OPTIMAL CONTROL PROBLEMS OF PARABOLIC FRACTIONAL
STURM-LIOUVILLE EQUATIONS IN A STAR GRAPH

GUNTER LEUGERING, GISELE MOPHOU, MARYSE MOUTAMAL, AND MAHAMADI WARMA

ABSTRACT. In the present paper we deal with parabolic fractional initial-boundary value problems of
Sturm—Liouville type in an interval and in a general star graph. We first give several existence, uniqueness
and regularity results of weak and very-weak solutions. We prove the existence and uniqueness of
solutions to a quadratic boundary optimal control problem and provide a characterization of the optimal
contol via the Euler-Lagrange first order optimality conditions. We then investigate the analogous
problems for a fractional Sturm-Liouville problem in a general star graph with mixed Dirichlet and
Neumann boundary controls. The existence and uniqueness of minimizers, and the characterization
of the first order optimality conditions are obtained in a general star graph by using the method of
Lagrange multipliers.

1. INTRODUCTION AND PROBLEM SETTING

The main concern of the present paper is to study fractional optimal control problems on a link to a
star graph (see Figure 1) by considering the following minimization problem:

vrélﬁiJ?d Z/ Y —yd| dxdt + - Z/ |uz|2dt+f Z / lvg? dt |, (1.1)

i=m-+1

subject to the constraints that y = (y*); (i = 1,2,...,n, where n € N is fixed) satisfies the following
parabolic system involving a fractional Sturm- L10uv111e operator on a star graph:

yt+Da(ﬁl“ ) +q'y = fi in Q;:=(a,b)x(0,T),i=1,...,n,

(Ii+ )( ,~)7(I;+ y)(a") =0 in (OaT)a Z%J:L---ana

2 (5D 1)(a) =0 i (0.7),

(1.2)

(Il )(bl_v) =0 in (OvT)7

(ﬂ )(bz ) = u; in (0,7),i=2,...,

(5]]])“ y")(b; ,+) = v in (0,T),i=m+1,...,n,

y'(-0) = 0 in (aby),i=1,...,n,
where yq = (y}); € L* ((0,T); (LQ(a,bi))n)7 U,q is a closed and convex subset of (LZ(O,T))n_l7 and
2 <m < n is a natural number. Here, T' > 0, a,b; € R with 0 < a < b;, DY, , DY L i=1,...,n, stand for

the left Riemann-Liouville, and the right Caputo fractional derivatives of order « € (0, 1], respectively, and
I (0 < a <1) is the Riemann-Liouville fractional integral of order a € (0,1]. We refer to Section 2 for
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the precise definition. The real valued functions 8 € C([a,b;]) and ¢* € L>(a,b;), i = 1,...,n, satisfy
suitable conditions (see Assumption 4.2 below), f¢ belongs to L?(Q;), i = 1,...,n, the controls u; €
L?(0,T),i=2,...m,and v; € L?>(0,T),i = m+1,...,n. Some controls can be equal to zero. In addition,
if c=aorc=b;,then (I'7%y)(c, ) = lim,(I'T*y)(x, "), and (BD%,y)(c, ) = lim,_,(BD%, y)(x, ) for
smooth functions y, otherwise it is understood in the weak sense as in the formulation of our notion of
weak solutions (see Definitions 3.4 and 4.10).

The setting indicates that we are looking at a star graph, rooted at by, i.e., where we have a fixed
Dirichlet-type boundary condition and controls via fractional Dirichlet and Neumann boundary con-
ditions. After proving some well-posedness results (existence and uniqueness of weak and very-weak
solutions) of the system (1.2) in the general star graph, we show the existence and uniqueness of mini-
mizers to the optimal control problem (1.1)-(1.2), and give the associated optimality conditions by using
the method of Lagrange multipliers.

Notice that our boundary conditions are given in terms of the Riemann-Liouville fractional integral.
On the contrary, boundary (initial) conditions for the Caputo derivatives are expressed in terms of
boundary (initial) values of integer order derivatives. This allows for a numerical treatment of initial
value problems for differential equations of non integer order independently of the chosen definition of
the fractional derivative. For this reason, many authors either resort to Caputo derivatives, or use the
Riemann-Liouville derivatives but avoid the problem of boundary (initial) values of fractional integrals
by treating only the case of zero boundary (initial) conditions. The interesting paper [17] has provided
a series of examples from the field of viscoelasticity which demonstrates that it is possible to attribute
physical meaning to boundary (initial) conditions expressed in terms of Riemann-Liouville fractional
integrals (as in (1.2) and (1.4) below), and that it is possible to obtain boundary (initial) values for such
initial conditions by appropriate measurements or observations. The mentioned examples include: The
Spring-pot model, which is a linear viscoelastic element whose behavior is intermediate between that of
an elastic element and a viscous element; a stress relaxation or a general deformation; and an impulse
response. For more details we refer to [17] and the references therein.

In order to tackle the above problem we need some preparation. We first consider the following optimal

control problem:
(1 2 N o,
in (2/Q|y—yd dacdt—i—g/o lv|*dt |, (1.3)

subject to the constraint that the state y = y(v) satisfies the following initial-boundary value fractional
Sturm-Liouville parabolic equation:

ye + Dy~ (BDG4y) +qy = [ inQ:=(a,b) x (0,7),

(I,7°y)(a,") = 0 in(0,7), (1.4)
(ﬂDa+y)( ;) = v in(0,7), '
y( ’0) = yO in (a,b)

Here, y4 € L?(Q), N > 0 is a real number and U,4 is a closed and convex subset of L?(0,T). The real
number 7' > 0, a,b € R with 0 < a < b, DY, , Dp_, and I, are as above. The real valued functions
B € C([a,b]) and q € L>®(a,b) satisfy suitable conditions (see Assumption 2.12), f € L?(Q), and the
control v € L?(0,T). Here also, (Ii:ay)(a, -) and (BD%, y)(b~,-) are interpreted as above. After proving
several existence, uniqueness and regularity results of the state equation (1.4) and the associated dual
system, we show the existence and uniqueness of minimizers of the optimal control problem (1.3)-(1.4),
and characterize the associated first order optimality conditions by using the classical Euler-Lagrange
first order optimality conditions.
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The results obtained in the present work generalize to the parabolic setting, the ones contained in [35]
for fractional elliptic Sturm-Liouville problems.

® Junction
a
by G © b o Boundary
Edge

F1GURE 1. A sketch of a star graph with n edges

Classical Sturm—Liouville theory is the study of second-order linear ordinary differential equations of

the form:

(BY') + qy = wy
where y is the unknown, that is, a physical quantity, A a parameter and [, q,w are suitable functions.
The function w(x) is called the weight or density function. With appropriate boundary conditions, A and
y appear as eigenvalue and eigenfunction, respectively, of the adjoint operator. There is a wide literature
related to this kind of equations. We refer for instance to [45] and the references therein.

It has been amply shown in the past that many phenomena which occur in various fields in science as
well as in engineering can be more accurately described by means of fractional order derivatives than in-
teger order derivatives. Many researchers have then focused their attention on fractional Sturm-Liouville
problems which are obtained by replacing the ordinary derivatives with fractional derivatives. For in-
stance, [44] studied a fractional Sturm-Liouville eigenvalue problem involving a right-sided Riemann-
Liouville fractional derivative, and a left-sided Caputo fractional derivative of the same order. It has
been shown that analytical solutions are non-polynomial functions and are orthogonal with respect to
the weighted function associated to the problem. The authors in [21] proved the orthogonality of solutions
to fractional Sturm-Liouville eigenvalue problems involving first, a left-sided Riemann-Liouville fractional
derivative, a right-sided Caputo fractional derivative, and second a right-sided Riemann-Liouville frac-
tional derivative, and a left-sided Caputo fractional derivative of the same order. Using a variational
approach, the authors in [23] showed the existence of a countable set of orthogonal solutions and eigen-
values to a fractional Sturm-Liouville eigenvalue problem involving left-sided and right-sided Caputo
fractional derivative of the same order. The paper [39] provided an approach to the fractional version of
the Sturm-Liouville problem, by using different fractional operators that coincide to the ordinary operator
when the fractional parameter becomes an integer. Moreover, for each fractional operator, some basic
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properties of the Sturm-Liouville theory have been investigated. We also refer to the work [19], where
a fractional Sturm-Liouville eigenvalue problem is studied in an unbounded domain, and to the work
[3] for the numerical approximation of such problems. The work [18] used Riemann-Liouville fractional
derivatives to introduce and characterize fractional Sobolev spaces which, in turn, have been utilized, via
a variational approach, for the existence and uniqueness of solutions to a boundary value problem associ-
ated to a Sturm-Liouville type equation involving left-sided and right-sided Riemann-Liouville fractional
derivatives of the same order.

Fractional order operators are typical examples that model anomalous diffusion. It is nowadays known
that anomalous diffusion appear in many branches of science and engineering: for example in fluid
pressure transients in porous media, thermal processes such as heat conduction in materials, or transport

of chemicals and pollutants in the environment [41]. The processes referring to the mentioned phenomena
could be effectively modeled by fractional differential equations. We notice that fractional derivatives are
non-local operators. We refer to the monograph [38] for more details about fractional operators. Such

characteristics allow to incorporate different types of information and to use fractional derivatives to
model systems with long-range interactions in space and time (memory effect). This close link between
diffusion systems and fractional derivatives gives rise to the increasing number of papers on the subject
of fractional diffusion equations (see e.g., [22, 37] and their references). In [11], the authors developed
a theory of strong solutions of space—time fractional diffusion equations on bounded domains, as well
as probabilistic representations of these solutions, which are useful for particle tracking codes. The
case of semilinear space-time fractional diffusion equations and systems has been thoroughly studied in
the monograph [16]. Super diffusive fractional evolution equations have been studied in [5] and their
references. In [22], the authors used space-time fractional diffusion equations on finite domains to model
anomalous diffusion behavior with large particle jumps combined with long waiting times. In their work,
using the method of separating variables and applying theorems ensuring the existence of solutions to
the fractional Sturm—Liouville problem, they solved several types of fractional diffusion equations.

