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Preface

The main purpose of this monograph is to present recent development in pure
mathematics and its applications by the Podlasie mathematicians concentrated
in two the most important scientific centres of the region (i.e. University of
Bialystok and Bialystok Technical University), and by their colleagues from the
other regions of Poland. These developments are related to algebra, geometry,
and the equations on the different time scales (particularly, to the difference
and differential equations). The editors hope that the monograph will stimulate
the exchange of ideas both among authors of individual chapters and between
the authors and readers of the monograph. They also hope that the monograph
will stimulate further exploring of presented areas. Finally, they hope that the
cooperation established during writing of this monograph; hopefully it will be
continued in the future — possibly resulting in new achievements.

The volume consists of eleven chapters divided into three parts. Part I com-
prising algebraic results consists of five chapters.

Chapter 1 is devoted to the study of some subclasses of H-rings, i.e. rings in
which every subring is an ideal. In the description of H-rings, the central role is
played by the so-called almost null rings. The authors present and classify, up
to an isomorphism, some general examples of non-torsion almost null rings.

Some class of homomorphically closed rings, called powerly hereditary rings,
is studied in Chapter 2. It is proved that the Kurosh chain determined by this
class stabilizes at step 3. With additional assumptions, the left Kurosh chain
stabilizes at step 4. The facts presented are generalizations of the classical results
for classes of nilpotent rings and for the hereditary classes.

New results for the structure of T'I-groups are presented in Chapter 3. The
structure theorem describing torsion T'I-groups is proved, and the structure of
the torsion part of mixed T'I-groups is described as well. Furthermore, it is
proved that every abelian torsion-free group of rank one is a T'I-group. Numerous
examples of T'I-groups are given.

In Chapter 4, some known algebraic and geometric results concerning the
spark of a matrix over an arbitrary field are recalled first. Then, a few new
examples and observations are presented.

In Chapter 5, the author proves a particular case of the Hermite—Lindemann
Transcendence Theorem saying that if « is a non-zero algebraic number, then
e® will be transcendental. Some applications of this theorem are also presented.

Part II is devoted to geometry and contains two chapters.

In Chapter 6 it is proved that a generalized Veronesian Vi (M) cannot be
realized in any Desarguesian projective space if £ > 3 and the partial linear
space M contains a line on at least 4 points or £ > 3 and the partial linear space
M contains a line on at least 3 points. This result is obtained using methods
of the theory of combinatorial Veronesians. As a consequence of this fact, the
author obtains that there is no Desarguesian projective space containing Vi (P),



where P is a projective space and k > 3. Also, the problem of realizability of
Vo(PG(2,2)) in PG(n,2) is solved.

The projective line P(R) over a finite associative ring R with unity is discussed
in Chapter 7. It is defined as the set of free cyclic submodules of 2R, the two-
dimensional left module over R. In particular, automorphisms and distant graphs
of projective lines are discussed.

The last part (Part III) consisting of four chapters is focused on some topics
in the field of difference and differential equations.

In Chapter 8, the author explorates the differences between asymptotic prop-
erties of solutions of difference equations and their continuous analogues on the
example of the third order linear homogeneous differential and difference equa-
tions. It is shown that these equations (differential and recurrence) can have
solutions with different properties concerning boundedness.

In Chapter 9, some three-dimensional nonlinear difference system with devi-
ating arguments is studied, where the first equation of the system is a neutral
type difference equation. The classification of nonoscillatory solutions of the con-
sidered system are presented. Also the sufficient conditions for boundedness of
a nonoscillatory solution are given.

In Chapter 10, the symmetric and antisymmetric exponential functions in
four variables are described, based on the same permutation group. Next, explicit
formulas for the corresponding families of the orthogonal polynomials and some
of their properties are derived like orthogonality, both the continuous one and
the discrete one on a lattice. A general formula for the symmetric orthogonal
polynomials is also given.

In Chapter 11, the problem of relative observability for a linear stationary
fractional differential-algebraic delay system with jumps is investigated. Such a
system consists of a fractional differential equation in the Caputo sense and an
output equation. Using determining equation the author obtains effective para-
metric rank criteria for the relative observability. A dual controllability result is
also formulated.

The edition of this book was supported by the Polish Ministry of Science and
Higher Education.

Editors of the volume: Biatystok, June 2014

Anna Gomolinska
Adam Grabowski
Malgorzata Hryniewicka
Magdalena Kacprzak
Ewa Schmeidel
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On the Non-torsion Almost Null Rings

Ryszard R. Andruszkiewicz and Karol Pryszczepko

Institute of Mathematics, University of Bialystok,
15-267 Bialystok,
Akademicka 2, Poland

randrusz@math.uwb.edu.pl

Abstract. The presented work is devoted to the study of some sub-
classes of H-rings, i.e. rings in which every subring is an ideal. In the
description of H-rings a central role play the so-called almost null rings.
In this paper we present and classify, up to isomorphism, some general
examples of non-torsion almost null rings.

1 Introduction

All considered rings are associative, not necessarily with unity. A ring in which
every subring is an ideal is called an H-ring. If the additive group R™ of the
ring R is a p-group, then we say that R is a p-ring and if furthermore R is a
nil H-ring, we shall say that R is a nil-H-p-ring. The class of H-rings have been
studied by a number of authors and the most important results were obtained
by L. Rédei [7,8], V. I. Andrijanov [1,2] and R. Kruse [5,6]. Thanks to their
efforts, the problem of classification of H-rings has been reduced to the problem
of classification of nil- H-p-rings for a prime integer p. To describe the class of nil-
H-p-rings, mentioned authors used many types of rings defined by a complicated
relations on generators. Unfortunately, the problem of classification of nil-H-p-
rings (even rings from the same class), up to an isomorphism, is still open.

The most important subclass of the class of all nil-H-rings is the class of
almost null rings, which was discovered by Kruse and independently by Andri-
janov.

Definition 1 ([5], Definition 2.1). We say that a ring R is almost null if
for all a,b € R the following conditions are satisfied:
(i) a® =0,
(ii) Ma? =0 for some square-free integer M which depends on a,
(iii) ab = ka® = Ib* for some integers k, 1.
The following important proposition is due to Kruse.

Proposition 1 ([5], Proposition 2.6). A non-torsion nil-ring R is an H-ring
if and only if R is an almost null ring.

The class of almost null rings, is the first of listed, by Andrianov, classes
of nil-H-p-rings (cf. [2], Definition 1), and occurs in the description of next
presented by Andrianov classes. Moreover, almost null rings play a central role
in the classification of the so-called filial rings (cf. [3,4]).
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2 Preliminaries

Throughout the paper, N, Z and P stand for the set of all positive integers,
the set of all integers and the set of all primes, respectively. For n € N, let
Zn, ={0,1,...,n — 1} be the residue class ring modulo n.

In the current paper for a ring R we will use the following notation: for a
subset S of R, we denote by (S), [S], ar(S) = {zr € R : xS = Sz = 0} the
subgroup of R generated by S, the subring of R generated by .S, the two-sided
annihilator of S in R, respectively. Instead of ar(R) we will write a(R), for
short. Moreover, T(R) = {x € R : nz = 0 for some n € N} and for any p € P
R, ={r € R:p"z =0 forsomen € N}, R[p] = {x € R : pz? = 0}. For an
abelian group M, by M we denote the ring with zero multiplication and the
additive group M and M, = {a € M : p°a = 0 for some s € N}, for p € P.

Some characterizations of almost null rings where found by Kruse and An-
drijanov, but are unsatisfactory due to lack of description up to an isomorphism.
Now we present two theorems which are a reformulation and generalization of
Kruse’s theorem characterizing almost null rings (cf. [5], Proposition 2.10).

Theorem 1. Let S be a ring and let p be a prime integer. Then S is an almost
null ring such that S = Slp| if and only if one of the following conditions is
satisfied:

(1) %2 =0,

(2) there exists x € S such that x® # 0, px?> = 0, pz,2?> € a(S) and S =
() + a(s),

(3) there exist x,y € S such that S = (z,y)+a(S), x? # 0, px? = 0, pz,py, 22 €
a(S), y* = Ax?, zy = Fi2?, yr = Fya?, where A, F1,F» € Z and the
congurence

X2+ (Fi+F)X+A=0 (mod p) (1)

has no integer solution.

Moreover, if S is an almost null ring, then the quotient ring S/a(S) is a Z,-
algebra and dimz, S/a(S) < 2.

Theorem 2. A ring R is an almost null ring if and only if R = 3 p Rp|,
where for all distinct prime integers p,q we have R[p] - R|q] = 0, R[p] < R and
Rp| satisfies one of the conditions (1), (2) or (3) of Theorem 1.

Remark 1. Let p be an odd prime integer and let S; be a ring in which there exist
elements 1, y; such that Sy = (z1,y1) + a(S1), ¥2 # 0, px? = 0, px1,py1, 23 €
a(S1), y? = Az?, z1y; = —F2?, y1z1 = Fa? for some A, F € Z such that pt A,
p 1 F and —A is a quadratic non-residue modulo p. Let Sy be a ring in which
there exist elements X1, Y; such that Sy = (X1,Y1) + a(Ss), X2 # 0, pX? =0,
le,thXlQ S a(Sg), Y12 = BXIQ, XYy = —F’)(%7 Yi X = FX12 for some B € Z
such that p{ B and —B is a quadratic non-residue modulo p. From Theorem 1
it follows that S7, S5 are almost null rings.
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We will show that S; = Sy implies that A = B (mod p). Assume that
f: 81 — Sy is aring isomorphism. Then f(x1) = aX; +bY1 +nq, f(y1) = X1+
dY1 + ns for some ny,ny € a(Sz) and a, b, ¢, d € Z such that ’Z Z) =ad—bc#0

(mod p) and:
—F(CLX1 +bY7 + TL1)2 = (CLXl + bY; —|—Tl1) cXi +dY; —|—Tl2)

(
F(aX1 + bYl + n1)2 = (CXl + le + ng)(CLXl -+ bY1 +’/L1)
A((le + bY1 + 711)2 = (CXl -+ le +’I7,2)2

Hence
—F(a? 4+ Bb?) = ac — Fad + Fbc+ bdB  (mod p)
F(a® + Bb?) = ac — Fbc+ Fad +bdB  (mod p) (2)
A(a® + Bb?) = % + Bd? (mod p)

Adding the first two congruences and dividing by 2 we get ac+bdB = 0 (mod p).
Since p{ F, so by the first congruence of (2) we obtain

a*> +b°B=ad—bc (mod p). (3)
By the above and by the following identity
(a®> +b°B)(c* + d*B) = (ac + bdB)? + B(ad — bc)?

we get

(ad — be)(c® + d*B) = B(ad — bc)*>  (mod p).
But p { ad — be, so ¢ + d*?B = B(ad — bc) (mod p). Moreover, by the last
congruence of (2), A(a? + Bb?) = B(ad — bc) (mod p) . From (3), A(ad — be) =
B(ad — be) (mod p) and since p 1 ad — be, we get A = B (mod p).

Now, we present some technical results, which will be used in this paper.

Proposition 2. Let © be any element of order p in a p-group (a). Then, for
every abelian group B and for A = (a) ® B we have

o(a) = max{o(v) : ve A, and x € (v)}.

Proof. Assume, that there exists vy € A4, such that z € (vg) and o(vp) = p* >
p" = o(a). Since o(z) = p, so x = Up' vy for some U € Z, p{ U. But vg = ka+b
for some k € Z and b € B. Therefore pt~lvy € B, so x € B, a contradiction.
Thus o(a) = maz{o(v) : v € A, and z € (v)}.

Theorem 3 (Walker). Let F, F',G, H be abelian groups. If F&O G = F' @ H,
F = F' and F is finitely generated, then G = H.

Proof. Corollary 8 of [9].

The next lemma follows directly from the Dirichlet’s theorem on arithmetic
progressions, but we give an elementary proof.
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Lemma 1. Let p be any prime integer and let a, b be any integers such that at
least one of them is not divisible by p. Then there exist relatively prime integers
x, y such that x = a (mod p) and y =b (mod p).

Proof. Without loss of generality we may assume that a,b € Z, and a # 0. If
b =0 it is enough to set x = a + p and y = p, because p { a. Now, assume b # 0.
Since the multiplicative group of the field Z, is cyclic, there exists ¢ € Z,, \ {0}
such that a = ¢* (mod p) and b = ¢! (mod p) for some k,I € N. Hence p{ c. Let
r=c"+(c+1pand y = c. Then = a (mod p) and y = b (mod p). If the
integers x and y were not relatively prime then for some prime we wolud have
q|cand q|cF+(c+1)p. Thus q | c and g < p. Therefore q | (c+ 1)p and hence
q|c+1.But q| ¢, so we obtain ¢ | 1, a contradiction.

Proposition 3. Let p be any odd prime integer and let A, F, Vi, Vs be integers
such that p{ F? —4A. Then

(X’ + FXY + AY? + ViX + VoY : XY €Zp} =Z,.

