0 (1 d\
f( (t)dt) b w0 LZ( ’(t)a't) g ('(t)d_t) Yo -

and performing one last time integration by parts, we get
bd (-1 d\"" ., u@) (-1 a\ ., u@ (1 a\™" ’
_fa d_r(g’(t)E) b O Z:(;(g’(t)%) - m.(g’(r)i) V(t)a
b
A N A () B (-l d\ o uw (1 ay™
= [ (gwa) 5 g e ;(gw—r) R oy o)

b
_ " () , n—1 ~1 i . u(t) 1 i n—k—1
- [ g0 (I)V(t)d”[;(g'mdr) R o G A

proving the first formula. The second one is obtained using similar techniques. O

Remark 1. When n = 1, that is, the fractional order takes values in the open interval (0, 1), Theorem 1

reads as . .
f u(t) DYy v(r) dt = f D) (( )) g (v dt + 1,7 (( )) (z)]

and .
f bu(t)CD”'v(t)dt: f D" —— u(t) g'(t)v(t)dt—[l o 10 (r)]
a b g g
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3. The fractional Euler-Lagrange equation

The purpose of this section is to present the basic problem of the fractional calculus of variations,
involving the fractional derivatives presented in Definition 3. To find the candidates for minimizing or
maximizing a given functional, we will have to solve a fractional differential equation, known as the
Euler-Lagrange equation (see Eq (3.3)).

We will consider the following fractional calculus of variation problem: minimize or maximize the
functional

b
F(u) := f L(t, u(?), “DLu(t), “D)" u(r)) dt, (3.1)
where

1) L: [a,b] xR® = Ris a function of class C!,
2) v1 : [a,b]* = (0, 1) is the fractional order,
3) functional F is defined on the set Q := C![a, b].

The boundary conditions
ua)=U,, ub)=U,, U,U,€cR, (3.2)
may be imposed on the problem and, for abbreviation, we introduce the operator [-] defined by
[u]() := (¢, u(®), D u(), Dy u()).

Remark 2. When vy, is a constant function, that is, y,(¢,s) = y € (0,1), for all (t,5) € [a,b]?,
functional (3.1) reduces to the one studied in [5]. If g(r) = ¢, that is, we are in presence of the usual
variable order fractional operators, then the variational problem was already considered in [33-35].

Remark 3. We say that u* € Q is a local minimizer of F is there exists € > 0 such that, whenever u € Q
with ||u* — u|| < €, then F(u*) < F(u). If F(u*) > F(u), then we say that u* is a local maximizer of F.
In such cases, we say that u* is a local extremizer of F'.

Theorem 2. Let u* € Q be a local extremizer of F as in (3.1). If the maps

T [u*1(0) e [u*](t))

g () '(2)

t— D'

] and ¢+ DL

are continuous on [a, b], then the following fractional Euler—Lagrange equation is satisfied:

w10 ) el 63
IO g | S

oL
5[”*]@ +g'(HD)" ) + g/ (ND}}

If u(a) my take any value, then the following fractional transversality condition

71 [*](2) c 71 [u*](2)
I[l D u _ }Il — oD, , 34
- [ g0 J " ( ¢ G

holds at t = a. If u(b) is arbitrary, then Eq. (3.4) holds at ¢ = b.
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Proof. Defining function f(€) := F(u*(¢t) + €5(t)) in a neighbourhood of zero, then f"(0) = 0, where
0 € Qs a perturbing curve. If the boundary conditions (3.2) are imposed on the problem, then d(a)
and 6(b) must be both zero so that the curve u*(¢) + €5(¢) is an admissible variation for the problem.
Computing f’(0), we get

" [oL oL 1 « |
fa [%“‘ 100) + Zepm 10D + [ Kt)cDZﬁ(f)] dt=0

oD, u

Integrating by parts (Theorem 1), we prove that

b oL c */1 [u*](r) c 71 [ ]1(2)
f[a[u*](t)+g'(t)DZ‘ aD 70 + g (ODy, aT o(r) dt
C 71 [u*](t) C 7| [ ](t)
N P ) =il e i il || RS
(t)[ 70 ) at [ () a (3.5)