In the area of optimal control of fractional differential equations, there are also some interesting re-
sults: Agrawal detained the first record of the formulation of the fractional optimal control problem.
He presented in [1] a general formulation and proposed a numerical method to solve such problems. In
his work, the fractional derivative was defined in the Riemann—Liouville sense, and the formulation was
obtained through the fractional variation principle and the Lagrange multiplier technique. The author in
[36] applied the classical control theory to a fractional diffusion equation involving a Riemann-Liouville
fractional derivative in a bounded domain by interpreting the Euler-Lagrange first-order optimality con-
dition with an adjoint problem defined through a right fractional Caputo derivative. The author obtained
an optimality system for the optimal control. In [15], a non-homogeneous Dirichlet boundary fractional
diffusion equation in a bounded domain has been studied. By transposition, the existence and uniqueness
of solutions of the boundary fractional diffusion equation has been shown, and then under some appro-
priate assumptions on the closed convex set of the admissible controls, a decoupling of the optimality
system has been obtained.

Differential equations on graphs have many applications in mathematics, physics, and engineering (see
e.g., the monograph [3] and the references therein). Several phenomena such as the flow on nets of gas
pipeline [12], propagation of water waves in channel networks (the well-known Burgers equation) lead
to partial differential equations on graphs. Optimal control problems for classical partial differential
equations have been investigated by many authors. For example the networks of beams and strings and
their control properties have been studied by Lagnese el al. [24]. The survey paper by Ddger and Zuazua
[13] is an excellent reference where several 1-D optimal control problems on graphs have been provided.

The implementation of differential equations to the network domains, in particular in biology, engineer-
ing, cosmology, leads Lumer [30] to the notion of evolution problems on ”ramified spaces”. Ever since,
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work on ordinary and partial differential equations on metric graphs or networks has greatly evolved
(see e.g. [4, 9, 12, 25, 10, 43, 26] and their references). There are few results on fractional differential
equations on metric graphs or networks. In [31], the authors studied the existence and uniqueness of a
nonlinear Caputo fractional boundary value problem on a star graph by means of a fixed point theory.
They obtained an equivalent system of fractional boundary value problems through a proper transfor-
mation. Then they established existence and uniqueness results by a fixed point theory. This work was
extended to the existence and uniqueness of solutions of a nonlinear fractional boundary value problem
on a circular ring with an attached edge in [32] by the same authors. The results are achieved by the
Banach contraction principle and Krasnoselskii’s fixed point theorem. Recently, the paper [35] considered
the optimal control of an elliptic problem involving a fractional Sturm-Liouville operator in an interval,
and on a general star graph with mixed Dirichlet and Neumann boundary controls, where the existence
of solutions to a quadratic boundary optimal control problem and the associated optimality conditions
have been proven. In [33], the authors investigated optimal control problems for nonlinear fractional or-
der boundary value problems on a star graph, where the fractional derivative is described in the Caputo
sense. They derived the fractional optimality system by means of the Lagrange multiplier method and the
Banach contraction principle. Finally, in [34], an optimal control problem for a time-fractional diffusion
process in a star graph has been considered, where the right-Caputo fractional derivative has been used
with respect to the time. Existence and uniqueness of solutions are provided for the system of equations as
well as for the optimal control problem along with first order optimality conditions. Moreover, a numeri-
cal simulation has been provided based on a finite difference discretization with respect to time and space.

The rest of the paper is structured as follows. In Section 2, we fix some notations, give some definitions,
introduce the function spaces needed to study our problem and prove some preliminary results that
will be used in the proofs of our main results. In Section 3, we show first that the homogeneous and
non-homogeneous fractional Sturm-Liouville equations on a single edge have unique weak solutions. The
results are contained in Theorems 3.2 and 3.5, respectively. The regularity of solutions is also investigated.
We conclude this section by proving that the quadratic optimal control problem associated to the evolution
equation involving a fractional Sturm-Liouville operator on one edge admits a unique optimal control,
and we give the associated optimality system that characterizes this control (see Theorems 3.7 and 3.8).
The same investigation is done for the evolution equation involving a fractional Sturm-Liouville operator
on the considered graph in Section 4. In that case, we have introduced the notion of very weak-solutions
and studied their existence and regularity. The main results of this section are contained in Theorems
4.5, 4.11, 4.13, and Proposition 4.7.

2. PRELIMINARIES

In this section, we introduce some notations, give the function spaces needed to study our problems,
recall some known results and prove some intermediate results that are needed in the proofs of our main
results. We start with fractional integrals and derivatives.

Let [a,b] CR, a >0 and p: [a,b] — R be a given function.

Definition 2.1. The left, and right Riemann—Liouville fractional integrals of order o € (0,1] of p €
L'(a,b), are defined, respectively, by:
1

I320)0) = g [ o= 0" o0t (2> a)

and

b
(1 0)(e) = g [ (=0 ottt (<)

I(a)
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where I' denotes the usual Euler-Gamma function.
Notice that if p € L'(a, b), then by [7, Theorem 1.5], the functions I, p and I p belong to W' (a,b).
Definition 2.2. Let p € L!(a,b) be such that the functions

x»—>/ x—1t)" %p(t) dt andx»—>/ t—x) “p(t) dt

belong to W1 (a,b). The left, and right Riemann-Liouville fractional derivatives of order a € (0,1) of
p, are defined, respectively, by:

O3 0)(0) = (@) = g e |, @0t 0>
and
_ b
(D p)(w) =~ (U3 )a) = g |, (6= )00 e (2 < D), (2.1)

If o =1 and p € Wh(a,b), then (D!, p)(z) = p'(x) and (Di_p)(z) = —p(z).

Definition 2.3. The left, and right-sided Caputo fractional derivatives of order € (0,1) of p €
Whil(a,b), are defined respectively, by:

(D24 p) (@) 1= (I 7°)) () = ﬁ / Sw-t g b, (> a) (2.2)
and

-1 b
(i-p)@) =~ ) = [t-arvwa @< (2.3)

(1-a«

As above, if & =1, then (DL, p)(z) = p/(2) and (D} p)(z) = —p(z).

We refer to the monograph [16] for the precise conditions on p for which the integrals in (2.2)-(2.3)
exist. We notice that the Caputo fractional derivative is meaningful for smooth functions p, for any
0 < a < 1, its existence requires the function p to be absolutely continuous on [a,b] which is equivalent
to p € Whi(a,b).

Next, we shall just state some results that will be used in the present paper. We start with the
following lemma. We refer to [10, Theorem 3.5] (see also [20]) for the proof.

Lemma 2.4. Let 0 < a<1,1<p<1/a, g=p/(l—ap), and p € LP(a,b). Then, there is a constant
C =C(a,p,q,a,b) >0 such that

1254 Pl agapy SC ol Lo (ap)
HIﬁpHLq(mm <C ||P||Lp(a,b) :

Remark 2.5. Since the continuous embedding L?(a,b) < LP(a,b) holds for every 1 < p < 2, it follows
from Lemma 2.4 that for every 0 < o < 1 there is a constant C' > 0 such that for every p € L?(a,b),

115+ pllL2(ab) < CllpllL2(a,b)- (2.4)
Next, let ¢g,dg € R and 0 < a < 1. Let p: [a,b] — R have the representation
p(x) = %(m —a)* '+ I% ¢(x) for ae. x € [a,b], (2.5)
1)

and let also g : [a,b] — R have the representation
do
I(a)

g(x) = (b—2)* I 9p(x) for ae. z € [a,b], (2.6)
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where ¢ and v belong to L?(a,b). We shall denote by ACS‘;Z and AC™? the spaces of all functions p and
g having the representations (2.5) and (2.6), respectively, with ¢, € L?(a,b).

Remark 2.6. Let 0 < o < 1. We observe the following;:

D2 p € L*(a,b) <= pe€ ACSY, (2.7)
D§- g € L*(a,b) <= g€ AC{>. (2.8)
For more details on these spaces and the proof of (2.7)-(2.8), we refer to [18].
We set
HS, (a,b) = AC? N L*(a, b) (2.9)
HE (a,b) = ACS? N L (a,b). (2.10)
It follows from the definitions of AC;‘;Z and AC’:,’Q that,
p € HY (a,b) <= p € L*(a,b) and D p € L*(a,b), (2.11)
g € H{ (a,b) <= g € L*(a,b) and DY g € L*(a,b). (2.12)
We endow H¢, (a,b) with the inner product
(e 0z, = | Cppdrt / g oDy da. (2.13)
Then, H, (a,b) endowed with the norm givenaby ’
||<P||?{§+(a7b) = ||‘P||2L2(a,b) + ||Dg+<P||2Lz(a,b) (2.14)
is a Hilbert space (see e.g. [18]). Moreover, the norm on HZ (a,b) given by (2.14) is equivalent to the

norm defined by
2 —a 2 a 2
el = [(I'*¢)(@)|” + 1D+ ol 20 -
In other words, there are two constants 0 < C; < Cs such that

Cullelll < llellge, @p) < Colllelll Vo € Hei(a,b). (2.15)

We refer to [18, Theorem 2.4] for the proof of (2.15).
We also mention the following result that is interesting in its own but will not be used in the present

paper.
Lemma 2.7. [18, Corollary 32] Let 1/2 < aw <1 . Then, the continuous embedding

H% (a,b) — L*(a,b) (2.16)
18 compact.

We mention that, since throughout the paper we are not using the compact embedding (2.16), all our
results hold true without any restriction on «, that is, all the results hold for any 0 < a < 1.
Next, let 0 < a < 1 and set

Vi={y € He(a,h) : Dy (BDSy) € H=*(a,0) }, (217)

where 8 € C[a,b] and there is a constant Sy > 0 such that S(x) > By for all = € [a, b].
From now on, if X is a Banach space, we shall denote by L?((0,T);X), the space of all measurable
functions f : (0,7) — X such that

T
A|umw&w<m.
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We have the following result that will be useful for some calculations in the upcoming sections.

Lemma 2.8. Let 0 < o < 1. Then, the following assertions hold.