Proof. First, we will prove that {X? + FXY + AY? : X,Y € Z,} = Z,. Since
p > 2,80 1/2 € Z, and for arbitrary X,Y € Z, we have

X2+ FXY + AY? = (X + (F/2)Y)? — (F? — 44) (Y/2)".

Therefore it is enough to show that {U? — AV? : U,V € Z,} = Z, for A =
F?—4A. Take any c € Z, and consider the sets A = {U?~c : U € Z,} and B =
{AV? : V € 7Z,}. Since the set {W? : W € Z,} = {0%,12,...,((p — 1)/2)?}
has cardinality (p + 1)/2 > p/2 and p 1 A, so both A and B have cardinality
(p+1)/2. Hence A and B cannot be disjoint as subsets of Z,. Thus, there exist
U,V € Z, such that U? — ¢ = AV?. Therefore ¢ = U? — AV?2.

Now, we consider the general case, when the integers V; and V; are arbitrary.
Since p f F? — 4A, so there exist a,b € Z such that 2a + Fb = V; (mod p) and
Fa + 2Ab =V, (mod p). Hence, for arbitrary X,Y € Z we have X2 + FXY +
AY? +ViX + VoY = (X +a)? + F(X +a)(Y +b) + A(Y +b)* — (a® + Fab+ Ab?)
(mod p). Therefore, by the first part of the proof, we get {X2 + FXY + AY? +
VWX +WY : XY €Z,} =7,

3 The main examples

Ezxample 1. Let p be any prime integer and let integers F}, F», A be such that
the congruence (1) has no solution. Let U € Z, \ {0} and m,n € N, wherein
n > 1. Moreover, let R = Z. x Z}, or R = Z* x Z.. In the group R we define
a multiplication by the formula

(k1,00) - (k2,1o) = (0,U - (k1lo Fy + liko Fy + Akika + lile) - p" 1), (4)

A standard computation shows that this multiplication is well-defined, distribu-
tive over addition and (ab)c = a(be) = 0 for any a,b, ¢ € R. The ring constructed
above will be dentoted by

(me XUpn—l an)Fl’FQ’A or (Z XUpn—l Zp")Fl,FQ,A'
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Since, the congruence (1) has no solution, so {(k,1)?) = ((0,p"~ 1)) if p 1 k or
ptland (k,1)? = (0,0)if p| k and p | I.

Let y = (1,0), = = (0,1). Then R* = (y) @ (z), 2% = U - p" L, y? = A2?,
vy = F12?%, yr = Fya?, o(2?) = p and 22, pr, py € a(R). By Theorem 1, R is an
almost null ring. Moreover a(R) = (py) ® (px), (R/a(R))* = Z x Z}.

Note that there exists V' € Z such that UV = 1 (mod p). Let F| = UF,
F) = UF,, A’ = U?A. Then the congruence X2+ (F| + F;)X + A’ =0 (mod p),
has no solution. Moreover, the functions

f: (me Xpn—l Zp?L)F{7F2/7A/ — (me XUpn,—l Zp”)Fl,Fg,Aa

g: (Z Xpn—1 an)pl/’FZ/’A/ — (Z XUpn—l an)F17F27A

given by the formulas f((k,1)) = (k, V1), g((k,1)) = (k,VI) are ring isomor-
phisms. Therefore, without loss of generality, we may assume that U = 1.

Furthermore, if an integer W is not divisible by p, then there exists V € Z
such that WV =1 (mod p) and the congruence X2+ (W EF+W Fy) X +W?2A =0
(mod p) has no solution. Moreover, the function f: (Zpm Xpn-1 Zpn)py Fya —
(Zipm X pn—1 Zopn )Wy, wF, w24 given by the formula f((k,1)) = (Vk,1) is a ring
isomorphism.

Ezample 2. Let p, U, Fy, F5, A be the same as in the Example 1. Let m,n,s € N.
Moreover, let R = Zpm X Zipn X Zps or R =7 X Zipn X Lips or R =7 X L X Lps.
In the group R we define a multiplication by the formula

(k1,01,t1) - (K2, layta) = (0,0, U (kiloFy + liko Fy + Akike + 11l2) - p*~) ()

A standard computation shows that this multiplication is well-defined, distribu-
tive over addition and (ab)c = a(be) = 0 for any a,b, ¢ € R. The ring constructed
above will be denoted, respectively, by

(Zp'm X an)Fl,F27A XUps—l Zps’

(Z X Zp”)Fl,Fg,A XUpsfl Zps7
(Z X Z)F11F27A XUpsf1 Zps.

Since, the congruence (1) has no solution, so (k,1,¢)? = (0,0,0) if and only
if p | k and p | . Moreover, ((k,1,t)?) = ((0,0,p* 1)) if ptk or p{1.

Let y = (1,0,0), x = (0,1,0), 2 = (0,0,1). Then 22 = Up*~1z, y? = Az?,
ry = Fi2?, yz = F2x?, a(R) = (py)® (pz) B (z), R = (z,y)+a(R), (R/a(R))T =
Z} x 7}, so by Theorem 1 it follows that R is an almost null ring.

Moreover, the functions

[ (Zpm X Zn ) Py Fa,a Xps=1 Lips — (Zpm X Zpn )y, 2 Xups=1 Lps,

g: (Z X an)Fth,A Xps—l Zps — (Z X an)Fth’A XUps—l Zps’

h: (Z X Z)Fl,F2,A Xps—1 Zps — (Z X Z)Fl,FQ,A Xyps—1 Zp57
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given by the formulas f((k,1,t)) = (k,1,Ut), g((k,1,t)) = (k,1,Ut), h((k,1,t)) =
(k,1,Ut) are ring isomorphisms. Therefore, without loss of generality, we may
assume that U = 1.

Furthermore, if an integer W is not divisible by p, then the congruence X2 +
(WF, +WFE)X +W?2A =0 (mod p) has no solution and the functions

f: (me X an)Fth,A Xps—1 Zps — (me X Zp")WFl,WF27W2A Xps—1 Zps,

g: (Z X an,)Fth,A Xps—1 Zps — (Z X Zp")WFl,WFz,WZA X ps—1 Zps
given by the formulas f((k,l,t)) = (k, WI,W?t), g((k,l,t)) = (k, WI,W?t) are
ring isomorphisms.

4 The rings of the form (Z X pn-1 Zpn )y, r,,4 and their
extensions

Proposition 4. For any odd prime integer p and fori = 1,2 let R; = (Z X pyn;—
Zpni )0,0,—ps» Where n; > 1, p; is a fived quadratic non-residue modulo p. Let A,
be a torsion ring with zero multiplication. Then Ry ® A1 = Rs @ As if and only
if n1 =mna, AT =2 AS and py = p2 (mod p).

Proof. Implication < is obvious. For the implication =, assume that f: Ry &
Ay — Ro@® As is aring isomorphism. By Proposition 2, p™ = max{o(v) : (R;®
A;)? C (v)} fori = 1,2, hence n; = ny = n. Moreover, f is an isomorphism of the
additive groups, so by Theorem 3, A7 = AT. Next, o(f((0,1))) = o((0,1)) = p",
so there exist |,d € Z and o € Ay such that f((0,1)) = (I,d-1) + a. But
(0,1) ¢ a(R1 ® A1) and 0((0,1)) < oo. Thus I = 0 and (0,d 1)+« ¢ a(Ra® A2).
Hence p { d. Moreover f((1,0)) = (a,b-1)+/ for some a,b € Z, 8 € As. Therefore
f((k, 1) +~) = (ka, (kb+1d) - 1) + la + kB + f(v) for arbitrary k € Z, | € Zp»,
v € Ay. But la + kB + f(vy) € Ay @ T(Ry), the group A7 is torsion and f is
“onto”, so ak = 1 for some k € Z. Hence a = 1 and a? = 1.

Next, (0, 1)2 = (0’pn71)7 so f((0, 1)2) = pnil - f((0,1)) = pn71 ~(0,d-1) +
p" o and f((0,1)%) = [£((0,1))]*> = ((0,d - 1) + a)? = (0,d? - p"~ ). Therefore
d?> = d (mod p) and since p{d, so d =1 (mod p).

Moreover, (Oa O) = f((oa O)) = f((l,O) ’ (07 1)) = f((l,O)) ’ f((O, 1)) = ((a7 b-
1)+ 8)-((0,d-1)+a) = (0,bd - p"~1), so bd = 0 (mod p). By the above p | b.
Applying the function f to (1,0)2 = —u1(0,1) we get —pid = —pza? + b2
(mod p). But a®> =1, d=1 (mod p) and p | b, s0 p1 = pz (mod p).

Proposition 5. Let p be an odd prime integer and p1, po be a fixed quadratic
non-residues modulo p. Then for every integer n > 1,

(Z X pn—1 Zipn )0,0,—ps ® Z° 2 (Z X yn—1 Lipn )0,0,—pup D Z°.

Proof. Elementary number theory implies that u; = a?us (mod p) for some
a € Z and that there exist C, E' € Z such that aC — pE = 1. It is easy to check
that the function

Fi(Z X pn—1 Ziyn )0,0,—p1 ® Z° = (Z X pn—1 Lipn )0,0,—puy ® Z°,
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given by the formula f(k,[,t) = (ak + pt,l,Ct + Ek) is a ring isomorphism.
Proposition 6. Let n > 1 be an integer. Then
(Z X gn—1 Zign)o,1,1 = (Z Xgn—1 Zign )1,0,1-
Proof. 1t is easy to check that the function
I (Zgm Xon— Z2")1,0,1 — (Zgm Xgn- Z2n)0,1,1,
given by the formula f((k,1)) = (k, (k +1) - 1) is a ring isomorphism.

Proposition 7. Let p be an odd prime integer and n > 1 be an integer. Let F, A
be integers such that pt F and the congruence X2 +2FX + A =0 (mod p) has
no solution. Then

~

(Z X pn—1 Zpn )0,0,4-F2 = (L X pn—1 Lpn ) F,F, A-
Proof. Tt is easy to check that the function
[ (Z X pn—r Lyn)o,0,a—F2 = (L X pn—1 Lpn ) p,F, A,
given by the formula f((k,1)) = (k, (I — Fk) - 1) is a ring isomorphism.

Proposition 8. Let p be an odd prime integer and n > 1 be an integer. Let
A, Fy, Fy be integers such that p 1 Fy — Fy and the congruence X2 + (Fy +
F5)X + A =0 (mod p) has no solution. Then there exist integers G, B such that
4B =4A — (Fy + F»)? (mod p), 2G = F, — Fy (mod p) and

(Z Xpn-1 Zp")Fl,Fz,A = (Z Xpn—1 Zp")fG,G,B

Proof. Since p is odd, so there exist b,G,B € Z such that 2b = —(F} + F5)
(mod p), 4B = 4A — (F1 + F»)? (mod p) and 2G = F — Fy (mod p). It is easy
to check that the function

f: (Z Xpn—l Zp")—G,G,B — (Z Xpnfl an)F17F27A,
given by the formula f((k,1)) = (k, (kb+1)-1) is a ring isomorphism.

Proposition 9. Let p be an odd prime integer and n > 1 be an integer. Let p
be a fized quadratic non-residue modulo p. Let G and F' be integers, which both
are not divisible by p. The rings (Z X yn—1 Lpn )—G,c,—p and (Z X pn-1 Lpn ) —F,F,—p
are isomorphic if and only if G = F (mod p) or G = —F (mod p).

Proof. Assume that G = F (mod p) or G = —F (mod p). Then F = UG
(mod p) for U = +1. Tt is easy to check that the function

f: (Z Xpn—1 ZP")*F,E*H — (Z Xpn—1 an)fG,G,f;u

given by the formula f((k,1)) = (Uk,!) is a ring isomorphism.
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Conversely, let g: (Z Xpyn—1 Zpn) —c,¢,—p — (L Xpn—1 Zpn ) F,F,— be a ring
isomorphism. Then 0(g((0,1))) = o((0,1)) = p™, so ¢g((0,1)) = (0,¢) for some
¢ € Zpn. But (0,1)2 = p"~1(0,1), so (0,¢)*> = p"~1(0,¢). Moreover (0,c)? =
c2(0,1)2 = 2p"~1(0,1). Hence ¢? = ¢ (mod p). Since f((0,1)?) # (0,0), so ptc
and ¢ = 1 (mod p). Next, ¢((1,0)) = (a,b) for some a € Z, b € Zyn. Therefore
(1,0) = K(a,b) + L(0,c) for some K,L € Z and hence a = 1. Moreover
(@b = —p" (0, 1) and (a,b)° = (0, (—pua® + B)pr1) = (0, (—p + B)p"=),
so —u + b?> = —p (mod p) and consequently p | b. Next, g((1,0) - (0,1)) =
g((1,0)) - g((0,1)), so g(Gp™~t-(0,1)) = (a,b) - (0,¢). Thus Ge = acF + bc
(mod p). But p | band pt¢, so G =aF (mod p). Finally G = £F (mod p).

Proposition 10. Let p be an odd prime integer and let u be a fized quadratic
non-residue modulo p. Let n > 1 be an integer. Then for every integer F which
s mot divisible by p,

(Z Xpn—1 Zipn ) —1,1,—pp DL’ 2 (Z X pn—1 Zpn)_p > D Z°.

