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Abstract

We prove a second Noether theorem for Lagrangian densities with fractional
derivatives defined in the Riesz—Caputo sense. An application to the fractional
electromagnetic field is given.
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1 Introduction

Emmy Noether proved, in 1918, two theorems and their converses which revealed the
general connection between symmetries and conservation laws in physics. They led to
understanding of laws such as conservation of energy, angular momentum, etc., and also
were instrumental in discoveries of gauge field symmetries. The first theorem applies to
symmetries associated with finite dimensional Lie groups (global symmetries); the sec-
ond to symmetries associated with infinite dimensional Lie groups (local symmetries).

Fractional calculus is a discipline that studies integrals and derivatives of noninteger
(real or complex) order ( [11,12,18]). The field was born more than three centuries ago
and became an ongoing topic with many well-known mathematicians contributing to
its theory (see [22] for a review). The subject is nowadays very active due to its many
applications in mechanics, chemistry, biology, economics, and control theory (see [23]
for a review).

The study of fractional variational problems was introduced by Riewe [20]. The
original motivation was to show that a Lagrangian involving fractional time derivatives
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leads to an equation of motion with nonconservative forces such as friction. It is a re-
markable result since frictional and nonconservative forces are beyond the usual macro-
scopic variational treatment, and consequently, beyond the most advanced methods of
classical mechanics. Riewe generalized the usual variational calculus, by considering
Lagrangians that depend on fractional derivatives, in order to deal with nonconservative
forces. The fractional variational calculus has recently attracted the attention of several
researchers (see, e.g., [1,2,4,16,17,19,21] and references therein). For the state of the
art we refer the reader to the recent book [15].

Noether’s first theorems have been extended to fractional variational problems using
several approaches ( [3,6-9]). In this paper we generalize the second Noether theorem
to fractional setting using Riesz—Caputo calculus. The paper is organized as follows.
At first, in Section 2, we fix notation by recalling the basic definitions and facts from
the fractional calculus. In Section 3 we prove the second Noether-type theorem for
Lagrangian densities with fractional derivatives defined in the Riesz—Caputo sense. We
end with Section 4, of application our results to a fractional electromagnetic action.

2 Preliminaries

In this section we fix notation by recalling the necessary definitions and facts from the
fractional calculus.

Leto € Rand 0 < a < 1, f € Ly([a,b],R). By the left Riemann-Liouville
fractional integral of f on the interval [a, b] we mean a function [ f defined by

T f () = ﬁ / e (dt, @€ o] e,

by the right Riemann-Liouville fractional integral of f on the interval [a, b] we mean a
function , ;" f defined by

b
I f(r) = —— / (t— )" f(t)dt, =€ [ab]ac,

I(a)
where I'(-) represents the Gamma function. For @ = 0, we set ([0 f = I f = If,
the identity operator. If the function , I f is absolutely continuous on the interval [a, 0],
then the left Riemann-Liouville fractional derivative is given by

D) = e | @@

If the function mII}’O‘ f is absolutely continuous on the interval [a, b], then the right
Riemann-Liouville fractional derivative is given by

-1 d

Dy f(r) = m@/x (t—x)"f(t)dt.
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Let f € AC([a,b]). By the left Caputo fractional derivative of f on the interval [a, b]
we mean a function ¢ D¢ f defined by

s DS f(x) = ﬁ /x(:v - t)_o‘%f(t)dt

and by the right Caputo fractional derivative of f on the interval [a, b] we mean a func-
tion ¢ D¢ f defined by

_ b
gDz?f(l") = 1“(1——104)/x (t — x)_a%f(t)dt

The Riesz fractional integral “I{ f of order o is defined by

« 1 ’ a—1
M) = g [l Ol )

Observe that, from definitions of the Riemann—Liouville and the Riesz fractional inte-
grals, it follows that

P13 () = 5 LIS (@) 2 T ()]

The Riesz fractional derivative © D¢ f and the Riesz—Caputo fractional derivative ¢ D¢ f
of order o (0 < v < 1) are defined by

FDg f () = ﬁ a oo

D) = [l O s
Therefore,

o D f(2) = 5 [D5 f(2) = oD f(2)]

N —

and

1D f(r) = 5 (D3 () — SD3F()].