(i) Let T >0 and p € L2((0,T); H% (a,b)). Then, for every xo € [a,b], the function I'7“p(xo, ") exists
and belongs to L?(0,T). Moreover, there is a constant C = C(a,b,a) > 0 such that

11357 (p) (w0, |72 (0,1 < CHP||%2((O,T);H:+ (a,b))" (2.18)

(i) The space V defined in (2.17) endowed with the norm

1/2
ot = (191, oy + 125 (502 ) e o1
_ 2 Il—a ]Da N2 Da 12 1/2 ) 19
= ||y|\H§+(a,b)+|| b (BDg+y) )HLZ(a,b)JrH(ﬁ atP) ||L2(a,b) ) (2.19)

and the associated scalar product
b b b
(v = [ ovdo+ [ DRoDgvdet [ LT(EDL ) 1 (D5 0) do
b
+ [ (8D, 0y (8D v) d (2.20)

18 a Hilbert space.
(iii) Let p € V. Then, D%, p € Cla,b] and there is a constant C' = C(a,b, ) > 0 such that

DG+ pllcan < Cllpllv- (2.21)
Proof. The result is trivial if « = 1. Now, let 0 < o < 1. We shall use the continuous embedding
H'(a,b) — C([a,b)).
d
(i): Since p € L*((0,T); H* (a,b)), we have that p € L*((0,T); L*(a,b)) and D, p = 7z (I}7%p) €

L*((0,7); L*(a,b)). By Lemma 2.4, I'7%p € L*((0,T); L*(a,b)). Thus, I'7%p € L*((0,T); H'(a,b)).
Using the continuous embedding H!(a,b) < C([a, b]), we have that there is a constant C' = C(a,b) > 0
such that for every zg € [a, ],

T T
—a 2 o 2
/ |IiJr p(:co,t)| dt < / sup ’I;+ p(x,t)‘ dt
0 0 z€[a,b]
T
< 1,7 o )1 (a

d _, . 2
c / (nﬂ >L2<ab>+Hd 177p(1) )dt.
x L2(a,b)

Observing that for a.e. (z,t) € (a,b) x (0,T),

2 (129) (2,1) = Dl 1),



FRACTIONAL STURM-LIOUVILLE EQUATIONS ON A STAR GRAPH 9

2
dt
L2(a,b)

T T
2
SC (/0 ”p(at)H%Z(a,b) dt +/0 ||D:+p(?t)||L2(a,b) dt)

SCHP||%2((0,T);H§+ (b))

we can deduce by using Lemma 2.4 again that

T T
-« 2 —« d -
| 1@ a<c [ (nf; P By + | T2 (1)

dzx

This completes the proof of part (i).
(ii): Since p € V, we have that Dy (D, p) € H;fa(a, b). Thus,

Dy (8D p) € L(a,b). (2.22)

and
DL~ (D (BDE ) € L¥(a,b). (2.23)
Observe that on the one hand, for a.e. x € (a,b), we have

Dy (05 ) = 1 ( 0D p))) = 172 (905 ),

and on the other hand, we have

—x —Q d (03 d (0% (07
D, "I, (dxwmﬁp)(x)) = (8D p)(x) = (A p) ().
Notice that by definition

Dy (05 ) = 1 (0D p))) = 1172 (805 (). (2.24)
Since
DL (D (8D p))(2) = (8D p)(x) = (ADS+p)'(a). (2.25)
Using the computations (2.24) and (2.25), we can deduce that
Dy~ (Bﬂ)gm)lli;;a(a,b) =1 D5 (8D p) |72 a0y + D= (D5 (B ) 172 (0

=|11,=*(BDg+ ) Wiz (an) + 1(BDG+ ) 172 (a.0)-

It is clear that (2.19) is a norm and (2.20) is the associated scalar product. We show that V equipped
with this norm is complete. Indeed, let ,, € V be a Cauchy sequence with respect to the norm given in
(2.19). Then, ¢, is a Cauchy sequence in HZ, (a,b). Since HS, (a,b) is a Hilbert space, it follows that
@, converges to p € H (a,b), as n — oo. We have to show that (B]D;)‘Jr@)’,lgfa(ﬁﬂ)g‘gp)’ € L%(a,b),
and that (D2, ¢,)" converges to (SD% ¢)" in L*(a,b), Il}fa(,@Dg+<pn)’ converges to Il}fa(ﬁDngap)’ in
L?*(a,b), as n — oo. Since (D% ¢,)" is a Cauchy sequence in L?(a,b), we have that there is a function
¢ € L*(a,b) such that (8D% ¢,)’ — ¢ in L?(a,b), as n — co. Let ¢ € C°(a,b). Then,

b b
/ (BD% ) dz = — / (D2, o) da

Noticing that SD, ¢, — D ¢ in L?(a,b) (since ¢, — ¢ € H?, (a,b)), B € Cla,b], and taking the limit
of the latter identity as n — oo, we get that

b b
/ Yo dr = —/ (BD%, )¢ dz, ¥ ¢ € C(a,b).
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It follows from the preceding identity that ¢ = (8D ¢)’ € L?(a,b). Now using Lemma 2.4, we get that
there is a constant C' > 0 such that

H,= (BDg n)” — I~ (DG4 0) | L2(ary < CI(BDG+@n)" — (BDG+ ) 20y = 0 as n — 0.

We have shown that ¢ € V.
(iii): Let p € V. It follows from (2.23) that

(D2, p)' € T(a,b). (2.26)
Since p € H2 (a,b) and B8 € C([a,b]), it follows that SDY p € L*(a,b). Consequently, using (2.26)
we have that SD%, p € H'(a,b). Since the embedding H'(a,b) — C([a,b]) is continuous, we have
that (D%, p) € Cla,b]. Since g € Cla,b] and B(x) > o > 0 for all € [a,b], we can deduce that
D¢, p € Cla,b]. Thus, using (2.25), we can deduce that there is a constant C' > 0 such that

D5+ pllclas < ClUBDG: pll a1 (ap) < Cllplly-

We have shown (2.21) and the proof is finished. O
Remark 2.9. Let 0 < a < 1. Notice that if p € L?((0,7); H% (a,b)), then from Lemma 2.8 we have

that the traces (I'7%)p)(a,-) and (I}7%p)(b,-) exist for a.e. ¢t € (0,T), and belong to L?(0,T). Also if
p €V, then (D%, p)(a) and (SD, p)(b) exists and are finite.

Next, we introduce the following integration by parts formulas. We refer to [2] for the proof.

Lemma 2.10. Let 0 < a <1 and y,¢ € H® (a,b). Then, the following assertions hold:

b b b
/ o(s)Dy-y(s) dSZ*[y(S)(I§Ia¢)(8)L:a+/ y(s)(DG1 p)(s) ds (2.27)

and . _ .
/ y(s)(Dgs @) (s)y(s) ds = [y(s)(I1* )(S)]S:a+/ ¢(s)(Dy-y)(s) ds. (2.28)

More generally, we have the following.
Lemma 2.11. Let 8 € C([a,b]). The the following assertions hold.
(a) Ley,¢ € H® (a,b) be such that Dy (D% y) € L*(a,b), and (BD%, y)(b), (D%, y)(a) exist. Then

s=b

/ ¢(s)Dy- (BDg+y)(s) ds = — [(BDG+y)(s)L,7*(8)(s)] +/ (BDg+y)(s)Dgs o(s) ds.  (2.29)

(b) Lety,¢ € H? (a,b) be such that Dy (8D, y) and Dy (D2, ¢) belong to L*(a,b), and (D%, y)(b),
(BD2, y)(a), (BD2, $)(b), (B2, ¢)(a) exist. Then

/ Dif-6(s) (8D y)(s) ds = — [(BD%9) ()1 (@)()] Z, + 17 W)()B)DE (6)(5)] 2,
b
+ [ uoDy (005 (@)(s) s (230)
Proof. This follows directly from (2.27) and (2.28). O

Throughout the remainder of the paper, we assume the following.

Assumption 2.12. We assume that 5 € Cla,b], ¢ € L™ (a,b), and there are two constants Sy and g¢g
such that

B(x) > By >0 for all € [a,b], and q(x) > qyp >0 for a.e. = € [a,b].
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We have the following obvious result.

Lemma 2.13. Let 0 < a < 1, and 3, q satisfy Assumption 2.12. For any y,z € H?, (a,b), we define the
bilinear form a(-,-) : HY, (a, b) x H? (a,b) — R by:

b b
:/ B(z)DSy y(z)Dgs z(x) da:—|—/ q(z)y(x)z(z) du. (2.31)
Then, a(-,-) is continuous and coercive. That is, for every y,¢ € H> (a,b), we have
la(y, )| < (lglloo +11Bllco) Nyl o, (@) €M 122, (a0 (2.32)
a(¢, ¢) = min (Bo, go) ||¢||H:+(a7b)' (2.33)

In addition, the form a(-,-) is closed in L?(a,b).
We make the following observation.

Remark 2.14. Let 0 < a < 1. We have the following situation.
(a) Let
Vo i={u€ H% (a,b) : (I'7*)u(a) = 0}. (2.34)

Then, Vj is a closed subspace of H?, (a,b). Consider the bilinear, symmetric, closed, and coercive
form given in (2.31) but with domain D(a) = Vp. Let A be the selfadjoint operator on L?(a, b)
associated with (a, V) in the sense that

{ (A)={yeVy: 3 feL*a,b) such that a(y,z) = (f,2)r2(ap) ¥ 2 € Vo}
Ay =

kh

Using an integration by parts argument and the theory of distributions, one can show that

D(A)={y e Vo : Dy (BD%y) + qy € L*(a,b) and (8D y)(b~) = 0}
Ay =Dy (D%, y) + qy-

The operator —A generates a strongly continuous and analytic semigroup S = (S(¢))i>0 in
L?(a,b).
(b) The operator A can be also viewed as a bounded operator A : Vo — Vi given by

(Ay, 2)ve v, = aly, 2), Yy, z € Vg with Ay = Dy (D5 y) + qy.

The operator —A also generates a strongly continuous and analytic semigroup in V{J* which coin-
cides with the semigroup S in L?(a,b). Here, V; denotes the dual space of V, with respect to the
pivot space L?(a,b), so that we have the continuous embeddings Vg < L%(a,b) < V.

(¢) Throughout the following, if there is no confusion, we shall designate by A both operators and S
the associated semigroups.

For notation convenience, let V' = H¢, (a,b) and let V* be its dual with respect to the pivot space
L*(a,b). As in Remark 2.14, for every ¢ € V, we have that Dg“ (8D%, ¢) + g¢ belongs to V*. Using this
fact we can rewrite Lemma 2.11 as follows.
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Lemma 2.15. Let 0 < o < 1, 8 € Cla,b], and y,¢ € V be such that (BDS,y)(b), (BD,y)(a),
(BD%, 6)(5), (FDE. 6)(a) eist. Then

b
(D (BD%, ), 8)v+ v = — [(BD y)(s)(IT%0) ()] =" + / (B2, y)(s)(DE4 6))(s) ds
= — [(BDLy) (9N (8)] 1. + (1) () (8D 6) ()] .
+ (Dy- (BDG+8), y)v+,v- (2.35)

To conclude this section, we recall the following result taken from [27, page 37] that will be useful in
proving some existence results in the next sections.