Proof. There exist A, M € Z such that FA+ Mp = 1. It is easy to check, that
the function

i (ZXpn—r Zpn)—1,—p ® L = (Z Xpn—1 Lin ) _p.p— 2 ® Z°,
given by the formula f((k,l,t)) = (kA + pt,l, F't — Mk) is a ring isomorphism.

By Example 1, Propositions 4, 6, 7, 8, 9 and Remark 1 we get the following
theorem.

Theorem 4. Let p,n, A, Iy, Fy be the same as in the Example 1. If p > 2, then
let p be a fized quadratic non-residue modulo p. Let R = (Z X yn—1 Zpn ) Fy 1y, A-
Then:

(i) if p > 2 and the ring R is commutative, then F; = F5 (mod p) and
R = (Z Xpn—l an)(]’o’,uv27

for exactly one V€ {1,2,...,(p—1)/2},
(ii) if p =2, then the ring R is not commutative and

R= (Z Xon—1 ZQ")O,1,17
(i11) if p > 2 and the ring R is not commutative, then Fy # Fy (mod p) and
R= (Z X pn—1 an)_FVF,—,u,V27

for exactly one pair (F,V) e {1,2,...,(p—1)/2} x {1,2,...,(p —1)/2}.
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5 The rings of the form (Z X Zpn)py ,Fy,4 X ps—1 Lps

Proposition 11. Let p,n,s, A, Fy, Fy be the same as in the Example 2. Let
R= (Z X an)Fl’F%A Xps—l Zps. Then:

(i) if p > 2 and the ring R is commutative, then Fy = F» (mod p) and
R = (Z X Lipn )o,0,4— 17 Xpe=1 Lps,
(i) if p =2, then the ring R is not commutative and
R = (Z X Zan)oa,1 Xgs—1 Los = (Z X Z)1,01 Xogs—1 Lgs,
(#i) if p > 2 and the ring R is not commutative, then Fy £ Fy (mod p) and
R = (Z X Zpn)—G,c,B Xpe—1 Lps,

for all G, B € Z such that 4B = 4A — (Fy + F3)? (mod p), 2G = F, — Fy
(mod p).

Proof. (). It is enough to check, that the function
F:(Z X Zpn)op,a—r2 Xps—1 Lps = (L X Lpn ) Fy 71,4 Xps—1 Lps,

given by the formula F((k,l,t)) = (k,l — Fik,t), is a ring isomorphism.
(#4). The function

F: (Z X ZQ")l,O,l Xos—1 Lios — (Z X ZQ")O,l,l Xos—1 ng,

given by the formula F((k,l,t)) = (k,k +1,t) is a ring isomorphism.

(#4i). Since p is an odd prime, so there exist b,G, B € Z such that 2b =
—(F1+Fy) (mod p), 4B = 4A— (F; + F,)? (mod p) and 2G = F, — F; (mod p).
It is easy to check that the function

f: (Z X Zp")—G,G,B Xpsfl Zps — (Z X Zp")Fl,Fz,A Xpsfl Zps
given by the formula f((k,1,t)) = (k,kb+1,t) is a ring isomorphism.
By Remark 1, Example 2 and Proposition 11 we get the following theorem.

Theorem 5. Letp,n,s, A, F1, F5 be the same as in the Example 2. If p > 2, then

let pu be a fized quadratic non-residue modulo p. Let R = (Z X Zyn ) Fy 7y, A X pa—1
ZLps . Then:

(i) if p > 2 and the ring R is commutative, then Fy = F» (mod p) and
R = (Z X ZLipn )0,0,—pp X pa—1 Lips,
(ii) if p =2, then the ring R is not commutative and
R = (Z X Zan)o,11 Xos-1 Los,
(#3) if p > 2 and the ring R is not commutative, then Fy # F> (mod p) and
R = (Z X Lpn)—1,1,—pv2 Xps—1 Lips,

for exactly one V€ {1,2,...,(p—1)/2}.
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6 The rings of the form (Z X Z) g, ;a4 X ps—1 Lps

Proposition 12. Let p,s, A, Fy, F> be the same as in the Example 2 and let
R = (Z X Z)Fl,Fg,A Xpsfl Zps. Then:

(i) if p > 2 and the ring R is commutative, then Fy = F5 (mod p) and
R=(Z x Z)oo,a-r2 Xps—1 Lype,
(ii) if p =2, then the ring R is not commutative and
R (Z X Z)o11 Xos-1 Las = (Z X L)1,0,1 X9s-1 Los,
(i) if p > 2 and the ring R is not commutative, then Fy #£ F» (mod p) and
R=(ZxZ)_g,a,B Xp—1 Lps,

for all G, B € Z such that 4B = 4A — (Fy + F3)? (mod p), 2G = F, — Fy
(mod p).

Proof. (). It is easy to check that the function
F: (Z X Z)O,O,A*FIQ Xps—1 Zps — (Z X Z)Fl,Fl,A Xps—1 Zps

given by the formula F((k,I,t)) = (k,l — F1k,t) is a ring isomorphism.
(#4). The function

F: (Z X Z)l,(),l Xos—1 ng — (Z X Z)QJJ Xos—1 Z2S

given by the formula F((k,[,t)) = (k,k +,¢) is a ring isomorphism.

(#4i). Since p is an odd prime, so there exist b,G, B € Z such that 2b =
—(F1+ Fy) (mod p), 4B = 4A— (F; + F,)? (mod p) and 2G = F, — F; (mod p).
It Is easy to check, that the function

f: (Z X Z),Gygﬁg Xps—1 Zps — (Z X Z)Fl,Fz,A Xps—1 Zps
given by the formula f((k,1,t)) = (k, kb+,t) is a ring isomorphism.

Proposition 13. Let p be an odd prime integer and p be a fixed quadratic non-
residue modulo p. Let s be a natural number and t an integer, which is not
divisible by p. Then

(Z X L)o0,—pt2 Xps=1 Lps = (L X L)0,0,—p Xps—1 Lips -

Proof. By Lemma 1 and Proposition 3 there exist relatively prime integers k;
and ko such that
k? — put’ks =t (mod p). (6)

Moreover, there exists s € Z such that st =1 (mod p). Hence from (6) we get

sk? — putk2 =1 (mod p). (7)
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Hence, there exists Wy € Z such that
sk? — ptk2 =1+ pWj. (8)

Since the integers ki and ko are relatively prime, so there exist U,V € Z such
that klU - kQV = —W(). Let

ly = ptky + pV, 1o = sky + pU. (9)
By formulas (8) and (9) we obtain
kily — liks = 1. (10)
But st =1 (mod p), so by the formula (9) we get
pkiks = lily  (mod p). (11)
Next, by (9) and the fact that st = 1 (mod p) we get —ut?(I3 — pk3) = —uk? +

pA2kE = —p(k? — pt?k3) (mod p) and 12 — uk? = p?t?k3 — pk? = —p(k? — ut?k3)
(mod p). Therefore

I} — pki = —pt* (15 — pk3)  (mod p). (12)

By (10) it follows that the function g: Z* x ZT — Z* x Z* given by the formula
9((K,L)) = (Kka+ Lky, Kla+ Lly) is a group isomorphism. Combining this fact
and formulas (10)—(12) one can show that the function

Ji(Z X Z)o,0,—p Xpe—1 Lps — (Z X L)0,0,— > X pa—1 Lips
given by f((K,L,T)) = (Kky + Lkq, Kls + Ll;,t - T) is a ring isomorphism.

Proposition 14. Let p be an odd prime integer and p o fixed quadratic non-
residue modulo p. Let s be a natural number and F an integer, which is not
divisible by p. Then

(Z X Z)*LL*M Xps—1 Zps = (Z X Z),RF’,# Xps—1 Zps.

Proof. By Lemma 1 and Proposition 3 there exist relatively prime integers k
and [; such that
12— pk?=F (mod p). (13)

Since p1 F, so sF =1 (mod p) for some s € Z. Hence from (13) we get
sl? —spk? =1 (mod p). (14)

Thus, there exists Wy € Z such that si? — suk? = 1+ pWy. But the integers k;
and [ are relatively prime, so there exist U,V € Z such that k,V — LU = Wj,.
Let

ko = sly + pU, 1y = spk + pV. (15)
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Thus k1lo —kely = ki (spk1+pV)— (sly +pU)ly = —(sl3 —suk})+p(kiV -1, U) =
—1 —pWy +pWy =—1, so

kil — koly = —1. (16)

The formula (15) implies pkike = spkily (mod p) and l1ls = sukily (mod p).
Therefore
pkiks = lily  (mod p). (17)

But sF =1 (mod p), so by formulas (13) and (15) we have —u(I? — uk?) = —uF
(mod p) and 12 — pk3 = s?u%k? — us?l? = —us?® (13 — pk?) = —ps’F = —uF
(mod p), so

15 — pky = —p(lf — pkf)  (mod p). (18)

By (16) it follows that the function g: ZT x ZT — ZT x ZT given by the formula
9((K,L)) = (Kkg + Lk1, Kls + Lly) is a group isomorphism. By the above and
by formulas (16)—(18) one can show that the function

f: (Z X Z)—l,l,—u Xp571 Zps — (Z X Z)_RF,_M Xpsfl Zps

given by the formula f((K,L,T)) = (Kko + Lky,Kls + Ll1, F - T) is a ring
isomorphism.

From Propositions 12, 13, 14 and Remark 1 we get the following theorem.

Theorem 6. Let p,s, A, Fy, Fy be the same as in the Example 2. If p > 2, then
let pu be a fized quadratic non-residue modulo p. Let R = (Z X L), 7y,A X pa—1
Zps . Then:

(i) if p > 2 and the ring R is commutative, then Fy = F5 (mod p) and
R=(Z X ZL)o,0,—p Xps—1 Lps,
(i) if p =2, then the ring R is not commutative and
R=(Z xZ)o1,1 Xos-1 Lgs,
(i) if p > 2 and the ring R is not commutative, then Fy £ F5 (mod p) and
R (ZXZ) 11 _pye Xpeot Ly,

for exactly one V€ {1,2,...,(p—1)/2}.
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Abstract. A homomorphically closed class M of rings is called pow-
erly hereditary if for every ring R in the class M there is an integer n
greater than 1 such that R™ € M. In this paper we prove that Kurosh’s
chain determined by that class stabilises at step 3. With additional as-
sumptions, left Kurosh’s chain stabilises at step 4. Presented facts are
a generalization of the classical results for classes of nilpotent rings and
for hereditary classes.
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All rings in this paper are associative but are not required to have a unity or
to be commutative.

This paper deals with the stabilisation of Kurosh’s chains within some of the
classes of rings. This concept appeared in a radical theory and it is connected
with description of lower radicals. For details of radical theory the readers are
referred to [9].

In 1966 R. Anderson, N. Divinsky and A. Suliriski found characterisations of
the classes of Kurosh’s chains using accessible subrings and showed the important
usage of this concept (see [16]). On the basis of these characterisations they
showed that Kurosh’s chain stabilises on the first infinite ordinal number wg. In
1968 A. Heinicke in [5] gave an example of a class for which Kurosh’s chain does
not stabilise at any finite step and therefore he fullfiled the results presented in
[16]. In [16] R. Anderson, N. Divinsky and A. Suliriski asked the question if for
any positive integer n there is a class for which Kurosh’s chain stabilises at the
step n. The problem appeared to be difficult and was completly solved in 1982
by K. I. Beidar in [6]. In [3] the autors constructed new examples of classes for
which Kurosh’s chain stabilises at exactly fixed step.

The most valuable results concerning the stabilisation of left Kurosh’s chains
were obtained by Divinsky, Krempa and Suliniski in [7] (they studied onesided
Kurosh’s chains, which are some generalization of left Kurosh’s chains). In [7]
it was shown, among others, that if M is homomorphically closed, hereditary
and contains all zero rings, then left Kurosh’s chain determined by the class M
stabilises at wy (Theorem 6). In 1987 Puczytowski [13] reinforced some of these
results, showing that if M is a homorphically closed class of rings, then M
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is a radical class for every a > wg. Puczytowski showed that if M is a radical
class, then M® is a radical class for every « and if M is also hereditary, then
left Kurosh’s chain stabilises at step 2. In 1990, by modifying Beidar’s example,
Andruszkiewicz and Puczylowski [2] found for each ordinal v < wy a homomor-
phically closed class M of rings, for which left Kurosh’s chain stabilises at exactly
~-step. In 2012 we have constructed a radical class for which left Kurosh’s chain
does not stabilise at any finite step (Theorem 3.6, [4]).

If R is a ring then A <; R (A < R) will mean that A is a left (two-sided)
ideal of R. If A is a subring of R we use Agr to denote the ideal of R generated
by A. Given a class M of rings, we denote by I(M) the lower radical determined

by the class M.

Definition 1. A radical S is said to be left strong if for every A<, Rif A€ S
then Ar € S.

Important examples of left strong radicals are the Baer radical and the Ja-
cobson radical. On the other hand the question if the nil-radical is left strong is
the famous still open Koethe’s problem.