In the discussion to follow, we need a fractional integration by parts formula. Let
0<a<l.Iff ge AC([a,b]), then

/a @) CDE f(a)dr = F(x) I / F(). D3 g(x

[ o ED5swar = a2+ [ ol
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Thus, in the case of the Riesz—Caputo fractional derivative, one has

b b
[ 9@ gy = @)t g - [ @iDgg@dn

Partial fractional integrals and derivatives are a natural generalization of the cor-
responding one-dimensional fractional integrals and derivatives, being taken with re-
spect to one or several variables. For (zy,...,2,), (aq,...,q,), where 0 < «; < 1,
i=1,...,nand [a;,b] X --- X [ay, b,], the partial Riemann—Liouville fractional inte-
grals of order oy, with respect to z;, are defined by

1

(677 —
akak f<x17 e 7xn> P(Oék)

Tk
/ (fk —tk)akilf(xl,... ,tk,...,xn)dtk,

ag

. 1™ -
kubk’“f(xl,...,xn) = m/mk (tk —ka) k 1f(x17...,tk,...,xn)dtk.

Partial Riemann-Liouville and Caputo derivatives are defined by

WD (a:l,...,xn):ﬁ%/ﬂjk(zk—tk)_akf(azl,...,tk,...,xn)dtk,
-1 0 (™

oDyt [, m,) = ma_xk/xk (tr — o) "% f(T1, oty oo Ty ) dg,

CkDa: (X1, ..., Tp) = ;/xk(xk - tk)_akif(xl, R A 11178

s L1 —ag) Jg, oty

CDyeflay,... @ )Z_—l/bk(tk—xk)_a’“if(xl ety ey X ) dEg

e =g g (1t

Partial Riesz and Riesz—Caputo derivatives are defined by

« 1 6% (6%
kab: (T1,...,x,) = 5 [akDm: (T1, s n) = 2, Dyf f(, .. ,xn)} ,
and

BODyEf (2, w,) = =[G DO (:Ul,...,xn)—ngg‘: (z1,...,3,)] .

N | —

3 Main Results

Consider a system characterized by a set of functions

W (t,xy,. .. Tm), Jj=1,...,n, 3.1
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depending on time ¢ and the space coordinates x4, . . . , z,,. We can simplify the notation
by interpreting (3.1) as a vector function v = (u',...,u") and writing t = 29, =
(xo, 1, ..., Tm), dv = dxodxy - - - dx)y. Then (3.1) becomes simply u(x) and is called

a vector field. Define the action functional in the form
J(u) = / L(z,u, Ve u)dr, (3.2)
Q

where Q = R X [ag, bo], R = [a1,b1] X -+ X [@m, by, and € V* is the operator

RC mao RC myaa RC mam
(ao Dbo’al Db1 e 7amem)’
where a = (g, ay,...,am), 0 < a; < 1,7 =0,...,m. The function £(x,u, 29V u)

is called the fractional Lagrangian density of the field. We assume that:
i) v e CHOQ,R),j=1,...,n;
(i) £ € CYR™! x R" x R*™+D.R);

(iii) z — Grc par, 4© C'-functions for every v/ € C*(Q,R), i = 0,...,m and
a; b; uj

j=1...,n.
We define the admissible set of functions A(£2) by
AQ) i ={u: Q= R" 1 u(x) =p(x) for x €I},

where ¢ : 02 — R" is a given function.
Applying the principle of stationary action to (3.2) we obtain fractional Euler—
Lagrange equations for the field (cf. [1,13]).

Theorem 3.1. A necessary condition for the function u € A(S2) to provide an extremum
for the action functional (3.2) is that its components satisfy the following n multidimen-
sional fractional Euler—-Lagrange equations:

Y .
%—4 aiDbiW_O’ ]—1,...,”.

Proof. The result of the theorem is proved by writing down the variation of the action,
performing an appropriate integration by parts, and using the fundamental lemma of the
calculus of variations. ]

We define

oL = or
Ef£ =5 RDai—, i =1....
( ) ouJ — a; "~ b; a(]chgiujv J 5 , T,

1=
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which are called the fractional Lagrange expressions. We shall study infinitesimal trans-
formations that depend upon arbitrary functions of the independent variables and their
partial fractional derivatives in the sense of Riesz—Caputo. Let

{

j=1,...,n, where p;, s = 1,...,r, are r arbitrary independent C''-functions defined
on () and 777 is a linear fractional differential operator:

&I

() = (@) + T (@) + -+ T (s (2) G-

N

T = () + Y @D, 0< B <1,

with 2€ D *'p,, &%, ¢I* C-functions defined on 0, s = 1,...,7,i=1,...,m.
Now we define invariance similarly to the classical case. The functional (3.2) is
invariant under transformations (3.3) if, and only if, for all u € C*(€2,R™) we have