Theorem 2.16. Let (F,||-||z) be a Hilbert space. Let ® be a subspace of F' endowed with a pre-Hilbert
scalar product (((+,-))) and associated norm ||| - |||. Moreover, let E : F x ® — C be a sesquilinear form.
Assume that the following hypotheses hold:

(a) The embedding ® — F is continuous, that is, there is a constant C1 > 0 such that
el < Cilllelll V @ in . (2.36)

(b) For all ¢ € ®, the mapping u — E(u, ) is continuous on F.
(c) There is a constant Co > 0 such that

[E(p,0)| = Calll@ll” for all p € @. (2.37)

If ¢ = L(p) is a continuous linear functional on ®, then there exists a function u € F verifying

E(u,p) = E(p) for all p € D.

3. BOUNDARY OPTIMAL CONTROL PROBLEMS ON A SINGLE EDGE

In this section, we are concerned with the optimal control problem (1.3)-(1.4). Let

1 9 N o,
J(v) ::2/Q|y(v)—yd| dxdt+5/0 o dt. (3.1)

Here, yq4 € L?(Q), N > 0, Uyq is a closed and convex subset of L?(0,T), and y = y(v) solves the fractional
Sturm-Liouville parabolic equation (1.4).

To study the optimization problem (1.3)-(1.4), we need some existence and regularity results of homo-
geneous and non-homogeneous fractional Sturm-Liouville parabolic equations in one dimension that we
introduce in the next sections.

3.1. Homogeneous fractional Sturm—Liouville parabolic equations in a single edge. In this
section, we are concerned with existence and regularity results of homogeneous fractional Sturm—Liouville
parabolic equations of the type

ye + Dy (BDSy) +qy = f in Q,
(L *y)(a,:) = 0 i (0,7), (3.2)
(ﬁDg‘*'y)( 7)') = 0 in (OaT)v '
y('70) = yO in (avb)7

that is, the system (1.4) with v = 0.
From now on, if X < L?(a,b) is a Hilbert space, then X* shall denote the dual of X with respect to
the pivot space L?(a,b), and by (-, -)x~ x their duality map.
If we set
W(0,T;X) := {¢ € L*((0,7);X) : ¢ € L*((0,7); X"}, (3.3)
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then W (0,T;X) endowed with the norm given by

113 0%y = 19172 0.1):%) + 19l Z2(0.7):%), Y& € W(O, T;X), (3.4)
is a Hilbert space. Moreover, by [29, Theorem I1.5.12] we have the following continuous embedding:
W(0,T;X) < C([0,T]; L*(a, b)). (3.5)

Throughout the following, without any mention, V5 denotes the Hilbert space defined in (2.34) and
Vg is its dual with respect to the pivot space L?(a,b).
Next, we introduce our notion of weak solutions to the problem (3.2).

Definition 3.1. Let 0 < a < 1, f € L?((0,T); Vg) and y° € L?(a,b). Let 3, q satisfy Assumption 2.12.
A function y € L?((0,T); Vp) is said to be a weak solution of (3.2) if the equality

T b T
/0 Uy @) v di + / Y (@)p(e,0) do = — /Q yor du d + /O aly, p)dt, (3.6)

holds for every ¢ € H(Q) := {cp € L?((0,7); Vo) N HY((0,T); L*(a, b)) : ¢(-,T) =0 in (a,b)}, where the
bilinear form af(:,-) is defined in (2.31).

We have the following existence and uniqueness result.

Theorem 3.2. Let 0 < a < 1, f € L*((0,T); (Vo)*), and 3° € L*(a,b). Let B, q satisfy Assumption
2.12. Then, there exists a unique weak solution y € L*((0,T); Vo) N H((0,T); V) to (3.2) in the sense
of Definition 3.1. In addition, the following estimates hold true: There is a constant C = C(Bo,qo) > 0
such that

IN

Hy(7 T)”%ﬁ(a,b)

191172 (0,9:v0)

c HyOH%?(mb) + Hf||2L2((07T);V0*)
c HyO”%Z(a,b) + Hf||2L2((0,T);VO*) (3.7)

lyellZeomyvgy < C (1912 o) + 1 1T2 (0,109

IN

Proof. We proceed in four steps.
Step 1. We prove the existence by using Theorem 2.16. The norm on L2((0,T); Vp) is given by
T

T
oo = [ oGO e = [ ot OB, o .
We consider the norm ||| - ||| on the pre-Hilbert space H(Q) given by

o1 = llpllZ20.1):v0) + 10C 01200 Vo € H(Q).
It is clear that [|p|lz2(0,7);v) < lllplll for any p € H(Q). This shows that we have the continuous

embedding H(Q) < L*((0,T); Vo).
Now, let ¢ € H(Q) and consider the bilinear form F(-,-) defined on L2((0,T); Vo) x H(Q) by:

T
F(y, ) —/QcptydxdtJr/O a(y, ) dt. (3.8)

Using (2.32), we get that

IFy, o)l < Il lledllzz@) + Ul zoeapy + 181l o @) l¥ll20,m):v) €1 L2 ((0,7):v0)
< Myllezcomyve) (letllzz@) + (lall e @p) + 118l @p)) 1l zo,m)v0)) -

This means that there is a constant C' = C(¢, [|q|| Lo (a,b), | BllL>(a,5)) > 0 such that
[F(y, ) < Clly]

L2((0,T);Vo)
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Consequently, for every fixed ¢ € H(Q), the functional y — F(y, ¢) is continuous on L?((0,T); Vp).
Next, using (2.33), we have that there is a constant C' > 0 such that for every ¢ € H(Q),

//Wtdmdt+/ a(p, p) dt

=Sl Ola(ay + / alip, ) dt
Ol

Finally, let us consider the linear functional L(-) : H(Q) — R defined by

b T
L) i= [ @0 de+ [ o dr
a 0
Then, there is a constant C' > 0 such that for every ¢ € H(Q),

IL(p)] < H‘p('aO)||L2(a,b)HyO||L2(a,b) + ||f||L2((o,T);v0*)||<P||L2((0,T);v0)
<C (||y0||L2(a,b) + ”f”L?((O,T);(Vo)*)) ell]-

Therefore, L(-) is continuous on H(Q). It follows from Theorem 2.16 that there exists y € L2((0,7); Vo)
such that

Fly, ) = Llp) Ve e HQ). (3.9)
We have shown that the system (3.2) has a solution y € L2((0,T);Vp) in the sense of Definition 3.1.
Step 2. We show that y € H'((0,7);Vy). It suffices to show that y; € L2((0,T); V). Notice that
Dy (BD%y) + qy € Vg for a.e. ¢ € (0,T) by Remark 2.14. Since f € L*((0,T);Vy), we have that
ye(+,t) € Vg for ae. t € (0,T). It follows from [27, Chapter IV, Section 1] (notice that it is a general
result that applies to operators given by bilinear forms that may even dependent on the time t) that
y € L((0,T); Vp) is a weak solution of (3.2) in the sense of Definition 3.1, that is, (3.6) holds, if and only
if the equality

d

% (y('vt), SD)L2(Q + a(y('at)a 90) - <f('7t)a §0>V0*,V0

holds for every ¢ € Vj, and a.e. t € (0,T). Since y(-,t) € V§ for a.e. t € (0,7T), it follows from the
preceding identity that

< ( )730>V0*7V0 + a’( ( t),(p) = <f('7t)7<P>Vo*7Vo7 (310)

for every ¢ € Vp, and a.e. t € (0,7). Thus, using the continuity of the bilinear form a (see (2. 32))
taking ¢ := ¢(-,t) (with ¢ € L2((0,7T);Vy)) as a test function in (3.10), and integrating over (0,7, w
get that there is a constant C' > 0 (depending only on the coefficients of the operator) such that for every
¢ € L2((O7T)a Vo),

T T T
/ <yta¢>VO*,Vo dt SC/ ||y(7t)||Vo||¢(7t)HVo dt+/ Hf(?t)||vo*||¢(7t)||vo dt
0 0 0

<Clyllz(o,m)vi) 191 L2 (0,1):v0) + I1f 20,7y 101l £2((0,1)5v0) -
Thus, y, € L?((0,T); Vg) and

lyell20,m):vie) < CUlYllLz0.1):v0) + 1 Fll2(0.7):v))- (3.11)
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Step 3. We prove uniqueness. Assume that there exist y; and yo two weak solutions of (3.2) with
the same right hand side f and initial datum 3°. Set z := y; — y2. Then, z satisfies

2+ Dy (BDYz)+gz = 0 in Q,
(2@, ) = 0 W (0.7),
(BDEB™) = 0 i (0.7), (3.12)
z(+,0) = 0 in (a,b).

Using (3.10) with y = z, taking ¢ = z(+,t) as a test function, and integrating over (0,7"), we get that

T
/ 24, 2) Vg v dt —|—/ a(z, z) dt.
0
Thus, a simple integration gives

1 T
05D+ | alei)de
1
2||z(.,T)||2L2(a7b)+/QB(:1:) D2, 2(x, 1) d;gdt+/Qq(a:)|z(x,t)|2dxdt

>qoll2llz2(q)

We can deduce that z = 0 in Q. Thus, y; = y2 in @) and we have shown uniqueness.
Step 4. Finally, we show the estimates in (3.7). Taking ¢ = y(-,t) as a test function in (3.10) and
integrating over (0,7, we obtain

1
§||y( ||L2 ab)+/ /8 |Da+y )|2 dfdt-i-/Qq(x)y(l‘,t)Pdl‘dt

=1 e + [ 48 U (3.13
It follows from (2.33) that

b
t/BIMw MM+/qumﬁmzmwhmm&.

Thus, using Young’s inequality with ¢ := min(Sy, go) > 0, we can deduce from (3.13) that
1 2 g 2 Looog2 1 2 O, 12
§||y('aT)||L2(a,b) +0 ; ly(, )7, dt < §||?/ (22 + %”fHL?((O,T);VO*) + §||y||L2((o,T);v0)-
The latter inequality implies that

1 0 1 1
5“@/('7T)H2L2(a,b) + 5||3JH%Z((0,T);V0) < §||y0||2L2(a,b) + 276||fH%2((0,T);V0*)'
Consequently,

1
- 1 0 22 22 .
ey + 1) (BB + 1B aamn)

1 1 012 2
. + o+
T mmm&gwf)ow””“” W)

Using the above two estimates and (3.11) we get that there is a constant C' > 0 such that

||y(7 T) ||%2(a,b)

||Z/H%2((0,T);Vo)

IyellZ2((0.7)v) < C (HyOH%?(a,b) + Hf||%2(o,T);v0*) :
We have shown (3.7) and the proof is finished. O
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We conclude this section with the following important remark.

Remark 3.3. We make the following observations.