If, in the set of admissible functions, the boundary conditions (3.2) are imposed, then 6(a) = 0 = 5(b)

and so
ol oL 2 [ )(r)
f [E[u*](tﬂg’(t)DZ' {E)D— + g/ (HD]},

o(t)ydt =0

(1) g'()

e yl [u*](t)]

and since ¢ may take any value in (a, b), we conclude that

cmY1 [bt ](t) CTyY1 [M*](l)
"’D—] +g/ (D], [—6 - ) =0,

oL
—[u*1(1) + ' (D,

ou (1) (1)

for all ¢ € [a, b], proving (3.3). Otherwise, ¢ is also arbitrary at t = a and t = b. Replacing (3.3)

into (3.5), we have
o [u*](r) = [u*](1)
s |1 —aD ~L —aD =0,

and depending if u(a) or u(b) is arbitrary, we deduce the two transversality conditions (3.4). O

For example, consider y; : [0, 1]' — (0, 1) given by y,(¢, s) = Tl’ and g(#) = In(z + 1). Observe
that, by Lemma 1,

2
‘DY In¥(r + 1) = In# (t+1).

2
o)
Let )

5+ 1)

1
Fu) = f (ue) - 0t + 1))2 DY u(r) - 2

0 r(4F)
It is easy to verify that the function u*(¢) = In*(t+1), ¢ € [0, 1], is a solution of the fractional differential
equations given in Theorem 2.
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Remark 4. If the fractional order is constant y,(-,-) = y; € (0, 1) and the kernel is g(f) = t, that is,
the generalized variable-order Caputo fractional derivatives are the usual Caputo fractional derivatives,
then formulae (3.3)—(3.4) reduce to the ones proved e.g., [9].

Observe that, although the functional only depends on the Caputo fractional derivative, the Euler—
Lagrange equation (3.3) also involves the Riemann-Liouville fractional derivative. So, this equation
deals with four types of fractional derivatives: the left and right Caputo fractional derivatives, and the
left and right Riemann—Liouville fractional derivatives. Therefore, in many situations, it is not possible
to determine the exact solution of this equation and numerical methods are usually used to determine
an approximation of the solution. Such fractional differential equations are useful to check if a given
function may or not be a solution of the variational problem. In some particular situations, using some
properties of the fractional operators, we may solve the Euler—Lagrange equation and thus produce the
optimal solutions. When such a situation is not possible, then using appropriate numerical methods (for
example, discretize the equation and then solve a finite dimensional system), an approximation of the
solution is obtained. Then, using some sufficient conditions of optimality (e.g., convexity assumptions)
we can prove that the obtained solution is indeed a minimizer or maximizer of the functional.

4. Variational problems under additional constraints

Suppose now that, in the formulation of the variational problem, an integral constraint is imposed
on the set of admissible functions (what is called in the literature as an isoperimetric problem). For
simplicity of the computations, we will assume from now on that the boundary conditions (3.2)
are imposed when formulating the problem (if not, transversality conditions similar to Eq (3.4) are
derived). The fractional isoperimetric problem is formulated in the following way: minimize or
maximize functional F' (as in (3.1)), subject to the boundary conditions (3.2) and to the integral
constraint

b
Gu) := f M(t,u(t), “D}u(r), ‘D) u(t)) dt = T, (4.1)
where M : [a,b] X R? = Ris a C! function and Y € R a fixed number.

Theorem 3. Let u* € Q be a local extremizer of F as in (3.1), subject to (3.2) and (4.1). Assume that
the maps

s DY ac%ljiu [*1(0) o D acg,fl LU 10
— —_—, D | ——|,
b= g () ’ g )
- (#ﬂ‘iu[u*](t) LD acaDAZ._u[u*](t)
- ———— |, an DL | ——
b 140 " 140!

are all continuous on [a, b]. Then, there exists (1, 1) € R?\ {(0,0)} such that, if we define function
H :[a,b] xR® — Ras H := A)L + AM, the following fractional differential equation

e [u*]m]

L [u*](r)

DLy

g' (1)

u

i;i:[u*](t) +g'(nD)" =0, Vtela,b], 4.2)