Given a nonempty homomorphically closed class M of rings, we denote by
Is(M) the smallest left strong radical containing M. We call it the lower left
strong radical determined by M.

Definition 2. Let n be a positive integer. A subring A of a ring R is said to be
n-accessible (left n-accessible) in R if there are subrings R = Ao, A1,...,Apn_1,
A, = A of R such that A; < A;—1 (A; <i Ai—1) fori=1,2,...,n. A subring A
is said to be accessible (left accessible) in R if there exists a positive integer n
such that A is n-accessible (left n-accessible) in R.

Proposition 1. Let M be a nonempty homomorphically closed class of rings.
(i) [16, Lemma 1] 0 # R € (M) if and only if every non-zero homomorphic
image of R contains a non-zero accessible subring in M.
(i) [7, Lemma 3] If 0 # R € ls(M), then R contains a non-zero left accessible
subring in M.

The lower radical (resp. the lower left strong radical) determined by a class
M can be described by usage of Kurosh’s chain { M} (resp. left Kurosh’s chain
{M}).

Let M be a nonempty homomorphically closed class of rings. Define M; =
M! = M and for any ordinal number o > 1 define M, (resp. M®) to be the
class of all rings R such that every non-zero homomorphic image of R contains
a non-zero ideal (resp. left ideal) belonging to Mg (resp. M?) for some 3 < a.

Proposition 2. [7/ Let M be a nonempty homomorphically closed class of rings.
Then
M) = Ma, Is(M) =[] M~

a>1 a>1
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From the definitions of the classes M, and M% it follows:

Proposition 3. Let M be a homomorphically closed class of rings. Then
(i) My C M for every ordinal «,
(i) the classes M, and M® are homomorphically closed for every ordinal «,

(i1) if B < o then Mg C M, and MB C M.

The following proposition collects some well-know properties of the classes

M, and M*:

Proposition 4. (i) [7] If 0 # R € M"™ for n > 2, then R contains a non-zero
left n — 1-accessible subring in M;

(i) [16] 0 # R € M,, for n > 2 if and only if every non-zero homomorphic
image of R contains a non-zero n — 1-accessible subring in M;

(i11) [16] if A € M is an n-accessible subring in R then Ap € M,,.

Let v be an ordinal. We say Kurosh’s chain {M,}a>1 (resp. {M*}4>1)
stabilises at step v, if Mg = M., (resp. MP = M?) for every ordinal 8 > ~;
which is equivalent to the condition: (M) = M, (resp. Is(M) = M7). We
say that Kurosh’s chain {Mg}a>1 (resp. {M®},>1) stabilises at exact y-step,
if (M) = M., # Mg (resp. Is(M) = MY # MP) for every ordinal 8 < 7.

From Proposition 1(i), Proposition 2 and Proposition 4(ii) it follows that
Kurosh’s chain determined by a homomorphically closed class of rings stabilises
at wog.

However, the problem if left Kurosh’s chain determined by a homomorphi-
cally closed class of rings stabilises at wy, is still not solved [13, Question 5].

Definition 3. (i) A class M of rings is called hereditary if R € M and I being
an ideal of R implies I € M.

(ii) A homomorphically closed class M of rings is called powerly hereditary if
for every R € M there is an integer n > 2 such that R™ € M.

For a homomorphically closed class M of rings, the class {R € M : R? =0}
will be denoted by M. The class M is homomorphically closed as well.

In [16] it was observed that (M) = Mo, if M is a homomorphically closed
class of rings, which contains all zero rings and which is hereditary (Theorem
2). In [16], it was also given an example of a class M = MO, for which I[(M) =
M3 # Ma. Then, Armendariz and Leavitt showed in [5] that (M) = M3 if M
is a hereditary and homomorphically closed class of rings. In [8] and [15] it was
observed that if M consists only of nilpotent rings then (M) = Mj3. Moreover,
in [12] it was shown that if every ring R in M satisfies one of the following
conditions: R is nilpotent or R = R? or M contains all the non-nilpotent ideals
of R, then [(M) = M3.

It can be seen that each of hereinabove mentioned classes of rings is pow-
erly hereditary, so that the following proposition is a common generalisation of
presented results.

Theorem 1. Kurosh’s chain determined by a homomorphically closed powerly
hereditary class M of rings stabilises at step 3.
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Proof. By Proposition 4(ii) it is enough to prove that if in a non-zero ring R €
I(M) there exists a non-zero accessible subring B € M, then in R there exists
a non-zero 2-accessible subring A € M. By Andrunakievich’s Lemma [9, Lemma
1.2.7], By C B for some positive integer . Hence, B, C B for every positive
integer n > r.

If the ring B is nilpotent then By, is nilpotent. Therefore B ﬁ # 0 and B?‘l =
0 for some positive integer k. Of course, every subgroup of the additive group
(Bk)* is an ideal in Bpg. So, if k = 1 then 0 # B € M is a searched 2-accessible
subring of R. So, it can be assumed that k > 1. Then B} = BE*IR*BR* =
Bf{lBR*, where R* is a ring R, when R has a unity or a ring created from
R by adjoining unity. Therefore By # 0 for some =z € Bﬁ_l and y € R*.
Since A = 2By is a subgroup of (Bf)*, so A<t Br < R and A is a 2-accessible
subring of R. Let f: B — A be a transformation defined by f(b) = aby for
b € B. Of course, f is an epimorphism of additive groups. Moreover for b, c € B,
f(be) = zbey € BE™, so f(be) = 0. Similarly, f(b)f(c) = xbyxcy € B3 C BEH
so f(b)f(c) = 0. It follows that A is a homomorphic image of B, so A € M.

Now, suppose that B™ # 0 for every positive integer n. The class M is
powerly hereditary, so B™ € M for some positive integer m > 2. Analogously,
(B™)! € M for some positive integer I. Hence, for every positive integer s,
there exist positive integers m,mo,..., m, greater than 1 such that B* € M
for t = my-mgo-... - mg If 2° > r then B € M and B% C B. Therefore,
0 # B' < BY, < R and it is enough to take A = B*.

So that, examples of powerly hereditary classes can be created easily. Namely,
having a ring R, the class M can be created. It consists of all homomorphic im-
ages of rings R" for n = 1,2,.... Then, M is a homomorphically closed powerly
hereditary class. If R = 2Z then M is not hereditary and it is not a class of
the type described before Theorem 1. Note that Z3 € M, because Z3 = 27 /47.
Moreover, Zy ¢ M, otherwise Zy = 287 /2Fn7Z for some positive integers k,n.
But then 2 - (2FZ/2%nZ) = {0}, from where 2¥n|2**1 and n = 2. Therefore
(2*Z/2*nZ)? = {0}, a contradiction. Let A be the Z,-Zassenhaus algebra (see
for instance [9, p 60]). It is well known that A € [({Zy} U {0}). But Z3 € M,
so A € [(M). Suppose A € M. Then there is a non-zero ideal I of the ring A
belonging to the class M. Therefore 21 = {0} and the additive group I of the
ring I is cyclic, so It = Z$. But Zy € M, thus I = Z3. Consequently I = {0,a}
for some non-zero a € A such that a? = 0. By properties of Zassenhaus algebras,
there is € A such that za & {0,a}, which contradicts I <1 A. Therefore, by
Theorem 1, (M) = M3 # M.

Now we turn to the problem of stabilisation of left Kurosh’s chains for powerly
hereditary classes. In [7] it was proved that if M is a hereditary class and M
contains all zero rings, then ls(M) = M“°. E. R. Puczylowski empowered this
result by proving that if a class M is hereditary, then Is(M) = M?* [13, Corollary
3.4(i)]. In his proof, the fact that [(M) is a hereditary class, if a class M is
hereditary, is used (cf. [11]). By using the ideas of E. R. Puczylowski, it can be
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proved that Is(M) = M?*, if M is a powerly hereditary class such that M is a
hereditary class. In the proof the following lemmas will be needed.

Lemma 1 ([14]). For every radical R and for every ring R if R/R? € R then
for every positive integer n, R"/R"*1 € R.

Lemma 2. Let R be a radical class and let A € R. If A* € R for some positive
integer s > 1, then A¥ € R for every k =1,2,...,s.

Proof. By the assumption A € R, thus A/A%? € R. Therefore, by Lemma 1,
Ak JARL € R for k = 1,2,.... Thus A° € R and A571/A° € R, s0o A*"! € R.
Therefore A572/A5~1 € R and A*~! € R, whence A°~! € R. Proceeding further
this way, we obtain A* € R for every k= 1,2,...,s.

From Lemma 2 we immediately obtain the following lemma.

Lemma 3. If M is a powerly hereditary class of rings and A € M, then
A" € (M) for everyn =1,2,....

The following proposition is a criterion describing when a radical class is
powerly hereditary:

Proposition 5. A radical R is powerly hereditary if and only if R> € R for
every R e R.

Proof. " =" Let R € R. The class R is powerly hereditary, so R™ € R for some
integer m > 2. By Lemma 2, R? € R.
" <" By Definition 3.

Proposition 6. (cf. [13, Proposition 3.3]) If a radical R is powerly hereditary
then 1s(R) = R? and the class Is(R) is powerly hereditary.

Proof. Tt is enough to prove that R® C R2. By Proposition 3(ii) the class R? is
homomorphically closed, therefore the result will be true, if it is proved that for
every ring 0 # R € R? there is 0 # P <; R such that P € R. Let 0 # R € R3.
There is 0 # L <; R such that L € R? and there is 0 # K <; L such that
K € R. Moreover, LK <; Rand LK <K. Thus, LK/K? =%, (IK+ K?)/K?
and every ring (IK + K?2)/K? is a homomorphic image of the ring K by using
transformation z +— lz + K2. Hence, LK/K? is a sum of ideals from R, so
LK/K? € R. Moreover by Proposition 5, K? € R and therefore LK € R. If
LK # 0, it is enough to take P = LK. Suppose LK = 0 for every K <; L
such that K € R. Then K2 =0, K + KL < L and (K + KL)? = 0. Hence for
l € L, Kl K+ KL and transformation f: K — KI defined by the formula
flx) = x -1 for x € K is a homomorphism of the ring K onto the ring KlI.
But K + KL = K + 3 ,.; Kl so K + KL € R. Therefore if K <; L and
K € R, then K C R(L). If L # R(L) then 0 # L/R(L) € R? and there is
0# M/R(L) <; L/R(L) such that M/R(L) € R. Then, M € R and M <; L,
so M C R(L), a contradiction. Therefore L = R(L) and it is enough to take
P=1L.
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On the contrary, suppose that the radical § = Is(R) is not powerly heredi-
tary. Then, by ADS-Theorem [9, Theorem 3.1.2] there is A € S such that A2 # 0
and S(A42%) = 0. The radical S is left strong, thus the ring A% has no non-zero
left ideals belonging to R. Let L € R be such that L <; A. Then L? € R and
L? <; A%, so L? = 0. Hence the ring LA is a sum of its ideals of the form
La for a € A and the ring La is a homomorphic image of the ring L by using
transformation z — za for x € L. Thus LA € R. But LA <1 A%, so LA = 0,
hence L << A and L C R(A). Therefore, R(A) is a greatest left ideal of the ring
A belonging to the class R and R(A)? = 0. Further, A% # 0, so R(A) # A and
0# A/R(A) € S. Therefore, there is K <; A such that 0 # K/R(A) € R. Then
K € R, hence K C R(A), a contradiction.

Lemma 4. For every radical R, R = {R : if R C J < Rthen J € R} is a
radical.

Proof. The class R is nonempty, because 0 € R. Moreover R C R.

Let ReR, [<Rand let (R/I)> C J<R/I. Then J = A/I for some A< R,
such that R? C A. Therefore A € R and J € R.

Let I<R,I € Rand R/I € R. It will be proved that R € R. Let R? C J<R.
Then (R/1)> C(J+I1)/I<R/I,so (J+1I)/I€R.But (J+I1)/I=J/(JNI)
consequently J/(J NI) € R. Moreover, I> C JNI<1,so JNI € R. Hence
JeR.

Let {I,} be a chain of ideals of some ring R within the class R. It will be
proved that [ = JI, € R. Let I2 C J < I. Then J = |J(J N 1,) and for every
a, I2CJNn1, <1,. Hence, J NI, € R for every a and J € R.

Therefore, R is a radical.

Proposition 7. Let M be a class of rings. If the class M is powerly hereditary
and M is hereditary, then the class [(M) is powerly hereditary.

Proof. Let R € M. Then by Lemma 3, R?2 € [(M). Let R? C I < R. Then
R/R? ¢ M°. The class M is hereditary, hence I/R*> € M® C [(M). Now it
follows that I € (M) and M C [(M). Therefore [(M) C I(I(M)). By Lemma
4 the class [(M) is radical, therefore I(I(M)) = (M). Moreover M C (M) C
[(M), so finally (M) = I(M) and [(M) is a powerly hereditary class.

Theorem 2. Let M be a class of rings. If M is powerly hereditary and MO is
hereditary, then Is(M) = M* and the class Is(M) is powerly hereditary.