(a) In Definition 3.1, we may replace H(Q) with the space H(Q) := {¢ € L2((0,T); Vo)NH((0,T); Vi) :
¢(+,T) =0in (a,b)} and all the proofs remain the same (with the obvious modifications), but in
that case we must replace (3.6) with

T b T T
/ s @) o dt + / W (@)ple,0) do = — / (s )i v dt + / a(y,o)dt,  (3.14)
0 a 0 0

holds for every ¢ € H(Q).

(b) Notice that if a weak solution y of (3.2) exists, then it belongs to W (0,T; Vo) (see (3.3)). Thus,
it follows from (3.5) that y(-,0) and y(-,T) exist and belong to L?(a,b).

(c) Using the operator A defined in Remark 2.14, we have that the system (3.2) can be rewritten as
the following abstract Cauchy problem:

yt+Ay=f in Q
y(0) = ¢° in (a,b).

It follows from semigroups theory that for every f € L2((0,T); Vy) and yo € L?(a,b), the Cauchy
problem (3.15) (and hence, the system (3.2)) has a unique weak solution y given by

(3.15)

y( 1) = S(° + / S(t—)f(-7) dr

where we recall that S = (S(t)) is the semigroup generated by the operator —A. In the pre-
vious proof we have chosen to use Theorem 2.16 since this method will be crucial for the non-
homogeneous problem in the next sections where semigroups theory cannot be applied directly.

(d) If f € L*(Q) and y° € D(A), then the regularity of y can be improved. In fact, in that case, using
maximal regularity results for abstract Cauchy problems (see e.g. [14]), we can deduce that y is
a strong solution, that is, y € C([0,T]; D(A)) N H((0,T); L*(a,b)) and the first equation in (3.2)
is satisfied pointwise for a.e. (z,t) € @, where D(A) is the domain of the operator A defined in
Remark 2.14(a).

3.2. Non-homogeneous fractional Sturm—Liouville parabolic equations in a single edge. Now
we are interested in the non-homogeneous problem (1.4). Recall the Hilbert space Vj given in (2.34).
Then, we have the following continuous embeddings:

Vo > H(,6) = L2(a,b) < (HE- (a.0))" < V. (3.16)

Throughout this section, H(Q) denotes the space introduced in Definition 3.1.
Here, is our notion of solutions.

T);Vy), y° € L?(a,b), and v € L*(0,T). Let also ¢ and j3

Definition 3.4. Let 0 < o < 1, f € L?((0,
2((0,T); Vp) is said to be a weak solution of (1.4) if the equality

satisfy Assumption 2.12. A function y € L

F(y,¢) = Lo(¢), Vo€ H(Q) (3.17)
holds, where F(-,-) is given by (3.8) and Lg(-) is defined by

b T T
Lo(6) = / y(@)(z,0) da + / (F, Bvpve di+ / o) (I T9) (b 1) dt.
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Recall that the pre-Hilbert space H(Q) is endowed with the norm given by
eI = o122 (0.1)v%) + 112G, 022 ((a,py» Vo € H(Q).

We have the following existence and uniqueness result.

Theorem 3.5. Let 0 < a <1, v € L?(0,T), and f € L?>((0,T); Vy). Let 3, q satisfy Assumption 2.12.
Then, there exists a unique weak solution y € L*((0,T); Vo) N HY((0,T); Vi) of (1.4) in the sense of
Definition 3.4. Moreover, the following estimates hold true: There is a constant C = C(a,b, Bo,q0) > 0
such that

Iy DIy <C (191 2ay + 1 B0y + 1013 20.1)) (3.18)
191172 (0.7):v0) <C (||y0||2L2(a,b) + ||f||2L2((o,T);v0*) + ||’UH%2(O,T))
Hyt||2L2((O,T);VO*) <C <||y0||2L2(a,b) + ||f||%2((O,T);VO*) + ||UH%2(0,T)) :

Proof. We proceed as in the above homogeneous case by using Theorem 2.16 again.

Step 1. We prove existence. Recall that we have the continuous embedding H(Q) < L2((0,T); Vo).
It follows from the computation in the homogeneous case that for every ¢ € H(Q), the functional
y + F(y, ) is continuous on L?((0,T); Vy). More precisely, there is a constant C' > 0 such that for all
(y,) € L2((0,T); Vo) x H(Q), we have

[F(y, )| < Cllyllz>o,mysve) el
On the other hand, F(-,) is coercive on H(Q), since for every ¢ € H(Q) we have

Fpup) 2 min (3, min(Eo.a)) 1

To complete the prove of the existence, we need to show that the linear functional Lo(-) is continuous on
H(Q). Using Cauchy-Schwarz’s inequality, we can estimate

b d .
| Gy i

(1706, 1)] (L7207, 8) = (1,7 0)(a, t)] =

(3.19)

b
[ D2t t) do| < o= ol IDE 0,2

Thus, there is a positive constant C' = C(y°, f,v, b, a) such that

T
[Lo(@)| <N, 0l L2 10 L2 (apy + N2 (0,mpv) 1l L2 (0,m5vi) +/0 ()] [(I5) (b, t)| dt
<Nl 0l L2ap 19° 1l L2apy + Iz, v )l L2 o.1)iv0)

T
1/2
+lb—al / OO ID2 (s ) oy

N 9 1/2
<C (I 0) 320y + 13207700 + DSl )
<Clligll-

We have shown that Lg(-) is continuous on H(Q). It follows from Theorem 2.16 again that there exists
y € L2((0,7T);Vy) satisfying (3.17). In addition, by Remark 2.14, we have that y;(-,t) € Vg for a.e.
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t € (0,T). As above, it follows from [27, Chapter IV, Section 1] that y is a weak solution of (1.4) in the
sense of Definition 3.4, that is, (3.17) holds, if and only if, the equality

é%@ﬂwthgﬂLan>+wﬂytvﬂ,w):<f6,ﬂ7¢hqA@*#UU)UiIaw)@’)

holds for every ¢ € Vp, and a.e. t € (0,T"). Since y,(-,t) € V§ for a.e. t € (0,T), we can deduce from the
preceding equality that
d —a _

%<yt('7 t)7 (p>V0*,V0 + a(y('7 t)> @) = <f(’ t)’ (p>V0*,V0 + U(t)(‘[i+ @)(b ) (320)
holds for every ¢ € V, and a.e. t € (0,7). Hence, proceeding as in Step 2 in the proof of Theorem
3.2 by taking ¢ = ¢(-,t) (with ¢ € L*((0,T);Vp)) in (3.20) and integrating over (0,T), we get that
if y € L2((0,T); Vo) and satisfies (1.4) with f € L?((0,7);Vy), then y, € L?((0,T); Vy). Thus, y €
H((0,T);Vg). We have also shown that y € W(0,T;Vp). Thus, y(-,0) and y(-,T) exist and belong to
L?(a,b).

Step 2. We show uniqueness. Assume that (1.4) has two solutions y; and yo with the same right hand
side data f, v, and the same initial datum y°. Set z := y; — yo. Then, z satisfies (3.12). It follows from
Step 3 in the proof of Theorem 3.2 that z = 0 in . Thus, y; = y2 in @) and we have shown uniqueness.

Step 3. Finally, we show the estimates in (3.18). Taking ¢ = y(-,t) as a test function in (3.20) and
integrating over (0,7, we get

1
S Doyt | B DL b e+ [ oy ded

1 T T o
25“y0||%2(a’b)+A (fs v)vevo dt—l—/o v(t)(l’i+ y) (b, t) dt. (3.21)

Since
b

b
/ﬁmmmme+/amwwmzmmmwm&,

a

using Young’s inequality, (3.19), and the latter estimate, we can deduce from (3.21) that

1 . r 1 1 )
§||y("T)||%2(a,b) + min(So, f]o)/o |\y||%,0dt §*||2/0||%2(a,b) + 276||f||2L2((0,T);(V0)*) + 5”9”%2((0,”[);\/0)

b—a 2 0 o 2
+ T”UHLQ(O,T) T3 DG+ Yl 720

1 1 1
§§||y0||2L2(a,b) + %”f”i?((O,T);(Vg)*) + §||y||2L2((O,T);V0)

b—a 2 1) 2
+ W”UHL%O,T) T3 N9l 2(0,7):v%) »

for every § > 0. Choosing § :=

Mﬂw@ws0+

w > 0, we can deduce from the latter inequality that

2b—a+1)
min(Bo, qo)
1 2(b—a+1)

2 < ( 02 2 . 2 ) )

”yHLz((O,T),Vo) = (min(ﬁo,qo) + min(ﬁo,QO)2> ||y ||L2(a,b) + ”fHLZ((O,T),VO) + ||U||L2(0,T)

) (1Bt + B0y *+ Il

We have shown the first two estimates in (3.18). The last one can be obtained by proceeding exactly as
in the proof of (3.11). The proof is finished. O

Remark 3.6. Notice that Theorems 3.2 and 3.5 trivially hold if f € L*(Q) — L2((0,T); Vy").
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3.3. Existence of minimizers and optimality conditions in a single edge. In this section we are
concerned with the existence of minimizers of the optimal control problem (1.3)-(1.4). Recall that Uy is
a closed and convex subset of L?(0,T). We have the following result.

Theorem 3.7. Let 0 < a < 1. Let 3, q satisfy Assumption 2.12. Then, there exists a unique solution
u € Uygq of the optimal control problem (1.3)-(1.4).

Proof. Let y(0) satisfy (1.4) with v = 0. Then, in view of (1.4), z = 2(v) := y(v) — y(0) satisfies

zt + Dy (B]Il)a+z) +gz = 0 in Q,
(1,7%2)(a,r) = 0 in (0,7),
(8 a+z)(b ,) = v in  (0,7),
2,00 = 0 in (a,b).
Since v € L2(0,T), it follows from (3.18) that
1 2b—a+ 1))
Z|| 2 . < - + — V|| 1.2 . 3.22
120l 220, 7): %) \/(mln(ﬂo,q()) min(Fo. 40)° vl 22 0,1) (3.22)

Now, let 7 : Uyq X Uzq — R be given by
T
w0 = [ 0y ) dade N [
0

_ /Qz(v)z(u)dxdtJrN/OTuv dt.