/ L (a:, u, Rcvaa) dr = / L (x, u, RCVQU) dx.
Q Q

Theorem 3.2. If functional (3.2) is invariant under transformations (3.3), then there
exist r identities of the form

n

ijs (Ejf(ﬁ)) =0, s=1,...,r

j=1
where T is the adjoint of T’® (see Remark 3.3).
Proof. By the definition of invariance we have
0= / L (x, u, RCvaa) dr — / L (x, u, RCVQU) dx
) Q
= / (E (:1:, u, RCV“&) - L (:v, U, RCVO‘u)) dx.
Q

Then, by the Taylor formula,

- oL . - oL ,
— § , —Z T35 (p, E ———RCDXTI(py) | d 4
0 — /Q (8'&] (p ) + pr achgiu] a; b; (p )> T, (3 )
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T

where T%(p,) = Z T7%(p,). The Fubini theorem allows us to rewrite the integrals as
s=1
iterated integrals so that we can use the integration by parts formula (2.1):

/Z(’)RCD%UJ‘% ailTjs(Ps)d
/ Z zaRcDaz Srona 5 L (ps)dx + [ag, (3.5

j=1,...,n, where [-]|aq represent the boundary terms — the m + 1-volumes integrals.
Since p; are arbitrary, we may choose p, such that ps(z)|sq = 0 and iCDi ips(t)|oq =
0, s =1,...,r, ¢ = 1,...,l. Therefore, the boundary term in (3.5) vanishes and
substituting (3.5) into (3.4) we get

N 0L <, . OL "
= Z/ <8ui — a: D, 8£CDZin> T7%(ps)d.

Now we define the adjoint operator T7% of a fractional differential operator T7¢ by
/ q(2)T7 (ps(2))dz = / ps(@)T%(q(x))dz + []]oo,
Q Q

where we use the Fubini theorem. Again appealing to the arbitrariness of ps, we can
force the boundary term to vanish (by putting ps(z)|sq = 0). Therefore,

- - oL m R oL
O:Z/QZT <au.7 Db aRcDaZ ]>psdx
Finally, by the fundamental lemma of the calculus of variations, we conclude that
ZTjS (Ef(ﬁ)) =0, s=1,...,r
j=1

This concludes the proof. [

Remark 3.3. The adjoint of 77% is given by the expression

T9(q) = ¢ = Y EDJ(d%q), j=1,...,n.

=0
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4 An Example

Historically, the first example of gauge symmetry to be discovered was classical elec-
tromagnetism. Here, we will propose a fractional electromagnetic action which is in-
variant under a fractional gauge transformation. To illustrate our result we will use the
Lagrangian density for the electromagnetic field (see [10]):

Lo 2
= 5 (B — 1), (4.1)
where E and H are the electric field vector and the magnetic field vector, respectively.
Using the method presented in [5, 14], we generalize (4.1) to the fractional Lagrangian
density by changing classical partial derivatives by fractional. Let x = (z0, 1, x2, 23) €
Qand A(z) = (A1(x), Az(x), As(x)), Ao(z) be a vector potential and a scalar potential,
respectively. They are defined by setting

E = flOylonees) g BOpoop - H=cwlA,0<q; <1, i=0,...,3, (4.2)
where
RCV(al,az,ag)AO RCDoqA +JRC’Da2A + kRCDg?A 0,
o DR A =10 D0 Ay + o D Ay + ki Dt Asg,

curlA =i (FODp2 A3 — JOD2 Ay) + 3 (FCDp2 Ay — EODit Ag)
+k (JODpr Ay — FODp2 Ay)
Replacing E and H in (4.1) by their expressions (4.2), we obtain the fractional La-
grangian density

[ — % [(RC’V(m,az,a:s)AO _ fli:)C'Dg;OA)2 _ (CUI"lA)ﬂ . (43)

Observe that, similar to the integer case, the potential (Ay, A) is not uniquely deter-
mined by the vectors E and H. Namely, E and H do not change if we make a fractional
gauge transformation:

Aj(x) = Aj(x) + 5°Dy f(w), §=0,...,3, (4.4)
where f : Q — R is an arbitrary function of class C? in all of its argument. There-

fore, the Lagrangian density (4.3), and hence the action functional, is invariant under
transformation (4.4). By Theorem (3.2), we conclude that

ZRDO"< ):0,

where E]f (L) are Lagrange expressions corresponding to (4.3). Equations E]f (L) =0
do not uniquely determine the potential (Ay, A) and to avoid this lack of uniqueness, a
fractional Lorentz-type condition can be imposed on (Ay, A).
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