] +g' (D]}
is satisfied.
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Proof. First, suppose that u* satisfies the Euler—Lagrange equation with respect to functional G, that
is,

[ ]() et L 1(0)
g g
Then, the theorem is proved considering (1y, 1) = (0, 1). If not, we prove (4.2) using variational
arguments. First, we prove that there exists an infinite family of variations of u* of form t — u*(r) +
€101(f) + £6,(¢) satisfying the integral constraint. For that, define f(€, &) := F(u*(t) + €,6,(t) + €,(1))
and g(e, &) = Gu* () + €0,(t) + £0,(t)) — Y, where 61,0, € Q and 6;(a) = 0 = 6;(b), i = 1,2.

Applying the same tecniques as the ones used in the proof of Theorem 2, we get that

71 [u*](r) cp7l [u*](2)
m—) + ¢/ (ND}} [8—]} 6,(1) dt,

M * / DYl
E[u 10 + &' (HD;

]"'8(1)@ J=0, Yt € [a, b].

ag _ b oM * ’ Y1
6_62((), 0) = L [E[’l 1(0) + &' (OD,_ (1) (1)

and since u* does not satisfies the Euler—Lagrange equation for functional G, we conclude that there
exists a variation curve ¢, such that %(O, 0) # 0. If we apply the Implicit Function Theorem, we
conclude that there is a family of variations of u* that satisfy the integral restriction. Also, we obtain
that Vg(0,0) # (0,0) and (0, 0) is a solution of the problem: minimize of maximize f such that g = 0.
We can apply the Lagrange multiplier rule to conclude that there exists 4 € R with V(f + 1¢)(0,0) =
(0, 0). If we solve the equation

M(O, 0)=0
(96]
we get
NL+AM) ¢ % NL+AM) | %
b O(L+ AM) oD [*1(2) 2D 1 [u™](0)
* ’ D)’l a+ ’ D’y] bf 6 d — O
fa g W0+ OD] | = T |+ g (0D | — T || S0 di
and so Eq (4.2) is deduced. O

In our next problem we add a holonomic constraint, that is, an equation that involves the spatial
coordinates of the system and time as well. It is described in the following way. Let Qg := C "a, b] x
C![a, b]. The goal is to minimize or maximize the functional

b
Fp(uy,up) = f Ly(t, ui (1), ux (1), CDZLM(I), CDZLM(I) CD% Lu (1), CD% Lup(0)dt, (4.3)
where Ly : [a,b] X R® — R is a function of class C!, subject to the boundary conditions
ui(a) = Uy, wa(a) = Uy, u1(b) = Upy, us(b) = Upa,  Uai, Ugp, Upy, Upy € R, 4.4)
and to the holonomic constrain

Gt u (), u(t)) =0, t€la,bl], 4.5)

where G : [a, b] X R? — R is a function of class C' For abbreviation,
w=(u,u), [ulg(®) = tu@®) and [uly(r) = (1, u(t), "D\ u(@), ‘D] u(?)).
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Theorem 4. Let u* € Qy be a local extremizer of functional Fp given by (4.3), subject to the
conditions (4.4)—(4.5). If the maps

OL
';C(D“/hl, u; [u*]H(t) ]

a+

t— DZ‘ 0

o L0
g

are continuous on [a, b], fori = 1,2, and if

G

[ulg(r) #0, Vte€[a,b],
Ay

then there exists a continuous function A : [a, b] — R such that

_OLy %
3 Dnul [u ]H(t)

g

oL
—u*1u(0) + ¢ (D]

aui

s L0
g

] + g' (D},

+ /l(t)%[u]g(t) =0, Vtelabl,i=1,2. (4.6)

Proof. Condition (4.6) is obviously meet for i = 2, if we define

oLy oLy *
7[14*]11(!) e e UM L0}
oL a+" , J D u
e [u* 1) + g (D)L Lo ; + &' (D) | — 25—
g'(n g'(n

A@) = —

6u2 [M]Q(t)