Then, 7(-,-) is continuous, because for every u,v € U,q we have

|7T(’LL,’U)| =

[ w0) =90 )~ y(O)) dade + N [ v
Q 0

T
/z(v)z(u)dwdt—i—N/ wv dt
Q

< [lz()lle2@ 1z (W)l 2@) + Nllvll 2o l[ull 22 0,m)

1 2(b—a+1))
< - + — V|| 72 ullr2 + Nl|v|| 2 ul| 2
(st st ) ol bl + Mol oo

1 2(b—a+ 1)> }
|:<mln(ﬂ()7 (Io) mln(ﬂo, q0)2 || ||L2 (0,7) || ||L2(O,T)

In addition, 7(+,-) is coercive, because for every v € U,q we have

(v,v) / ly(v) |2dxdt+N/ |v? dt>N||v||L2(OT
Observe that the functional

v / (y(v) — y(0))(ya — y(0)) dedt
Q
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‘/ Yy — y(0)) da dt

is linear and continuous on U4, because

‘/Q(y(”) —4(0))(ya — y(0)) dz dt‘

< Nlya = yO)l2@)ll2(0) | 2@

1 2(b—a+1)
< — .
< lya —y(O0)|l 2o (min(ﬁo,qo) min(ﬁo’q())g)”UH[ﬁ(O,T)

On the other hand, since the cost functional can be rewritten as

o) = 5 |m0.0) -2 ] 00) = 00 = () e+ ) ~ il

2
using [28, Theorem 1.1 Page 4], we can deduce that there exists a unique u € U,q solution of the
minimization problem (1.3)-(1.4). The proof is concluded. O

The following result gives a characterization of the optimal control.

Theorem 3.8. Let 0 < a < 1. Let 8, q satisfy Assumption 2.12. Let u € U,q be the optimal control for
the problem (1.3)-(1.4). Then, the first order necessary optimality conditions are given by

/O ' (Nu(t) — (I op) (b, t)) (0(t) — u(t)) dt > 0 Yo € Upa, (3.23)
where p is the unique weak (strong) solution of the adjoint system
(_ﬁi:f 7)3(?7 ()ﬁDZ‘+p) +qp - gd -y zZ % -
(350" =0 @ (o), (324
p(-,T) = 0 i (a,b),

and y solves the state equation (1.4) with v = wu. In addition, (3.23) is equivalent to
U= Pugyq (N_l(fiio‘p)(b‘, -)), (3.25)

where Py, is the projection onto the set Uyq. Moreover, since our functional J is convex, we have that
(3.23) is also a sufficient condition.

Proof. We write the Euler-Lagrange first order optimality conditions that characterize the optimal control
u. That is,
Ju+0(v—u)) —J(u)

gﬁ)l 7 >0, Yv €U (3.26)

After some straightforward calculations, (3.26) gives
T
/ 2(y — ya) dx dt + N/ u(v—u)dt >0, Yv&lyq, (3.27)
Q 0

where z = z(v —u) € L2((0,T); Vo) N HY((0,T); Vg) is the unique weak solution of

2+ Dy (BDS2)+g2z = 0 in Q,

(1,7%2)(a,") = 0 in (0,7),

(BDS ) (b7, ) = v—u in (0,7), (3.28)

z(+,0) =0 in (a,b).



FRACTIONAL STURM-LIOUVILLE EQUATIONS ON A STAR GRAPH 21

Notice that it follows from Remark 3.3 that p € L2((0,T); Vo) N H((0,T); L*(a,b)), and p is a strong
solution. Hence, we can deduce that D;* (D%, 2) +q € L?(Q). Multiplying the first equation in (3.28)
by p strong solution of (3.24), we obtain after integration by parts,

0= [ spt D (3D 4 ap) dett = [ =) a
Thus,
T
0= /Q S(ya — y) dwtdt — /0 (v —w)(I'7p) (b, 1) dt. (3.29)

Combining (3.27)-(3.29), we get (3.23). Finally, that (3.23) is equivalent to (3.25) follows directly form
[6, Theorem 3.3.5]. The proof is concluded. O

4. BOUNDARY OPTIMAL CONTROL PROBLEMS IN GENERAL STAR GRAPHS

In this section, we consider the fractional Sturm-Liouville problem in a general star graph, that is, the
system (1.2). Recall that 0 < o < 1, f = (f%) € L%((0,T);1L?), the control functions u; € L?(0,T), i =
2,...,m, and v; € L*(0,T),i = m+1,...,n, Q; := (a,b;) x (0,T),i = 1,...,n, where we have set

L?:= ﬁLQ(a,bi).

=1
Recalling the formulation with non-homogeneous Dirichlet boundary conditions, we rename u; =

v;, 1 = 2,...,n. From this, it is then clear that the first m — 1 controls v; are the Dirichlet controls, while
the v;,i =m+1,...,n, are the Neumann controls.
We are interested in solving the optimal control problem (1.1)-(1.2). We let
J(w) := 221/62. |y — yh|” dwdt + 22;/0 lv;]® dt, (4.1)
i= i i=

where y = (y'); satisfies (1.2) and yq = (y3); € L*((0,T);L?). Recall that Ugyq is a closed and convex
subset of (L*(0, T))n_1 . We also let

n

HE = [ [ HS (a,b:).

i=1
We endow L2 and H® with the norms given, respectively, by

n

otz =D 1A' I720p)  p = ()i € H, (4.2)
i=1
and
o = 3101wy = 3 (16 sy + DS ) - P = () €HE.  (03)
i=1 i=1

As for the case of a single edge studied in the previous section, to investigate the minimization problem
(1.1)-(1.2), we need some preliminary results. We start with some existence and regularity results.
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4.1. Homogeneous boundary fractional Sturm—Liouville parabolic equations in a star graph.
We consider the following fractional Sturm-Liouville boundary value problem on a general star graph:

pt+D°‘ (B'DYp') +q'p" = ¢ i Qyi=1,...,n,
(L5 (@) = (1) (@) = 0 in (0,T), i#j=1,..,n,
> (8D p)(a, ) =0 i (0,7), (4.4)
=1
(I, ") (b7 ) = 0 i (0,7),i=1,....,m
(ﬁ’]l));ﬂp’)(b;,-) =0 in (0,7),i=m+1,...,n,
p'(-,0) = p% in (a,b;), i=1,...,n,
where g = (¢*); € L*((0,T),1L?), and p° = (p**); € L%
We let
V= {p =(p)i €Hg : (1,7%p")(a) = (1,7°0")(a) = 0,i # j, i,j=1,...,n,
and (I'7%p")(b7) =0, i=1,... ,m}, (4.5)
and we endow it with the norm given by
ol == > 1P e, () = Iolrg- (4.6)
Remark 4.1. We notice that the norm in L?((0,T);V) is given by
llollL2(o,7):v) :/ l[p(- HV dt = Z/ ||P ||L2(ab )+ HDa‘Fp( )||2L2(a,b1,)) dt. (4.7)

We make the following assumption.

Assumption 4.2. We assume that ¢' € L>(a,b;), 8¢ € C([a,b;]) (i =1,...,n), and there are constants
B%% and ¢%% such that

Bi(x) > % >0 forall x € [a,b;] and ¢'(z) > ¢** >0 for ae. z€ (a,b;), i=1,---,n.
From now on, we set
¢° == min ¢*', B°:= min g% (4.8)
1<i<n o= 1<i<n ’
7= max [lg'foc, 5= max ||5]|oc, (4.9)
where ||8||oo ;= max |8%(z)| and ||¢%||lec := sup |¢'(z)].
z€[a,b;] z€(a,b;)

Remark 4.3. As in Lemma 2.13 and Remark 2.14 we have the following.
(a) Consider the bilinear and symmetric form E : V x V — R given by

n

Bp.d) =3 | @56 0BG, dxdt+2 / 2)6 (z,)p' (x,1) dadt.
i=1 7 Qi

It is straightforward to show that the form E is continuous and coercive. In addition, it is closed in
L2. Let A be the selfadjoint operator on L2 associated with E in the sense that

D(A) ={peV: I F €L? such that E(p,¢) = (F,¢)2 V¢ € V}
Ap=F.
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Then, the operator —A generates a strongly continuous and analytic semigroup S = (S(¢));>0 in L2
(b) The operator A can be also viewed as a bounded operator from V into V* given by

(Ap, d)v- v = E(p,¢) with Ap = (Ap); where (Ap)’ = D= (B'D5:p") +q'p'.

In this sense, the operator —A also generates a strongly continuous and analytic semigroup in V*.
As before, if there is no confusion we shall use the same notation for the above defined operators and
semigroups.

(c) The system (4.4) can be also rewritten as the following abstract Cauchy problem:

pt+Ap=g in HQi,
o= (4.10)
p(:,0) = pO in H(a7 bi).
i=1
Now, we introduce our notion of solutions to the system (4.4) (and hence to the Cauchy problem
(4.10)).

Definition 4.4. Let 0 < a < 1, g = (¢*); € L?((0,T),L?), and p° = (p*?); € L? be given. A function
p=(p"); € L*((0,T); V) N H'((0,T); V*) is said to be a weak solution of (4.4) if the equality

Fp,¢) = L(¢), V¢ e H(Q), (4.11)
holds, where
H(Q) = {¢ = (¢")i: ¢ € LX(0,T); VYN H'((0,T);L?) : ¢'(-.T) =0in (a,b;), i =1, -- n}
F: L2((0,7); V) x H(Q) — R is given by

Z/ (z,t)¢i(x,t) dadt + Z 2)(D ¢) (2, 1) (DS p) (2, t) daxdt

+Z/ 2)¢ (z, ) p' (x, t) dadt,

and L : H(Q) — R is defined by

n

Z/ xt¢’xtdwdt+2/ z)¢'(x,0) dx

We have the following existence result.

Theorem 4.5. Let 0 < a < 1, g = (¢°); € L*((0,T),L?), and p° = (p>%); € L2. Let ¢' and B° satisfy
Assumption 4.2. Then, there exists a unique weak solution p = (p*); € L*((0,T); V)N H((0,T),V*) of
(4.4) in the sense of Definition 4.4. Moreover, there is a constant C = C(q, ) > 0 such that the following
estimates hold:

oG D)= < € (16°12 + 9l 2q0.mye)) (4.12)
o120y < € (1% + N M3eqo.ryae) ) (4.13)

o3 oiyvey < C (1% + 91320z 2) ) - (4.14)
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Proof. We proceed in four steps.
Step 1. First, we prove existence. We endow the pre-Hilbert H(Q) with the norm given by

lll* = 1Ml (o.7y,w) + (O IE2s ¥ 0 € H(Q).

Then, [l¢llr2¢0,m),v) < [ll¢ll] for every ¢ € H(Q). That is, the embedding H(Q) — L*((0,T),V) is
continuous.