Proof. By Theorem 1, [(M) = Ms. By Proposition 7, the class {(M) is pow-
erly hereditary, consequently by Proposition 6, Is(I(M)) = (I(M))%. But M C
(M) C Is(M), so Is(M) = ls(I(M)) and by Proposition 6, Is(M) is powerly
hereditary. Therefore Is(M) = (I(M))2. Moreover, Mz C M3, so ls(M) C
(M3)2 = M*. Hence Is(M) = M™.

The following example shows that there is a non-hereditary homomorphically
closed class M of rings which is powerly hereditary and for which Kurosh’s chain
determined by M stabilises exactly at step 3, and its left Kurosh’s chain stabilises
at step 4, so at a next step.



The Powerly Hereditary Property in the Lower Radical Construction 29

Ezample 1. [13, see Example 3.6] Let M be the class of rings which are homo-
morphic images of the ring Q[x] @ Z°. Obviously, the class M is homomorphi-
cally closed and powerly hereditary and the class MO is hereditary. The class
M is not hereditary, because zQ[z] ¢ M. By Theorem 2, Is(M) = M* and by
Theorem 1, (M) = Mjs. Obviously Q € M, because Q = Q[z]/2Q|z]. More-

over Q° € M2\ M, {%8} € M3\ M? and M3(Q) € M*\ M3, because

every proper left ideal of the ring M>(Q) is isomorphic to [88
Is(M) = M* # M3, Similarly Q° € M3\ M and {8 8} € M3\ Ma, therefore
(M) = M3z # M.

} . Therefore

Question 1. Can we omit, in Theorem 2, the assumption that the class M is
hereditary?

Question 2. Let S, R be powerly hereditary radicals. Is the radical I(S U R)
powerly hereditary as well?

Question 3. Supposing that the class M is powerly hereditary, is a class [(M)
powerly hereditary as well?

Remark 1. There are homomorphically closed classes of rings, such that they are
not powerly hereditary, while the lower radicals determined by these classes are
powerly hereditary. Namely, by Theorem 4.1 and Proposition 5.1 in [1], for every
n = 3,4,... there is a homomorphically closed class M of rings such that [(M)
is hereditary (and therefore it is also powerly hereditary) and [(M) = M, 11 #
M,,. Thus class M is not powerly hereditary, by Theorem 1.

Now we present two examples of classes M, for which (M) are powerly
hereditary.

Proposition 8. If M is a homomorphically closed class of nilpotent rings then
(M) is powerly hereditary.

Proof. Let £ = I(M). Suppose that there is a ring R € £ such that R? ¢
L. By ADS-Theorem we can assume that R? # 0 and £(R?) = 0. Therefore,
by Proposition 1(i), in the ring R? there is not a non-zero accessible subring
belonging to M. Let J be a nilpotent ideal of the ring R belonging to L. By
Lemma, 2, J2 € £. But J? <« R? so J? = 0. Further, the ring RJ is a sum of
its ideals of the form rJ, r € R and every ideal rJ is a homomorphic image of
the ring J by using transformation j — rj. It follows that RJ € L. Moreover
RJ = 0 because RJ <1 R%. Analogously, we can show that JR = 0. Now it follows
that I = > {J :J € L and J is a nilpotent ideal of R} is the largest nilpotent
ideal of the ring R belonging to the class £ and RI = IR = 0. Because R? # 0,
so I # R and 0 # R/I € L. Therefore, by Proposition 1(i), in the ring R/
there is a non-zero accessible subring A/I belonging to M. Let B/I be the ideal
of the ring R/I generated by A/I. Then, by Proposition 4(iii), B/I € L, so
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B € L. Moreover, (B/I)™ C A/I for some positive integer n and the ring A/I is
nilpotent, thus B/I is a nilpotent ideal of the ring R/I. We have I? = 0, so B is
a nilpotent ideal in the ring R. Therefore B C I, hence A/I = 0, a contradiction.

Proposition 9. Let My be a homomorphically closed class of nilpotent rings
and let My be a homomorphically closed class of rings with unity. Let M =
Mo U Mj. Then the classes M and (M) are powerly hereditary.

Proof. Directly from the definition of the class M it follows that M is powerly
hereditary. Assume the class £ = [(M) is not powerly hereditary. By ADS-
Theorem there is A € £ such that A% # 0 and £(A?) = 0. Denote R = [(M)
and let I = R(A). By Proposition 8, I? € R(A), hence I? € L. But I1? < A?,
so I? = 0. Similarly as in the proof of Proposition 8 we have Al = IA = 0.
Therefore, 0 # A/I € L and by Proposition 1(i) in the ring A/I there is a
non-zero accessible subring B/I € M. Hence by Proposition 4(iii), B/I € M.
Thus B/I is a ring with unity, so B/I < A/I and B = B? + I. By the lifting
idempotents theorem there is ¢ = ¢? € B such that e + I is a unity of the ring
B/I. Hence B = eB @ rp(e), where rg(e) = {x € B : ex = 0}. But BI =0
and if x € rg(e), then in the ring B/I we have r +I1 = (e+1I)-(z+ 1) = I,
this means « € I. Thus I = rp(e) and B = eB @ I. Hence eB = B/I, then
eB € M;. But eB C B2, hence by modularity of the lattice of subgroups of
the group B*, B? = (eB) @ (I N B?). Moreover B2 = ¢B% @ IB = eB?, thus
eB? = (eB) ® (I N B?), hence I N B? = 0 and B? = eB. Therefore B* € Mj.
But B? < A2, so B2 =0, thus B = I, a contradiction.

Remark 2. By the proof of Theorem 2 it follows that if classes M and I(M)
are powerly hereditary, then the class ls(M) is powerly hereditary as well, and
Is(M) = M*. On the other hand, Proposition 9 allows to construct a powerly
hereditary class M such that MO is not hereditary, but /(M) is hereditary.
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Abstract. An abelian group (A, +,0) is called a T'I-group, if every as-
sociative ring with additive group A is filial. This paper presents results
concerning the structure of T'I-groups. The structure theorem describ-
ing torsion T'I-groups is proved, and the structure of the torsion part
of mixed TI-groups is described. Furthermore, it is proved that every
abelian torsion-free group of rank one is a T I-group. Numerous exam-
ples of T'I-groups are given.

1 Introduction

Shalom Feigelstock studied additive groups of rings whose all subrings are two-
sided ideals. Such groups are called ST-groups. S. Feigelstock published his results
in [9]. In [7] we noted and corrected some inconsistencies in Feigelstock’s article
and we presented new results concerning the structure of SI-groups. In partic-
ular, we introduced there the necessary new terminology and symbols allowing
to distinguish between the both kinds of the ring structures on abelian groups:
associative and general.

Associative rings in which all subrings are two-sided ideals, play a signifi-
cant role in the ring theory. Such rings are called hamiltonian rings or H-rings,
because these structures are somewhat analogous to the hamiltonian groups. H-
rings were systematically studied by many authors. The most valuable results
were achieved by L. Rédei, R. L. Kruse and V. I. Andrijanov (cf. [16], [15], [1]).
For this reason, an abelian group A such that every associative ring with additive
group A is an H-ring is called an STy -group.

A natural generalization of H-rings are filial rings (i.e. associative rings in
which every accesible subring is an ideal). Filial rings were studied by G. Ehrlich,
A. D. Sands, M. Filipowicz, E. R. Puczytowski, R. R. Andruszkiewicz and
K. Pryszczepko (cf. [8], [17], [10], [11], [12], [6], [2], [4], [3], [5])-

In this context, it is interesting to investigate the structure of abelian groups
A such that every associative ring with additive group A is filial. Such groups
are called TT-groups (from: transitive ideals). In this paper we present results
concerning the structure of T'I-groups. We prove the structure theorem describ-
ing torsion T'I-groups and we describe the structure of the torsion part of mixed
T I-groups. Surprisingly, it is identical to the structure of torsion part of mixed
STg-groups. Moreover, we prove that every abelian torsion-free group of rank
one is a T'I-group. We give numerous examples of T'I-groups.
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Symbols Q, Z, P, N stand for the field of rationals, ring of integers, the set
of all prime numbers and the set of all positive integers, respectively. The least
common multiple of two integers k and [ is denoted by LC' M (k,1). The exponent
of a group A is denoted by w(A). If {A; : i € I}, where I is a nonempty set,
is a family of groups and x € @,.; A;, then the support of x is denoted by
supp(zx). In this paper, only the abelian groups with a traditionally additive
notation applied for them will be considered. For a given positive integer n, Z(n)
denotes the cyclic group of order n. By Z,, we denote the ring Z/nZ. Symbol
R* stands for the additive group of the ring R. A two-sided ideal I of a ring
R is denoted by I < R. If @ is an element of the ring R, then symbols [a], {(a),
o(a) stand for the ring generated by a, the cyclic subgroup of R* generated by a
and the order of a in the group RT, respectively. Every abelian group (A4, +,0)
can be provided with a ring structure in a trivial way by defining a - b = 0, for
all a,b € A. Such a ring is called a zero-ring and it is denoted by A°. All other
designations are consistent with generally accepted standards.

For preliminary knowledge of divisible groups and tensor product of abelian
groups we refer the reader to [13] and [14].

2 Preliminaries

2.1 Definitions and notations

For an arbitrary abelian group (A4, +,0) and a prime number p we define a p-
component A, of the group A:

A,={a€ A: p"a=0, for some n € N}.
Often we will use the designation:
P(A)={peP: o(a) =p, for some a € A}.

The torsion part of A is denoted by T'(A4). Of course, T(A) = D, cp(a) Ap-

We remind the reader that a subring S of a ring R is said to be n-accessible in
R, if there exist subrings R = Sy, S1,...,5,-1,5, = S of R, such that S; <15;_1
fori=1,2,...,n. We say that a subring S is accessible in R if it is n-accessible
for some positive integer n.

Definition 1. An associative ring R is said to be filial if every accessible subring

of R is an ideal. Of course, the ring R is filial if and only if it satisfies: if JQAI<R,
then J < R.

Definition 2. An abelian group A is called a TI-group, if every ring R with
RY = A is filial.

Remark 1. Every SIg-group is a TI-group.
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2.2 Some useful facts about filial rings and H-rings

Example 1. Tt is easy to check that every ring of cardinality p? is filial for an
arbitrary prime number p. In fact, if S and T are subrings of a ring R of cardi-
nality p? satisfying S <17 < R, then we need only consider three cases: |T'| = p?,
|T| = p and |T| = 1. In each of these cases, we obtain S < R. Therefore every
group of order p? is a TI-group, for each prime number p.

Proposition 1. Let p be a prime number and let A be an abelian group such

that A # T(A). Then the ring R = (Zop ZOP> & A° is not filial.

Proof. Take any a € A such that o(a) = co. Define:

01 10
X = (00) and Y = (00).
Let a = (X,a). Since X% = 0 and a® = 0, it follows that a? = 0, and conse-
quently [a] = («). Moreover, (kX,b)(1X,c) = (IX,c)(kX,b) = (kX,b)(tY,d) =

(0,0) € [a], for all k,1,t € {0,1,...,p—1},b,¢,d € A, and (Y,0)(X,a) = (X,0) &
[a]. Thus:

[oz]<1<8ZOP)EBAO<1Rand [a] ¢4 R.

Therefore the ring R is not filial.

Proposition 2. Let p and n be a prime number and a positive integer, respec-
tively. Let A be an abelian group such that A, # {0} or T(A) # A. If n > 1,
then the ring R = Zy» & A° is not filial.

Proof. Take any a € A. Let a = (p"~1,a). Then o? = 0, so [a] = (a). Hence
by the commutativity of the ring R we obtain [o] < Ra + [a] < R. Suppose,
contrary to our claim, that (1,0)a € [a]. Then there exists & € Z such that
(p"~1,0) = k(p"~ ', a). Hence p"~! = kp"~! and 0 = ka. If o(a) = oo, then from
the equality ka = 0 it follows that k = 0. Thus p"~! = 0 in Zyn, a contradiction.
If o(a) = p, then k = Ip, for some | € Z. Therefore p"~! = kp"~! = Ip” = 0 in
Zyn, a contradiction. Thus (1,0)a & [a]. Therefore [o] AR, and consequently R
is not filial.

Corollary 1. If m and n are positive integers satisfying m > n and m > 1,
then R = Zym & Z(p™)° is not a filial ring.

The reader will be able to find following facts about H-rings in [7], but we
present this results for the transparency of our paper.

Proposition 3. If A is an H-ring satisfying A = pA, for some p € P, then
R=Z(p)® A is an H-ring.
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Proof. Let a,3 € R. Then a = (k,a), B = (I,b), for some k,I € Z(p)° and
a,b € A. Since A = pA, there exists ¢ € A such that b = pc. Moreover [a] < A,
so there exist n € N and kq,ks,...,k, € Z such that ac = E?:l k;at. Hence
ab = a(pc) = plac) = p>_i_; kia’. It is clear that o™ = (0,a™), for every m € N
such that m > 2. Notice further that p(0,a) = (0,pa) = p(k,a) = pa. Hence
p(0,a™) = pa™ for all m € N. Therefore af = (0,ab) = (0,p>." , k;a') =
S ki(p(0,1)) = S (pho)a’ € fa]. Thus [o] < R

Lemma 1. Let A be an H-ring satisfying A = pA, for some p € P. If R =
Zp @ A, then (0,a) € [(1,a)], for all a € A.