The case i = 1 is proven in the following way. The variation curve of u* is given by u*(f) + €(¢),
where 6 € Qg and 6(a) = d(b) = (0,0). Since any variation must be admissible for the problem,
condition (4.5) must be verified for this curve and so the equation

0 0
—Q[M]g(t)c?l(t) = —5[ ulg(D)62(1), ¥t € [a,b]

must hold. Also, if we define fy(€) := Fy(u*(¢) + €5(1)), then f7,(0) = 0 and so

f [a—”[u ]H(t)al(r)+L[u *1u() DS (1) + [u 1D} 61(0)

9D u, 6CD7'

DD 6,5(1) +
5D 2[” Tu(®) 2() 6CD7‘

+(Z_H[u*]H(t)62(t) + [u (D} 620)] dt =
12%)

Applying Theorem 1, and since 6(a) = 6(b) = (0, 0), we obtain

BLH * ﬁLH *
’ aLH * ’ Y1 (9CDa+ up [u ]H(t) , i OCDZI_MI [u ]H(t)
L 01/[1 [u ]H(t) + g (I)Db /( ) +g (I)Da+ T 61([)
oL * (’)LH *
aL * , ) o€ Z[zuz [I/t ]H(t) , l GCDZI_MQ [I/t ]H(t)
¥ Guj [ 1u(®) + &' (DD} DgT + g/ (nDy, 0 O2()dt =0
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Observing that

OLy *
6CDZL”2 [u ]H(t)

g ()

e l()
—g’ o 02(2)

oL
{a—uz’[u*]H(t) + g (OD;. { ] + g (DD
0 0
= —/l(t)a—i[u]g(t)éz(t) = /l(t)a—i[u]g(t)él(t),

we conclude that

P10Ly . , ]
fa [a—:[u 1u() + &' (OD]"

8CD71 [u*]H(t)

g'(1) g' (1)

w1
+& (O], |~

G
+ ﬂ(t)—[u]g(t)]&(t) dr =
proving the case i = 1 in Eq (4.6). O
5. The higher-order problem

In this section we address the higher-order variational problem, by considering a sequence of
functions y; : [a,b]> — (i — 1,i), withi = 1,...,n (n € N), and the functional, defined on the
space Q, := C"[a, b], given by

b
F.(u) := f L,(t,u(®), “Dlu(t), ..., “Dlru(t), ‘D) u(r), ..., D) u(?) dt, (5.1)

where L, : [a, b] X R**! — R is a function of class C'. Define
[u],(2) := (¢, u(t), “DYu(D), . .., “DYu(@), ‘D) u(@), ..., ‘D) u@)).

The necessary condition that every extremizer of this problem must satisfy is given in the next result.

Theorem 5. If u* € Q, is a local minimizer or maximizer of F, (5.1), subject to the boundary
conditions
ua) = U,, u?b)=U,, U, U,€R, i=0,...,n-1,

and if, fori = 1,...,n, the maps

Vi
t— D"

JL, JL, *
——=—[u*],(?) vi=[u*1,(1)
D) u v | 905
—g’ D) ] and ¢+~ D} [—(t) ]

are continuous on [a, b], then

0L
e [1*],(1)
a+

g'(t) =0, Vtela,bl. (52

g (D).

s 1)
'Z0)

]+g(t)D
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Proof. A variation of the optimal curve will be given by u*(f) + €6(t), where 6 € Q, and 6”(a) =
0W(b) = 0, foreachi = 0,...,n— 1, so that the variation curve satisfies the boundary conditions. Since
its first variation must vanish, we obtain

b
fa [ (t)é(t)+z 0CDZ+ [u*].(1) DY, 6(t) + aCDV [u *]n(t)CDgf_a(;)” dt = 0.
Integrating by parts,
b 5—[u*],(1) = [u*],(0)
oL, u* yi | Ddu AT 3 i _
fa l 1u(0) + Z gD} [ 0 ]+g e ] s(Hdi=0.  (5.3)
From Eq (5.3), the desired result (5.2) follows. O

Remark 5. Observe that, if n = 1, Theorem 5 reduces to Theorem 2. Also, additional constraints like
the ones presented in Section 5 could be added and similar results as those ones are derived.