Using Cauchy-Schwarz’s inequality, and the norm on H¢, (a,b) given by (2.14), we get that there is a
constant C' > 0 such that for every (p, ¢) € L*((0,7),V) x H(Q)

F(p, |<Z / 16 Dl 62 Dl 2y
1) o ID()LJr i',t 5

+g/ 1870 1D (-, D)l

n T

+30 [ el
<Z / 16Ol Gy 192+ Dll 2
+Z / 18 0ollD5 61 ) 2
+Z/ g ool ()l 2o,

<C ([I¢¢ll L2 (0, 1yi2) + 18Nl L2 0, :)) 1o L2((0,7),v)- (4.15)

D54 p (s )| 22 (a,b) It

P (o) L2 (a,py) dt

]D)Zﬂrpi(-, t)HLz(a,bi) dt

P L2 ga) dt

We have shown that for every fixed ¢ € H(Q), the functional p — F(p, ®) is continuous on the Hilbert
space L?((0,T);V).
Next, for every ¢ € H(Q), we have that

[E(, 0)] / ¢'(x,t)d(x,1) d:cdt+2/ B(x) D% ¢ (w, t)|* dadt
+Z/ /Iqi(x)‘qbi(x,t)f da dt
%ZIW 01720y +4° Z/ D2, ¢ (2, 1) dmdt+502/ |6 (2, 0)|” dadt

1 .
Z§||¢('70)||12L2 +min [¢°, 8% (161172 (0. 7y.v)-
We have shown that there is a constant C' > 0 such that for every ¢ € H(Q),

IF(¢, ¢)| = Clllolll, (4.16)

and this implies that the bilinear form F is coercive on H(Q).
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In addition, we have that for every ¢ € H(Q),

n T n
IL(g)| < Z/O 19" Gt 22 (o 167 Co ) 22 (@) dE+ D 1% 20 16 (5 0) | L2(a .t
=1

i=1
<llgllzz(0,):L2) 18l 2 ((0,7):v) + 2% ll2]16(-, 0)]|r2

1/2
< (gl o.ryney + 1012 ) Mgl (4.17)

We have shown that the functional L is continuous on H(Q). In view of (4.15), (4.16) and (4.17), we
can deduce from Theorem 2.16 again that there exists a p = (p'); € L?((0,7T); V) solution of (4.4) in the
sense of Definition 4.4.

Step 2. We show that p; = (pi); € L?((0,T); V*). We proceed as in Step 2 in the proof of Theorem
3.2. Notice that by Remark 4.3, D;‘; (B'D2, p' (-, ) + ¢ (z)p' (-, , ) € (H (a,b;))* for a.e. t € (0,T) and
for every i = 1,...,n. Since by assumption g* € L?((0,T); L?(a,b;)) for all i = 1,...,n, and the system
(4.4) can be rewritten as the abstract Cauchy problem (4.10), we can also deduce as in Section 3 that
p(-,t) € V* for ae. t € (0,T), that is, p; € (H (a,b;))* for a.e. t € (0,T) and for every i = 1,...,n.
In addition, it follows from [27, Chapter IV, Section 1] that p is a weak solution of (4.4) in the sense of
Definition 4.4, that is, (4.11) holds, if and only if the following identity

<pt('7 t)a (I)>V*,V + E(p(7 t)a (I)) = <g(v t)7 (I)>V*,V = (g(v t)7 q))]LQ (418)
holds for every ® € V, and a.e. t € (0,T). Let ¢ = (¢%); € L*((0,T); V). Taking ® := ¢(-,t) as a test
function in (4.18), using the continuity of the bilinear form E, and integrating over (0,7'), we obtain that
there is a constant C' > 0 (depending only on the coefficients of the operator) such that

T T T
/ (91, Sy ]| <C / oG, Ol 6C, Dl de + / 19Cy Ol 6 )1z d
0 0 0

<C (ol L2¢o,m)vy + 19l L2(0,m)i2)) 9l L2(0,7)50)-
This shows that p, € L*((0,7); V*) and
lpell2 o, myv+) < CUlpllLzco,m):v) + N9l o,1):v))- (4.19)

Step 3. We show uniqueness. Assume that there exist p; = (p}); and pa = (p}); two weak solutions
of (4.4) with the same given data. Set z* := p} — p4, 1 < i < n. Then, z = (2*); satisfies

z + Dy (DY 2") + ¢’z 0 in Qi=1,...,n,

(L% (a,) — (I (a,r) = 0 in (0,7), i#j=1,...,n,

Z;(ﬂ Da+z )(CL, ) = 0 in (O7T)7 (420)
(1529 by, ) = 0 in (0,7),i=1,...,m

(B'Dgsz")(b; ) = 0 in (0,7),i=m+1,...,n,

2'(+,0) = 0 in (ab), i=1,...,n

Proceeding as in Step 3 in the proof of Theorem 3.2 or Step 2 in the proof of Theorem 3.5 by using the
characterization (4.18), we can deduce that

1
0> §HZHE2 + Izl L2 0,m)2)-

n
Thus, z = 0 in H Q. We have that pt = p& in Q;, i =1,--- ,n, and this implies uniqueness.
i=1
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Step 4. We prove the estimates (4.12), (4.13), and (4.14). We proceed as in the proof of Theorems
3.2 or Theorem 3.5. Taking ® := p(-, %) as a test function in (4.18) and integrating over (0,7'), we get

n

1 . . n . .
Z 3 (HPZ(HT)Hiz(a,bi) - HpOJH%ﬂ(a,bi)) + Z/Q B (z) |D3+PZ)($J)‘2 dadt
1= =1 i

=1
+3° [ d@ ool deat =" [ g0 dode,
i=1 Y Qi i=17 Qi

from which we can deduce by using Young’s inequality that

1 . 1 1 )

§||P("T)||12L2 + min (ﬁvﬁo) HPH%Q((O,T);V) < §||PO||12L2 + %HQHQLQ((O,T);]N) + §Hp||2LQ((0,T);V)a
for every 6 > 0. Letting 6 := min (¢°, 8°) we get the estimates (4.12)-(4.13). The last estimate (4.14) is
obtained by using (4.12)-(4.13) and (4.19). The proof is finished. O

Remark 4.6. Here also, we observe that the unique weak (strong) solution p of the (4.4) is given by

p(-) = S(t)° + / S(t - )g(-,5) ds,

where S is the strongly continuous and analytic semigroup on L2 generated by the operator A introduced
in Remark 4.3.

We have the following regularity result.

Proposition 4.7. Let0 < a < 1 and g = (¢9°); € L?((0,T),L?). Let A be the operator defined in Remark
4.8. If p¥ = (p%%); € D(A), then the unique weak solution p = (p%); of the system (4.4) is a strong
solution, that is, it belongs to C([0,T]; D(A)) N H*((0,T),1L?), and the first equation in (4.4) is satisfied
pointwise. In particular, we have that D;" (B'DY p") + ¢'p' € L*(Q;) for alli=1,... n.

Proof. We have shown in Remark 4.3 that p is a solution of the abstract Cauchy problem (4.10). As
we have observed in Remark 3.3(d), if p® € D(A), then p is a strong solution in the sense that p €
C([0,T); D(A)) N HY((0,T),L?) and the first equation in (4.4) is satisfied pointwise. In particular we
have that p, € L?((0,T),L?). Since g, p; € L*((0,T),1L?), it follows from the first equation in (4.4) that
Dy (B'D p") + ¢'p" € L*(Q;) for all i = 1,...,n. The proof is finished. O

We conclude this section with the following additional regularity result.

Lemma 4.8. Let 0 < a <1 and g = (¢*); € L*((0,T),L?). Let p be unique strong solution solution of
(4.4) with p° = 0. Then there is a constant C = C(a, b;, a,&o, ﬁ, g, ) > 0 such that

Z DS+ p(bis 720,y < CllallZ2(0.r)12)- (4.21)

i=1

Proof. Let p° =0 € D(A) and p € C([0,T]; D(A))NH((0,T),1L?) be the unique strong solution of (4.4).
As we have observed in the proof of Proposition 4.7, we have that

pi+ D, (BDYp) +q'p' =g'in Qi i=1,...,n, (4.22)
where ¢*, pi, D (6D p*) +q'p" € L*(Qi), i =1,...,n.
Observing that
I (D (BDg:p)) (,8) = B (ba)Dgs p'(07 ,8) — (B'DG p') (2 ),
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and applying [;* to both sides of (4.22), we can deduce that
DR (07 8) = I3 g' (@ 8) — I (01) () — I3 (a'0') (21) + (BDE ') 1),

Therefore,

Z/ / D2, pi(by )| dadt < Z/ / I;_gi(x,t)f dadt
— a 0

7

n b T ‘ 9
+ 3 / /0 I (p}) (@, t)| dadt
b, T o 2 ’
+ Z/ / I (¢'p") (x,t)‘ dxdt
1 Ja 0 °

This means that

IN

n
L (1, — 2 a 1
Z/ / DSy o' (by ,t)|” da dt ZHI 972 (0.7): 12 (apr)
+ Z || (vt ||L2((o TY;L2(a,bi))
+ Z” (¢ ||L2 ((0,T);L2(a,b;))

+ ZII B P )2 (0,112 (ab)) -

Hence, using Lemma 2.4, we obtain that there is a constant C' > 0 such that

Z/ / D& p* (b, ’ drdt < CZ”giH%%(O,T);L?(a,bi))

i=1
n
+ CY o2 0.1):12 (a0
i=1
+ qu||pi||%2((0,T);L2(a,bi))
i=1
+ CZH(Dngpi)H%?((O,T);LZ(a,bi))v
i=1
which according to the definition of the norm in V gives
n o pby T 1/2
<Z/ / (D5 o 07 D dedt | < C (lgllsomyes) + el 2omyas) + ol 2omym) -
i=17¢ 70
Using the previous estimates and (4.13) we can deduce that
2 2
Z |(D55p") (b7, 8| dt < C(llgllZ2(0,ry2)-

We have shown (4.21) and the proof is finished. O
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4.2. Non-homogeneous fractional Sturm—Liouville parabolic equations in a star graph. We
now consider the Sturm-Liouville problem with boundary controls in a general star graph, that is the
system (1.2).

Let us give the motivation how we shall introduce our notion of solutions in that case. For any
f=(fY: € L?((0,T);1L?), we consider first the following dual system:

_¢t+Da (B]D) ¢i)+qi¢i — fz in Qi77;:1

(Il+a Na,) = (5N (a,r) = 0 i (0,7), l#]—l n,

Z(ﬁl o6 (a, ) = 0 in (0,7), (4.23)
(Ih%)( ) = 0 in (0,7),i=1,...,

(ﬁ_l +¢l)( ,) = 0 in (0,7),i=m+1,...,n,

o' (-, T) = 0 in (ab),i=1,...,

Let V be the Hilbert spaces defined in (4.5) and
O = {gp = (") € L*((0,T); V)N HY((0,T);1L?) : DO‘ (B'DY ") +q'p' € L*(Qi), i=1,...,n
Gi(\T) =0in (a,b;), i = 1n} (4.24)

We endow ® with the norm given by
el = Z D+ (b, Mz20.m) + I OIE + llelZao.myv), © € @ (4.25)

Remark 4.9. We observe that by changing ¢ — T — ¢, we have that solutions of (4.23) enjoin the same
regularities as the ones s_tated in Proposition 4.7 and Lemma 4.8, that is, weak and strong solutions
coincide. Thus, if ¢ = (¢*);=1» is the weak (strong) solution of (4.23), then ¢ € ®.