Proof. Take any a € A. Then a = pb, for some b € A and [a] < A. So there
exist s € N and ki, ko,...,ks € Z such that ab = kia + koa® + -+ + ksa®.
Hence a? = a(pb) = p(ab) = (pk1)a + (pk2)a® + --- + (pks)a®. Therefore a =
(pk1 + 1)a+ (pka — 1)a® + (pks)a® + (pks)a* + - - - + (pks)a®. Moreover p | (pk; +
1) + (pka — 1) + pks + pks + - - - + pks, hence (0,a) = (pk1 + 1)(1,a) + (pka —
1)(1,a)? + pks(1,a)® + pka(1,a)* + - - - + pks(1,a)®. Thus (0,a) € [(1,a)].

Proposition 4. If A is an H-ring satisfying A = pA, for some p € P, then
R=17Z,® A is an H-ring.

Proof. Take any o € R. Then o = (k, a), for some k € Z,, a € A. If k # 0, then
there exists | € Z,, satistying kl = 1. Since p 1 [, there exist =,y € Z such that
(0,a) = z(0,pa) + y(0,la). It is evident that (0,pa) = pa. Moreover, (0,la) €
[(1,1a)], by Lemma 1, and (1,la) = (kl,la) = l(k,a) = la. Thus (0,a) € [a].
As (k,0) = a — (0,a) € [a] we have (k) @ [a] C [@]. Moreover « € (k) & [a], so
[a] C (k) @ [a]. Therefore [a] = (k) & [a] < R.

2.3 Ring multiplication on some specific abelian groups

Remark 2. Let p be a prime number. It is a well-known fact that up to isomor-
phism there exist only two rings of cardinality p: the zero-ring Z(p)° and the
field Z,. So if s > 1 is a square-free number, R is a ring with Rt = Z(s), and r
is the product of all prime divisors p of s, for which R, = Z,, then the ring R
satisfies the condition R"™ = Z,., for all n € N such that n > 2.

Proposition 5. Let A and H be abelian groups such that A = T(A), w(4,) <
oo, H =pH, and H, = {0}, for all p € P(A). Then every ring multiplication *
on the group G = A @ H satisfies the following conditions:

(i) Ax H=Hx*x A =1{0};
(i) AxAC A;
(iii) H+H C H;

The proof of the above proposition will be available in [7], but we will give
it for the completeness of our paper:
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Proof. (i). This follows directly from the p-divisibility of H for every p € P(A),
and the distributivity of multiplication with respect to addition.

(#4). Take any ay,a2 € A. Then ay * az = a3 + h, for some a3 € A, h € H. Let
m = LCM (o0(a1), 0(az),0(az)). Then 0 = m(ay * az) = m(az + h) = mh, hence
heT(H). Letp € P. If p | o(h), then p | m, thus from the definition m it follows
that p € P(A). But H, = {0}, for every p € P(A), hence h = 0.

(#i1). Take any hq,ho € H. Then hy * ho = a + h, for some a € A, h € H. So
there exists a nonempty finite subset P of the set P(A) such that a € @, p Ap.

Moreover n (@peP Ap> = {0}, for n = [[,cpw(Ap). But H = pH, for every
p € P(A), so hy = nhl, ho = nhy and h = n?h’, for some h},hh,h' € H.
Therefore n?(h} * hy) = a + n?h’, hence a = n2((h} * hy) — I') € n?G =
D cpanp(nAg) ® H. As a € @, p Ay we have a = 0. Therefore hy x hy € H.

3 Main results

Proposition 6. Let p and n be a prime number and a positive integer, respec-
tively, and let D be a nontrivial divisible p-group. Then A = Z(p™) @& D is
a TI-group if and only if n = 1.

Proof. If A is a TI-group, then we apply Proposition 2 to obtain n = 1.
The opposite implication follows at once from Lemma 6 in [9] and Remark 1.

Proposition 7. If H is an abelian group with H, # {0}, for some prime number
p, then A =7 ® Z} @ H is not a TI-group.

Proof. Take any h € H such that o(h) = p. It is easy to check that the function
x: A x A — A defined by:

(kl,ll, hl) * (kg, 12, hg) = (0,0, (kllz + kzll) h) s

for all kq, ko, 11,15 € Z;r, hi,hs € H, is a nonzero associative and commutative
binary operation on the set A. Moreover, for all k;,[;, € Z;‘ , h; € H, where
1 =1,2,3, we have:

(]411, I, hl) * ((k‘g, lo, hg) + (k3, l3, ]’L3)) = (k‘1, Iy, hl) * (kﬁg + k3, lo + 13, ho + h3) =
(0,0, (k1(la+13)+(ka+ks)li)h) = (0,0, (kila+kils+kali+ksli)h) = (0,0, ((kila+
koly)+ (k1ls+ksly))h) = (0,0, (k1la+kal1)h)+(0,0, (kils+ksli)h) = (k1,11, hy)*
(K2, l2, ha) + (K1, 11, ha) * (K3, U3, ha).

Therefore R = (A, +,*,0) is an associative commutative nonzero ring. Let x =
(1,0,0). Then 22 = 0, so [z] = (z) and consequently () << R * x + () < R. As
(0,1,0) * x = (0,0, h) & [z] we have [z] £ R. Therefore R is not filial. Thus A is
not a T'I-group.

Directly from Proposition 2 in [6] we obtain the following:

Proposition 8. An abelian torsion group A is a TI-group if and only if Ay is
a TI-group, for every prime number p.
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Proposition 9. A direct summand of a T1-group is a TI-group.

Proof. Let A and B be abelian groups and let G = A& B. Suppose, contrary to
our claim, that A is not a T'I-group. Then there exists a ring S such that ST = A
and S is not filial. Let R = S @ B°. Then R™ = G and S @ {0} < R. Hence from
Lemma 1 in [8], we infer that R is not filial. Therefore G is not a T'I-group.

Theorem 1. A nontrivial torsion abelian group A is a TI-group if and only if
each of its nontrivial p-components A, satisfies one of the following conditions:

(i) A, = Z(p"), n a positive integer;
(i) Ay = Z(p") & D, with D a divisible p-group and n =0 orn=1;
(iir) Ap = Z(p) & Z(p).-

In other words, A is a TI-group if and only if either A, is an SIy-group or
A, =Z(p) ® Z(p), for every p € P(A).

Proof. Suppose that A is a T'I-group. Take any p € P(A). Then A, is a T'I-group,
by Proposition 8. If A, is an SIy-group, then A, satisfies either (7) or (i) (cf.
Lemma 6 in [9]). Now suppose that A, is not an STy-group. Let D be a maximal
divisible subgroup of A,. It follows from Theorem 21.2 in [13] that A, = D& B
for some reduced subgroup B of A,. Since A, is not an SIy-group, it follows
that B # {0}. Suppose that D # {0}. If B = Z(p™), for some n € N, then n > 1
and A, is not a T'I-group, by Proposition 6. Hence, by Corollary 27.3 in [13],
Proposition 9 and Corollary 1 we infer that Z(p) & Z(p) is a direct summand
of B. Therefore C = Z(p) ® Z(p) ® D is a direct summand of A,. Moreover,
C' is a TI-group, by Proposition 9. As D # {0} we have a contradiction with
Proposition 7. Thus D = {0}. Since A, is not an SIy-group, Corollary 27.3 in
[13], Proposition 9 and Corollary 1 imply that A, = Z(p) & Z(p) & E, for some
subgroup E of A,. Combining this with Proposition 7 we infer that £ = {0},
and consequently A, = Z(p) ® Z(p).

The opposite implication follows directly from Lemma 6 in [9], Remark 1,
Example 2 and Proposition 8.

Proposition 10. Let A be a T'I-group. Then A, is a direct summand of A, for
every prime p.

Proof. Let D be a maximal divisible subgroup of A,. Then A = D & H and
A, = D & H,, for some subgroup H of A (cf. Theorem 21.2 in [13]). From the
maximality of the group D it follows that the group H, is reduced. If H, = {0},
then A, = D, so A, is a direct summand of A. Now suppose that H, # {0}. It
follows from Corollary 27.3 in [13] that A = D @ Z(p™) ® K, for some n € N
and some subgroup K of A. If K, = {0}, then 4, = D @& Z(p™) is a direct
summand of A. Now suppose that K, # {0}. We apply Corollary 27.3 in [13]
again to obtain A = D@ Z(p") @ Z(p™) @ L, for some m € N and some subgroup
L of A. It follows from Proposition 9 and Corollary 1 that m = n = 1. Thus
A=Z(p)e Z(p)® (Da L). It follows from Proposition 7 that (D & L), = {0},
and consequently A, = Z(p) & Z(p) is a direct summand of A.
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Propositions 9 and 10 imply at once the following:

Proposition 11. A p-component of a T1-group is a TI-group, for every prime
number p.

The next result follows directly from Propositions 11 and 8.
Theorem 2. A torsion part of a TI-group is a TI-group.

In [7] we proved a more accurate version of Theorem 10 in [9]. Namely, we
obtained that if G is a mixed SIg-group, then T(G) = D, cp(c) Z(p). It turns
out that this result remains true for T/-groups. The proof of this fact follows
partially from the proof of Theorem 10 in [9], but we present complete proof for
the transparency of our paper.

Theorem 3. If G is a mized TI-group, then T(G) = @, cp(c) Z(p)-

Proof. Take any p € P(G). Then G, is a TI-group, by Proposition 11. Suppose,
contrary to our claim, that G, = Z(p)® Z(p). It follows from Proposition 10 that
G = G,® H, for some subgroup H of the group G. Since G is mixed, H # T(H).
Therefore Proposition 1 implies that the algebraic system (G, +, *,0), where the
function *: G x G — G is given by the formula:

(k17l1aa/1) * (kQ,lQ,CLQ) = (k1k27k1l270)7

for all kq,ko,l1,lo € Z(p), a1,a2 € H, is an associative ring, which is not filial.
Hence G is not a T'I-group, a contradiction. Combining this with Theorem 1
we conclude that G, is an SIg-group. Suppose, contrary to our claim, that
G # Z(p™), for every n € N. From Lemma 6 in [9] it follows that there exists
a subgroup A of G satisfying G, = Z(p™) & A. Take any = € Z(p*) and
a € A such that o(x) = p? and o(a) = cc. It is easy to check that the function
¥: (a) x {a) — Z(p*) defined by the formula ¢ (ka,la) = (kl)x, for all k,l € Z,
is bilinear. Therefore Theorem 59.1 in [13] implies the existence of a unique
homomorphism ¢: {a) ® (a) — Z(p*°) satisfying ) = poe.

{a) x (a) - {a) @ (a)

x } _ /L,O
Z(p>)
Let 2 be the restriction of idaga to (a) ® (a). Then 2 is a monomorphism. More-

over, a group Z(p*°) is injective by Theorem 24.5 in [13]. Thus there exists
a homomorphism ¢: A® A — Z (p*°) satisfying ¢ = ¢ 0.

0—(a)® (@) ——= AR A
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Note that ¢(a® a) = (po2)(a®a) = pla® a) = (poe)(a, a) = 9Y(a,a) = z.
We define the function *: (Z (p™°) @ A) x (Z (p™) ® A) — Z (p™) & A by the

formula:
(z1,a1) * (z2,a2) = (¢ (a1 ® az),0), for all z1,xs € Z(p™°), a1,a2 € A

As (0,a) * (0,a) = (x,0) and o(x) = p*> we conclude that  is a nonzero binary
operation on the set Z (p>°) @ A. Since (x,0) x (y,b) = (y,b) * (z,0) = (0,0),
for all z,y € Z(p>) and b € A, it follows that the operation x is associative.
Moreover, ((zl, ay) + (za, ag)) *(r3,a3) = (x1+ T2, a1 +az2) *(v3,a3) = (¢((a1 +
az) ® a3),0) = (P(a1 ® az + a2 ® a3),0) = (P(a1 ® as) + Paz ® az),0) =
(#(a1 @ as),0) + (a2 @ as),0) = (z1,a1) * (x3,a3) + (x2,a2) * (3, as), for all
Z1,%9,x3 € Z(p™), a1,a2,a3 € A. The rest of the proof of distributivity of x
with respect to addition runs as before. Therefore R = (G, +, *) is a nonzero
associative ring. Let « = (0, pa). Then we obtain:

axa = (¢((pa)@(pa)),0) = (¢(p*(a®a)),0) = (P*¢(a®a),0) = (p*z,0) = (0,0),
hence [a] = (a). As o(x) = p? we have (0,a) * a = (pz,0) # (0,0). Hence
(0,a) * a ¢ [a], and consequently [a] # R. From the equality R® = {0} and
Proposition 1 in [6] it follows that the ring R is not filial. Therefore G is not a T'I-
group, a contradiction. Thus G, = Z(p"), for some n € N. Since G = G, & H
and H # T(H), Proposition 2 implies that n = 1. Thus G, = Z(p), for every
p € P(G).