6. The Herglotz variational problem

The Herglotz variational problem is an extension of the previous problems. Instead of finding the
extremals for the functional (3.1), we are interested in finding a pair (u*,z*) for which function z(-)
attains its maximum or minimum value, where functions u and z are related by the ODE

{ Z(t) = L(t,u(t), DL\ u(?), °D) u(p), z(1)), t € [a,b],

(@) =Zo, (@) =Uy u(b)=Us, ZyUsUpeR, ©.D

where L, : [a,b] x R* — R is a function of class C!, u € Q and z € C'[a, b]. This problem formulation
is an extension of the one presented in Section 3. In fact, if L, does not depend on z, then integrating
both sides of Eq (6.1), we get that

b
wb) =Z, + f L(t, u(r), "Dy u(®), Dy u(?)) d.

Let
[, 2)(2) := (£, u(2), "D\ u(t), Dy 1), 2(1)).
Theorem 6. Let (u*,z*) € Q X C!'[a, b] be a solution of problem (6.1). Define function A : [a,b] — R

as
" OL
A(f) = exp (—f 8—;[u*,z*](r) dr).
If the maps

w210
t— D' A1) and ¢+ D!

A1)

g

e, 2100
g

are continuous on [a, b], then for all ¢ € [a, b],

OL; x %
aLz * Lk ’ Y1 ‘7CD3|+“ W,z ](t) ’ V1 Z)CDZI_ [u ¢ ](t) —
ADG 210 + g O] | A= |+ ¢ O] | A= | = 0.
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Proof. We begin by remarking that function z not only depends on time ¢, but also on the state function
u and so we will write z(z, u) instead of z(r) when we need to emphasize this dependence. A variation
of the curve u will be still denoted by u*(7) + €6(¢) (6 € Q with 6(a) = 6(b) = 0) and the associate
variation curve of z is given by

dz* =,
Z() = —=(t.u*(0) + e50)|_,
The first derivative of Z is then given by

Z'(t) = iiz *(t, u* (1) + €5(1)) o

d d
T Z2 (t)+66(t))'

" de

= diELZ(t, u* (1) + €6(t), CDI (u* (1) + €6(t)), DY (u* (1) + €8(1)), 2* (£, u* (1) + €5(1)))

[u*, 2*1(0)°D6(r) + [u*, 21D 6(1) + aiza)

oL oL,
= —z[u* z ]([)5(f) + aCD,yl aCD)’l

ou

Solving this ODE, we prove that
Z(b)A(b) — Z(a)A(a)

b
= f A1) [%pﬁ,f](z)é@p [u*, 21 D" 6(r) + [u*, Z* 1) D) 6(1) | dt.

Z
) +
oD\ u ¢ GCD”

Using the fractional integration by parts formulae, and since Z(a) = 0 (z(a) is fixed) and Z(b) = 0 (z(b)
attains its extremum), we get that

A1)

(';CD“/I [I/t < ](Z)]

b aLz * _* ’ V1
fa ﬂ(t)%[u 210 + g (1)D,_ 20

+ g' (D},

e fu*, 24100
A1)- Dbt o ]5(t)dt:0

By the arbitrariness of function ¢, we obtain the desired formula. m]

The previous theorem can be generalized for functions of several independent variables. We
denote them by ¢ € [a,b] (time coordinate) and s = (sy,...,s,) € S (spatial coordinates), where
S =T[1%4,[a;, b;] with —co < @; < b; < oo, for alli € {1,...,n}. Also, we denote

“Dl'u(r) = (“DlLu(), Dy, u(D), . .., D} u(b)

and
‘DY u() = (‘D) u(), “D}! _u(®), ..., D} _u(r),

where “D}, u and “D}" u are to be understood as the left and right partial fractional derivatives of u with
respect to variable 7, respectively, and fori = 1,...,n, CDZ}? Lu and C]Dzl_]_u are to be understood as the
left and right partial fractional derivatives of u with respect to variable s;, respectively.
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The new problem is formulated in the following way: find a pair (u*,z*) for which z*(b) is
maximum or minimum value, where u and z are related by the system

Z(t) = f Lo(t, s,u(t, s), ‘D u(t, s), D" u(t, 5), 2(t)) ds, t € [a, b],
s (6.2)

z(a) = 7Z,, u(t,s) is fixed whenever ¢t € {a,b} or s € {a;,b;}, i€{l,...,n}, Z, €R,

where L., : [a, b] x R¥* — R is a function of class C!, u € Q,, z € C'[a, b], with Q, := C'([a, b] X S).
Let

[, 2)(t, 5) := (1, 5, u(t, 5), D u(t, s), ‘D" u(t, s), 2(1)).