If we multiply the first equation in (1.2) by ¢ = (¢*)™_; a strong solution of (4.23), integrate by parts
over ) (by using the integration by parts formulas given in Section 2, and using the initial and boundary
conditions) we get the following identity:

Z/ yl (_Qb; + Dl(yl: (ﬁngJrqﬁl) + ql¢z> dadt
=17 Qi
:i ]”qbldl'dt“i’Z/ (ZSZIO)
1— T _
+ Z / ()T 7 (67) (b7, 1) dt_iz_;/o wi (D (67 (b7, ¢) dt. (1.26)

i=m-+1
Conversely, if y satisfies (4.26) for every ¢ € ®, then it is also easy to see that (1.2) holds. Besides, we
notice that the identity (4.26) makes sense for every y = (y*); € L((0,T);L?) and y° = (y*%); € L2.
With this motivation, here is our new notion of solutions to the system (1.2).

Definition 4.10. Let 0 < « < 1, f = (f%); € L*((0,T),L?), and y° = (y*?); € L2. Let ¢ € L>(a,b;)
and B € C([a,b;]) satisfy Assumption 4.2. Let also u; € L?(0,T),i = 2,...,m and v; € L*(0,T), i =
m+1,...,n. A function y = (y*); € L?((0,T);1L?) is said to be a very-weak solution (or a solution by
transposition) of (1.2) if the identity (4.26) holds for every ¢ € ®.

We have the following existence result.
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Theorem 4.11. Let 0 < a < 1, f = (f%); € L*((0,T),L?), and y° = (y*?); € L2. Let ¢* € L>(a,b;)
and Bt € C([a,b;]) satisfy Assumption 4.2. Let also u; € L?(0,T),i = 2,...,m and v; € L*(0,T), i =
m+1,...,n. Then, there exists a unique very-weak solution y = (y*); € L*((0,T);L?) of (1.2) in the
sense of Definition 4.10. Moreover, there is a constant C = C(a,b;,a, 3°,¢°,G, B) > 0 such that

1932 0my) < € (I W20y + 0012 + 1020,z + leilEaoimy) - (4.27)

Proof. The proof is inspired from the results contained in [28, Pages 71-74].
Firstly, we consider the mapping

W:® 5 L2((0,T);L?), ¢ — Wé : with / YW dudt = Z/ g (—0i + Dy (BD3,¢') + ') dadt,
Q i=1 Qi ‘

for every y € L*((0,T);1L?). Tt follows from Proposition 4.7 and Lemma 4.8 that the mapping W is an
isomorphism.
Secondly, we consider the linear functional M : ® — R defined by

Z fzxtqszxtddeZ/ )¢ (x,0) dx

T
+ 3 /0 (I () (b dt—Z/ s (D2 (&) (b7 1) dt.

1=m-+1

Calculating and using the estimates in Lemma 2.8, we get that there is a constant C' > 0 such that

IM(B)| <IIfllLzco.ma2) oLz o,z + 10 llé(, 0)[|r2

n n 1/2
+llvll2o,r) D I (@) 055 2oy + lullL2o,r) (Z DG+ () (b, ~)%2(0,T)>

i=1 i1
< fll 220y lldll L2y + 190 ezl o, 0) |2

n

1/2
+ Cllvll 2o, |9l L2(0,m)v) + lullL20,7) (Z |Dg+(¢i)(bi_7')”%2(0,T)>

i=1

1/2

<C (I 1B3s(omyea + 18O + lelZaomy + el )
1/2

(||¢||Lz<<om)+||¢ HLerZHD z,~>||%2<o,T>>

1/2
<C (112202 + 1812 + lolEeoy + llfomy) ) Il (4:28)

We have shown that the linear functional M is continuous on ®. Consequently, it follows from the results
contained in [28, Pages 71-74] that there exists a unique function y = (y%); € L?((0,7);1L?) such that
(4.26) holds true for every ¢ = (¢'); € ®. We have shown that the system (1.2) as a unique very-weak
solution y = (y*); € L?((0,7T);1L?) in the sense of Definition 4.10.

Finally, taking in (4.26) ¢ = (¢"); solution of (4.23) with f = y, and using (4.28), we obtain that there
is a constant C' > 0 such that

1/2
932 0r7) < C (1P 032 0maey + 10122 + Wol2eo.my + Iulaomy) ISl (4.29)
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Noticing that there is a constant C' > 0 such that ||[¢[|| < C|[f|lz2(0,1):L2) = Cllvllz2((0,7):L2) and using
(4.29), we can deduce that there is a constant C' > 0 such that

”yH%Z((O,T);]Iﬁ) <C (Hf”%%(o,T);M) + 19°lIE= + ||UH%2(0,T) + HU||2L2(0,T)) .
We have shown (4.27) and the proof is concluded. O

4.3. Existence of minimizers and optimality conditions in a general star graph. We now
consider the optimal control problem (1.1)-(1.2). Let J be the functional defined in (4.1), and recall that

Ugq is a closed and convex subset of (L2 (0, T))n_1 .
We have the following existence result of optimal controls.

Theorem 4.12. Let 0 < a < 1. Let ¢' and 3° satisfy Assumption 4.2. Then, there exists a unique
solution & € Ugq of the optimal control problem (1.1)-(1.2).

Proof. Notice that J(v) > 0 for all v € Uyq . Let {vg} = {(vi),i = 2,--- ,n} C Uyq be a minimizing
sequence such that

hm J(vk) = min J(v).

vEUga

Due to the non-negativity of the functional J, such a minimizing sequence always exists. Then, there is
a constant C' > 0 (independent of k) such that

D Mvikll ooy < C- (4.30)
i=2
The control v; ;, is associated with the state yi,i = 2,--- ,n, with is a very-weak solution of

()i + Dy (BDGeyp) + 'y, = f1° i Qii=1,....n

(Il+ yia) = (L) = 0 i (0,7),i#j=1...,n,

Z(/BzDaerk)( ) = 0 in (0,7),

=1 (4.31)

(I%Jr yk)(bl ’ ) =0 in (OaT)v

(I + yk)(b_7 ) = Uik in (OaT)a 1= 2; , M

(BZID)aerk)(b;, ) = vk in (0,7), i=m+ 1, n,

yk( 0) = yO,z in (a7b2)7 i = 1,

It follows from (4.27) and (4.30) that there is a constant C' > 0 (independent of k) such that

||yk||L2((o’T);L2) <C. (4.32)

From (4.30) and (4.32), we have that there exists @ € (LQ(O,T))TH1 and § € L?((0,T);LL?) such that, as
k — oo, we have

g — i weakly in (L2(0,7))" " (4.33)
yr, — 4 weakly in L?((0,T);1L?). (4.34)

Since v, € Ugyg, which is a closed and convex subset of (L2 (0, T))nil, we can deduce that

@ € Ugg. (4.35)
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It follows from the definition of very-weak solutions of (4.31) that
> / vh (61 + D} (DG 6) + q') dudt
i=17 Qi
:zn: f(j)ldxdt—kZ/ 2)¢' (z,0) dx
i=1
‘Z/o vk (D2, () (b7, 1) dt + Z / (0D 1) w6
i=2

1=m-+1

for every ¢ = (¢'); € ®. Passing to the limit in (4.36) as k — oo, while using (4.33)-(4.34), we obtain
that § = (9%); is a very-weak solution of (4.31) with v; ;. replaced by @;. The uniqueness follows from the
strict convexity of J. The proof is finished. O

Next, we characterize the first order optimality conditions.

Theorem 4.13. Let 0 < a < 1. Let ¢* and B satisfy Assumption 4.2. Let @ = (i;); € Uaq be the optimal
control for the minimization problem (1.1)-(1.2). Then, the first order necessary optimality conditions
are given by

m T

2_;/0 (@i(t) — (B'Dg: ') (b . 1)) (vit) — (1)) dt
+ Z / (s (t) + (I272p") (by . 1)) (vi(t) — @i(t)) dt > 0 (4.37)
i=m+1"0

for all v = (v;); € Ugq, where p solves the backward system

DDA taF = P oyh i @izl

(Il aw)(a ) (I;:aA')(a7_) = 0 m (O;T) 'L#]—ly , 1,

(D) e, ) =0 i 0D (133)
i=1 )

(Ilfoz Al)(b* .) = 0 ’M’L (0,T)7 l — ]-7 . 7m

(505,507 =0 OT)i=miloon

F) =0 ) i=hon,

and § is the unique very-weak solution of the state equation (1.2) with u; and v; replaced with ;. In
addition, (4.37) is equivalent to

(8D, Ai)(b;7~)>7 i=2,....m

4.39
Py,, (Il “p') (b, )), i=m+1,....n, (4.39)

i = (i) =

where Py, is the projection onto the set Uyq. Moreover, since the functional J is convez, we have that
(4.37) is also a sufficient condition.
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Proof. The proof follows the lines as the case of a single edge in Theorem 3.8 by using the Lagrangian

L(y,v,p) = +Z/ flpdxdt—&-Z/ p'(z,0) dx
—Z/ vi(t)(b; ) (B'Dgp") (b7, t) dt + Z / v (1) (I p") (b, t) dt

i=m+1
- Z / (=i + Di- (BDY1p") + ¢'p') y' daedt.
i=1 v Qi
We omit the details for brevity. 0

5. CONCLUDING REMARKS

We investigated an optimal control problem of a fractional parabolic partial differential equation in-
volving a fractional Sturm-Liouville operator in a space interval, and in a general star graph, where the
Sturm-Liouville operator is obtained as a composition of a left fractional Caputo derivative, and a right
fractional Riemann-Liouville derivative. We proved that the considered fractional optimal control in
an interval as well as in the graph has a unique solution. We then derived the optimality system that
characterizes the control in an edge by means of the Euler-Lagrange optimality conditions, and also in
the graph by using the method of Lagrange multipliers.

Acknowledgement: We would like to thank both referees for their careful reading of the manuscript
and their precise comments that helped to improve the final version of the paper.
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