The next two results concerning S1g-groups have been achieved by us in [7].
We present them for the sake of Remark 1. We give complete proofs, because [7]
is not yet available.

Lemma 2. Let A be an SIg-group satisfying A = pA and A, = {0}, for some
p €P. Then G = Z(p) ® A is an STg-group.

Proof. Let R be an arbitrary associative ring with R™ = G. Then it follows
from Proposition 5 that Z(p)® C Z(p), A2 C A and Z(p)- A= A- Z(p) = {0}.
Thus R = Ry & R2, where R; and R, are some rings such that RF = Z(p) and
Rf = A. Therefore the assertion follows from Remark 2, Propositions 3 and 4.

Proposition 12. Let ) # P C P and let A be an SIg-group satisfying A = pA
and A, = {0}, for allp € P. Then G = (®pep Z(p)) @ A is an SIy-group.

Proof. If |P| < oo, then the assertion follows from Lemma 2 by simple induction
argument. Now suppose that |P| = co. Let R be an arbitrary associative ring
with Rt = G. Take any o, 3 € R. then « = (k,a), 8 = (I,b), for some k,l €
@D,cpr Z(p) and a,b € A. Let Py = supp(k)Usupp(l). There exists a subgroup H
of the group G such that H 2 @, p,, Z(p) & A. Of course, o, 3 € H. Moreover
|Pri| < oo, thus H is an STg-group, by first part of the proof. It follows from
Proposition 5 and Remark 2 that H is a subring of the ring R. Therefore [o] <<H,
hence af3, Ba € [a]. Hence by the arbitrary choice of the element S of the ring
R we obtain [a] < R. Since « has also been chosen arbitrarily, R is an H-ring.
Therefore G is an STg-group.
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Theorem 4. Every abelian torsion-free group of rank one is a TI-group.

Proof. Since every abelian torsion-free group of rank one can be embedded in the
group Q7 (cf. [14], p. 85), it is sufficient to prove the theorem only for subgroups
of the group Q7. Let A be a subgroup of QT and let R be a ring with RT = A. It
follows from Proposition 14 in [9] that there exists a subgroup B of QT such that
B contains the number 1 and B is isomorphic to A. Moreover, B with the ring
structure naturally induced from R is a subring of the field that is isomorphic
to the field of rationals. Hence from Theorem 6 in [8] we infer that the ring B is
filial. Hence R is filial too. Therefore A is a T'I-group.

References

1.

2.

3.

o]

10.

11.

12.

13.

14.

15.

16.

17

V. 1. Andrijanov, Periodic hamiltonian rings, Mat. Sb. (N.S.), 74(116) (1967),
241-261; translation in Mat. Sbornik 74(116) No. 2(1967), 225-241.

R. R. Andruszkiewicz, The classification of integral domains in which the relation
of being an ideal is transitive., Comm. Algebra 31 (2003), 2067-2093.

R. R. Andruszkiewicz, K. Pryszczepko, A classification of commutative reduced
filial rings., Comm. Algebra 37 (2009), 3820—3826.

. R. R. Andruszkiewicz, K. Pryszczepko, The classification of commutative, noethe-

rian, filial rings with identity, Comm. Algebra 40(5) (2012), 1690-1703.

. R. R. Andruszkiewicz, K. Pryszczepko, A classification of commutative torsion

filial rings., J. Aust. Math. Soc. 95(3) (2013), 289-296.

. R. R. Andruszkiewicz, E. R. Puczylowski, On filial rings, Portugal. Math. 45

(1988), 139-149.

. R. R. Andruszkiewicz, M. Woronowicz, On SI-groups, sent paper;
. G. Ehrlich, Filial rings, Portugal. Math. 42 (1983-1984), 185-194.
. S. Feigelstock, Additive groups of rings whose subrings are ideals, Bull. Austral.

Math. Soc. 55 (1997), 477-481.

M. Filipowicz, E. R. Puczylowski, Left filial rings, Algebra Collog. 11 (2004),
335-344.

M. Filipowicz, E. R. Puczytowski, On filial and left filial rings, Publ. Math. De-
brecen. 66(3-4) (2005), 257-267.

M. Filipowicz, E. R. Puczyltowski, The structure of let filial algebras over the field,
Taiwanese J. Math. 13(3) (2009). 1017-1029.

L. Fuchs, Infinite abelian groups volume 1, Academic Press, New York, London,
1970.

L. Fuchs, Infinite abelian groups volume 2, Academic Press, New York, London,
1973.

R. L. Kruse, Rings in which all subrings are ideals, Canad. J. Math. 20 (1968)
862—-871.

L. Rédei, Vollidealringe im weiteren Sinn. I, Acta Math. Acad. Sci. Hungar. 3
(1952), 243-268.

A. D. Sands, On ideals in over-rings, Publ. Math. Debrecen. 35 (1988), 273-279.



42 Ryszard R. Andruszkiewicz and Mateusz Woronowicz



Recent Results in Pure and Applied Mathematics, Podlasie 201/
by A. Gomoliriska, A. Grabowski, M. Hryniewicka, M. Kacprzak, E. Schmeidel (Eds.)

Remarks on Algebraic and Geometric Properties
of the Spark of a Matrix

Marcin Skrzyniski

Institute of Mathematics
Cracow University of Technology
ul. Warszawska 24, 31-155 Krakoéw, Poland
piskrzyn@cyf-kr.edu.pl

Abstract. We recall some known algebraic and geometric results con-
cerning the spark of a matrix (over an arbitrary field) and provide a few
new examples and observations.

1 Introduction and Preliminaries

Throughout the text m and n stand for positive integers (in other words, m,n €
IN), and IF is a field. The elements of the space IF" are understood to be columns.
We denote the zero vector in IF™ by 0. Recall that the Hamming weight of a
vector x = [x1,...,2,]" € IF" is defined by

lzllo = #{j € {1,...,n}: x; # 0}

Finally, for a non-negative integer k we define X = {z € F" : ||z|o < k}.

We denote by M., «n(IF) the vector space of all m x n matrices over IF. For
a matrix A € M, x,(IF) we define Ker(A) = {z € F" : Az = 0}.

The nth full linear group over IF will be denoted by GL,, (IF).

Now, let V' be a nonzero finite dimensional vector space over IF and let
d = dim V. Recall that a set £ C V is said to be algebraic, if there exist a linear
isomorphism ¢ : V. — F¢, a positive integer s, and polynomials fy,..., fs €
Flz1,...,zq) suchthat E={v eV : fi(p()) =...= fs(p(v)) = 0}. We define
the linear capacity of an algebraic set E C V by

A(F) =sup{dim L : L is a linear subspace of V, L C E}.
For more information on algebraic geometry we refer to [2].
In [1], Donoho and Elad introduced the notion of spark of a matrix.

Definition 1. Let Cy,...,C, € TF™ be the columns of a matriz A € M, xn(IF).
The spark of A is defined to be the infimum of the set of all positive integers £
such that

. . . j1<~--<jfa
Fi1see e €L nk {C’jl, ..., Cj, are linearly dependent (over IF).
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Let us collect a few simple and well known properties of the spark.

Proposition 1. For any matric A € My, xn(IF) the following hold true:
(i) spark(A) is either a positive integer or +oo0,
(i1) spark(A) = +o0 if and only if rank(A) = n,
(iii) spark(A) = 1 if and only if A has a zero column,
(iv) if spark(A) # 400, then spark(A) < rank(A) + 1,

k(A) = inf ,
(v) spark(A) = __ inf el

(vi) if K is an extension field of I, then the spark of A as an element of
Mpxn(IK) is equal to the spark of A as an element of My, xn(IF).

The spark of a matrix plays a quite important role in the mathematical theory
of Compressed Sensing [3]. It is also of separate interest. In the present note we
recall some known results concerning the spark and provide a few examples and
observations, which seem to be new or not explicitly stated in the literature.

2 Systems of Linear Equations

We start with a theorem of elementary linear algebra.

Theorem 1. Let A € M, xn(IF). Then the following conditions are equivalent:
(1) for any y € IF™ there exists at most one vector x € IF" such that Az =y,
(2)3y e F™ : #{x € F": Ax =y} =1,

(3) rank(A) = n,

(4) Kex(4) = {0}.

In [1], Donoho and Elad provided a generalization of the above result.

Theorem 2 (Donoho and Elad). Let A € M, x,(IF) and k € NU{0}. Then

the following conditions are equivalent:

(5) for any y € IF™ there exists at most one vector x € IF" such that Az =y
and ||z||o < k,

(6) Yo, NKer(A) = {0},

(7) spark(A) > 2k.

Proof. Equivalence (6) < (7) is obvious. Notice that the Hamming weight of a
vector x € IF" is not greater than 2k if and only if x = u — v for some u,v € X}.
Consequently,

—(5) & (Fu,v € Xy : u#tv, Au= Av) &
& (Fz e Xy \ {0} : Az =0) & —(0).
O

We included the simple and well known proof of the Donoho-Elad theorem for
the sake of completness. If k& = n, then condition (5) becomes (1) of Theorem 1,
condition (6) becomes (4), and condition (7) becomes (3). The example below
shows that no counterpart of condition (2) can be added to Theorem 2.
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Example 1. Consider the matrix

100
A{on}

It is easy to see that {x € TF*: Az = [1,0]T, ||lz]jo < 1} = {[1,0,0]"}. However,
AJ0,1,0]T = AJo,0,1]T.

3 More about Spark Varieties

Let r € {0,...,min{m,n}}. Recall that the generic determinantal variety
Hoosen(IF) = {A € My (IF) : rank(A) < r}

is an algebraic subset of M, x,(IF). (Moreover, A(H,,,,,(IF)) = r max{m,n},
and if IF is an algebraically closed field, then #, ., (IF) is irreducible of dimen-
sion 7(m + n — r)). Consequently, {A € My, xn(IF) : rank(A4) > r} is Zariski
open in M, x,(IF). Since min{m,n} = maxaecum,,,, ar) rank(4), so is the set
{4 € My, xn(IF) : rank(A) = min{m,n}}. These facts and Theorem 2 yield a

motivation for paying attention to the spark varieties
Spsn(F) = {A € My (IF) : spark(A) < k},

where k is any positive integer. Notice that S* . (IF) coincides with the to-
tality of matrices in M, (IF) which have a min{k,n}-element set of linearly

dependent columns. The following simple properties have been proved in [4].

Theorem 3. (i) Every spark variety Sk .,
(i) If min{k,n} > m, then Sk, (IF) = M, xn(IF).
(iii) If min{k, m} > n, then S¥ . (IF) = H" ! (IF).
(iv) If T is infinite and min{k,n} < m, then A(S* .,

(v) IfF is algebraically closed, k < m and k < n, then Sk
and has pure dimension m(n — 1) +k — 1.

(IF) is an algebraic subset of the space

(IF)) = m(n —1).
(IF) is reducible

Corollary 1. Let k € NU {0} and 0 = maxac,, ., ) spark(A). Then
(i) {A € Mpxn(IF) : spark(A) > k} is Zariski open in My, xn(IF),
(11) {A € Muyxn(IF) : spark(A) = o} is Zariski open in My, xn(IF),
400, ifm>n,

(i) o = m+ 1, if m <n and IF is infinite.

Moreover, if the field IF is infinite, then

{A € Mpxn(IF) : spark(A) >k} £0 & (m>nVk<m<n).

Proof. Property (i) is obvious. Notice that o > 2. Property (i) follows from the
fact that

Mo () \ 8555 (), if 0 # o0,

{A € My xn(IF) : spark(A) =0} = {men(IF) \ 82, (IF), if o0 = +00.
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If m > n, then {A € Myxn(IF) : spark(4) = +oo} = {4 € Myun(IF) :
rank(A) = n} # 0. Suppose, therefore, that m < n and IF is infinite. Let IF be
the algebraic closure of the field IF. By Proposition 1 (iv),

spark(A4) <rank(4)+1<m+1
for all A € My« (IF). Since dim S

mon(F) =m(n—1)+m—1=mn — 1, the
set . L -
{A S men(IF) : Spark(A) =m+ 1} = men(IF) \S:nnxn(IF)

is nonempty and Zariski open in M., (IF). The infiniteness of IF yields that
M (IF) is Zariski dense in M, ., (IF). Consequently, there exists a matrix
Ap € Mpxn(IF) such that spark(4p) = m + 1, and hence 0 = m + 1 (see
Proposition 1 (vi)).

The “moreover” part follows directly from (7). O

In the proof of property (iii), the existence of a matrix in M, «,(IF) whose
spark is equal to m + 1 can also be obtained by induction on n.
If IF is a finite field, then max e, , .., (7) Spark(A) can be less than m + 1.

mxn

Ezample 2. Suppose that IF is finite and n > (#IF)™. Since the vector space IF™
has exactly (#IF)™ — 1 elements different from 0, every matrix in M, x, (IF)
which has no zero column, must have two identical columns. Hence

k(A) = 2.
I

4 Some Algebraic Properties of the Spark

We begin with a very simple remark.