Theorem 7. Let (u*,z*) € Q. X C'[a, b] be a solution of (6.2). Let

/l(t)=exp(—f f%[u*,z*]z(r, s)a’sd‘r).
a S

If the maps
oLy * % 0Ly [u*, 2*11(2, 5)
i A(l) D"y [l/l » < ]2(t9 S) (l ) Dyl /l(t) 6CID)Z£M < 2,
(t,s) » D" = , ,8) — D) ,
’ g'(t) " g' (1)
22 u*, 2 1o, 5) ot 2 s)
(t,s) > D' |A()—= , and (t,5) > D), | A()—=
’ g'(si) g'(si)

are continuous on [a, b] X S, then for all (¢, s) € [a,b] X S,

dL
oo U, 22, 5)
g
oL,
m[u*, (1, 5)

g'(s)

/l(t) D, u
g'(1)

OL;
sy LSl PIUN)

bi—

A1)

[u*, 2" 1a(t, 5) + g (OD," | A(D)

L. e [u*, 2ot 5)
ou

] + ¢ (DY,

A1) = 0.

+ Z g (s)D;_ ]+ g (s)D}', | ()
i=1

g (s)

Proof. The variation of (u*,z*) is given by (u*(t, s) + €d(t, s), Z(t)), where 6 € Q, with é(¢,s) = 0 if
t€{a,b}ors €{a;,b;}, and

Z(t) = %(t, u*(t, s) + eot, s)) Y
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Then,

Z@) = dif f Lao(t,u*(t, s) + €6(t, 5), ‘DY (u*(t, 5) + €6(t, 5)), ‘D (u*(t, 5) + €6(t, 5)),
’ *(t,u*(t, s) + €6(1, 5))) ds

aLZZ**
_L[au[u’Z]

oL,
e DL

0L,
+Z|:(9CD71 [l/l »Z ]Z(t S)CD 6(t, S)+ ac 71 [u z ]2(t S)CD% 6(l S):|:|

[u*, 2% ]2(2, s)CDy’ 5(t, )

Solving this ODE, and using fractional integration by parts, we arrive at

: [u*, 2% a(t, 5)

b oL
1
fafs (f)a

+ g’(t)DZL(A(t)

e LA () peom LA GO
g'(0) g' @) )
il RO sl 2l 5)
) )+ g’(s,-)DZ;(A(t) — )]
X o(t, s)dsdt =0,

) + g'(t)DZl(/l(t)

n

g'(s»Dz;_(A(t)

i=1

proving the desired formula by the arbitrariness of function o(:, -). O
7. Conclusions

In this paper we investigated several fundamental problems of the calculus of variations, involving a
fractional derivative of variable order, and with the kernel depending on an arbitrary function g. More
specifically, the functional to minimize or maximize depends on time, the state function, and the left
and right Caputo fractional derivatives. We have considered the fixed and free endpoint problems, as
well as with additional constraints. Then the problem was generalized, first by considering fractional
derivatives of any order and then the generalized Herglotz problem. Since our fractional derivative
depends on an arbitrary kernel g(-) and the fractional order is not constant, we obtain numerous works
already known in the fractional calculus of variations as particular cases of ours. Also, new ones can
be produced by the arbitrariness of those functions. We believe that this is a path of research to be
followed, to avoid the multiplication of works dealing with similar problems.

A question that deserves study is how to solve the fractional differential equations presented in this
work. As is recognized, in most cases there is no method for analytically solving these equations and so
numerical methods are used to find approximations to the optimal solution. For this type of fractional
derivative, there is still no numerical method developed and this topic will be studied in a future work.
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