Proposition 2. Let /,5s € IN, A € M, (IF), B € My ((IF), and {j1,...,js}
be an s-element subset of {1,...,n}. Define A" € M,,xs(IF) to be the matriz
consisting of the columns of A with indices ji,...,js. Then

(i) spark(AB) < spark(B),

(11) spark(A’) > spark(A).

Proof. Since Ker(B) C Ker(AB), inequality (i) follows from Proposition 1 (v).
Inequality (i) is an immediate consequence of the definition of the spark. O

Let us recall that if A € M, xn(IF) and B € M,,»¢(IF), then rank(AB) <
min{rank(A), rank(B)}.

Ezxample 3. Consider the matrices

110 000
A= |000|, B=1|011
001 101

(over an arbitrary field), and observe that spark(A) = 2 while spark(AB) = 3 =
spark(B).
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Let £ € {1,...,n} and let ji,...,j, € {1,...,n} be such that j; < ... < j.
We denote by BU+7¢) the principal ¢ x ¢ minor of a matrix B = [Bi;] €
M xn(IF) defined by ji,...,J¢ (ie., BUL-7¢) s the determinant of the matrix

In the sﬁgsequent theorem we will work over IF = C, the field of complex
numbers. We denote the Hermitian conjugate of a matrix A € M, «,(C) by A*.

For a positive integer k and vectors 2!, ... 2" € €™ we define Gr(z!,...,z") to
. . ; ; . kN -

be the determinant of the matrix [(xz)*xj]mzl,m’k (ie., Gr(z', ..., 2%) is the

Gram determinant of z!, . .. ,(Ek).

Theorem 4. Let A € M,xn(C) and let p be the infimum of the set of all
positive integers £ such that the matrix A*A has a principal £ X £ minor equal
to 0. Then p = spark(A) = spark(A*A).

Proof. We define B = A*A. Moreover, let Cy,...,C, be the columns of A.
Notice that

Vee{l,...,n}Vj,....50 €{l,...,n}: j1 < ...<jy =

= BU-d) — Gr(Cj17 ceey Cje)'

If ¢ is a positive integer and j1,...,j¢ € {1,...,n} are such that j; < ... < jy,
then

Gr(Cy,,...,Cj,) =0 < Cj,,...,C;, are linearly dependent.
The equality spark(A) = p follows therefore directly from the definition of the
spark.
Now, Proposition 2 yields spark(A) > spark(B). Suppose that

s := spark(B) # +o0.

Let Dy,,...,D,,, where p1,...,ps € {1,...,n} and p1 < ... < ps, be linearly
dependent columns of the matrix B. Then every s X s minor of B consisting

of elements of D,,,...,D,. is equal to 0. In particular, B} = (. Since
BWPrp) = Gr(C,,,...,C,.), it follows that Cp,,...,C,. are linearly depen-
dent, and hence spark(A) < s. The proof is complete. O

Of course, the above proof is fully analogous to the very well known proof
of the fact that rank(A) = rank(A"A) = rank(AA*). It is also clear that
spark(AA*) = spark(A*) can be different from spark(A).

Let us return to an arbitrary field IF. We will conclude the note by a theorem
proved in [5], which describes other multiplicative properties of the spark. Recall
that rank(U AV') = rank(A) for any matrices A € M, (IF), U € GL,,(IF) and
Vedgcl,(IF).



48 Marcin Skrzyriski

Theorem 5. For a matrizc A € M, xn(IF) the following hold true:

(i) YU € GL,(IF) : spark(UA) = spark(A),

(ii) spark(AD) = spark(A) for every diagonal matriz D € GL,,(IF),

(iii) spark(AP) = spark(A) for every permutation matric P € M, ., (IF),

() if rank(A) =n —1, then Vs € {1,...,n} 3V € GL,(IF) : spark(AV) = s,
(v) if A has no zero column, then 3V € GL,(IF) :

spark(AV') = spark(A) — 1.

Moreover, if the field IF has at least n + 1 elements and rank(A) = n — 2, then

Vse{l,...,n—1}3V € GL,(IF) : spark(AV) = s.
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Abstract. In this paper we prove a particular case of the Hermite-
Lindemann Transcendence Theorem: if « is a non-zero algebraic num-
ber, then e® is transcendental. We also give some applications of that
theorem.

1 Introduction

Proofs of transcendence of numbers e and 7 obtained in the nineteenth century
([5, 8]) were an inspiration for further intensive research which has been contin-
ued up to the present day (see e.g. [1,3,6,9-12]). The following theorem (now
called the Hermite-Lindemann Transcendence Theorem ([2]), proved by Linde-
mann in [8], was the first important fact which gave transcendence of e as well
as m:

Theorem 1. Any finite expression Aje®' +Aqse®2+.. .+ A;e% +. .., in which the
coefficients A; are non-zero algebraic numbers and the exponents «; are distinct
algebraic numbers, is never equal to zero.

Theorem 1 is a generalization of the main result presented by Hermite in [5],
where he assumed the coeflicients (A) and the exponents (a) are integers.

Because of the generality of Theorem 1, existing proofs of this result are
difficult and therefore generally not well known.

In this paper, we study a particular case of Theorem 1 from which transcen-
dence of e, and also 7, follows immediately: if « is a non-zero algebraic number,
then e® is transcendental (the result itself is sometimes called the Hermite-
Lindemann theorem). Many proofs of this theorem can be found in the literature
(see for example [7,9-11]); here we present one more using classical methods as
in [5] but including partially new reasoning. Our proof is self-contained and ele-
mentary as much as possible. The only prerequisite to understand this proof is
the knowledge of algebra and calculus taught at an undergraduate level, together
with some mathematical maturity.
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2 Preliminaries

In the following, we let C denote the set of complex numbers, Q the set of
rational numbers, Z the set of integers, and N = {0,1,2,...} the set of natural
numbers, Z,, = Z/pZ prime field with p elements.

Before presenting our results, let us recall that a complex number « is said
to be algebraic if there is a non-zero polynomial with integer coeflicients of
which « is a root. A complex number « which is not algebraic is said to be
transcendental.

Let us also recall some easy but useful facts about complex integrals.

(a) If a function f(z) is integrable along a curve -, then

| / F(2)dz] < ML(y),

where M = max.c,|f(2)| and L(7y) is the length of ~.
(b) In particular, if «y is a segment connecting z; and 25 (for z1, 2z € C), then

z2
| / F(2)de] < M)z — 2.
z1

(¢) Let f(z) be a continuous function on D. If z; and 2y are any two points in
D and F'(z) = f(z) on D, then

/22 f(z)dz = F(z2) — F(z1).

Hence, in this case, one can use classical methods of integration, in particular
integration by parts.

From the above we obtain the following

Lemma 1. If the functions hq(z) and ha(z) are continuous on a segment [z1, za],
then

1! /zz h1(z)(h2(2))"dz| = 0.

Z1

Proof. Let mamze[21722]|h1(z)| = |h1(M7)| and maxze[zlyz2}|h2(z)| = |ha(M>)|
for some My, My € [21,22]. Set ¢; = |h1(M1)| and ca = |ha(Ms)|. It is clear
that for all n € N, |h1(2)(he(2))"] < c1cy on [z1, 22]. Hence from b) we obtain

that J; f:lz hl(z)(hg(z))”dz‘ < e — 22|clcn—;!. Since lim,,_, %5: = 0, the result
follows. U
Finally, we will need some facts about symmetric polynomials. Denote by
Z|z1, 29, . .., Ty the ring of polynomials over Z in indeterminates x1, xa, . .., 2.
Obviously (z — x1)(x — x2) ... (x — 2,) = 2" — 2" L + ... + (=1)"0,, where
0; € Zlr1,x9,...,2,] for all i = 1,2,...,n. Recall that the o1,09,...,0, are
called elementary symmetric polynomials in indeterminates 1, xo, ..., Zy.

We shall need the fundamental theorem of symmetric polynomials (cf. [7] p.
190-194) in the following simplified version.
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Theorem 2. If f € Z[xy,xa,...,2,] is a symmetric polynomial of degree N,
then there exists a polynomial g € Z[x1,Ta,...,%,], of degree at most N, such
that f(x1,22,...,2n) = g(o1,09,...,04).

3 The Main Result

Theorem 3. If z # 0 is an algebraic number, then e* is transcendental.

Proof. Let z # 0 be an algebraic number and assume to the contrary that e* is
also algebraic. Then z is a root of a polynomial P(x) = by + bix + ... + b, z™
with integer coefficients. Moreover, ag + aje® + age?* + ...+ are"* = 0 for some
integer numbers ag, ay, as,...,a, and ag # 0. Additionally we can assume that
ag+ a1+ ...+ a, #0. Let 21 = 2z, 22,..., 2y, be all the roots of P(x). We can
assume that by # 0 and b, > 0.

I. Consider the following product

T = (ap+ a1e®* + age®® + ...+ are”)
(ap + a1e™® + age®? + ...+ a,e"*?)
(ag + are® + ase®® + ...+ are™) ...
(ag + are®™ + age®*™ + ... +ae”m). (1)
Note that T' = 0 since the first factor equals zero. It is easy to see that T is

a symmetric function of variables z1, zo,.. ., z;,». Multiplying out, we can write
T in the form

T = By + ByeP 4 B3eP* 4 ... 4 Byes, (2)
where By = af*, By = agn_lal, cony Bs(x) = al, and By = z1, ..., Bs =

rz1+rzo+ ...+ T2,
After cancellation of similar terms in (2) we can renumerate indexes of ex-
ponents B;. Then T can be written in the form

T = A, + Ase® + AzeP + ...+ Ape®r. (3)

Since T is a symmetric function of variables z1,29,..., 2, and By # 0 we
can assume that A; #0 foralli =1,2,... k.

We can choose 0 # t € Z such that 8; +t # 0 for all i = 2,3,...,k .
Multiplying (3) by e, we can rewrite e!T in the form

k

e'T = Z Ae*,

=1

where oy =t and a; =t + 3; for all i = 2,3,... k.
In conclusion,

A1e™ + Ase® + ...+ Ape® =0 (4)
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and Zf:l A;e% is a symmetric function of variables z1,zo,...,2m, A; # 0,
(ap+ar+...+a,)"=A1+As+ ...+ Ay #0and a1 =1, o # o for i # j.
I1. Now let

k
g(@) = [T — a0
i=1

Moreover, take h(z) = (z — a1)’g(x), where b corresponds to the num-
ber of f8; that equals zero in (2). Clearly, the coefficients of h(x) are sym-
metric in z1,29,...,2n,. Therefore, if h(z) = ho + hiz + ... + hyz?, where
v = deg(g(z)) + b, then h; = s;(21,22,...,2m) for some symmetric polyno-
mial s; € Z[x1,29,...,2m] (i = 0,1,2,...v). From Theorem 2, we have s; =
ri(01,09,...,0n,) for some r; € Z[x1,xa,..., Ty Since each o;(z1,22,...,2m),
i=1,2,...,m, is one of the coefficients of the polynomial Pb(m), it follows that
hi € Q. So, the coefficients of h(x) and consequently of g(z) are rational. Hence,
one can assume that g(z) has integer coefficients. Now we define a polynomial

fla) = tmlo@)", 5)

n!
where n € Z and N = n(deg(g(z)) — 1).
Next, for arbitrary ¢ € C, let

I(c) = /OC e ¥ f(x)dx. (6)

bmeg(g(w))*l

Applying Lemma 1 to hy(z) = ¢“~® and ha(z) = g(z), 21 = 0 and

zo = ¢, we have that

[I(c)| = 0 as n — oco. (7)

Using integration by parts, one can show that
I(c) = e°G(0) = G(o), (8)

where G(z) = fO(2) + fO(z) +... + fS)(z) and S = deg(f(z)).
Therefore from (7), (8) and next from (4), for large enough n, we obtain

1> |A1I(ar)| + |[AsI(ao)| + ... + |ApI (ag)]

=]A1(G(0)e™ — G(an))| + |A2(G(0)e** — G(a2))| + ... + |Ar(G(0)e™ — G(ag))|

k k
> |G(O0)(D_ Aie™) = 3~ AiG(aw))]

k
= |ZAiG(a¢)|.
So
k
1> \ZAiG(ai)L (9)
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III. Now we will show that Zle A;G(w;) is a non-zero integer for infinitely
many n. Let p be a prime number and n = p* — 1 for w € N.

Since G(x) is expressed in terms of (), we need the following properties of
f@ (they all follow directly from the definition (5) of f).

(i) if d < n, then £ (a) = 0 for every root a of g(x),

(ii) if d = n, then £ (a;) = b gi(a;)™, where g;(2) = % foralli =1,2,...,k

(iii) if d > n, then f(Y(z) is a polynomial with integer coefficients divisible by
Py

Let us look more closely at the sum Zle A fD(ay).
Of course, Zle AifD(a;) is a symmetric polynomial of degree at most

N in variables z1,z22,...,2, for d > n . Applying (ii) and (iii) we obtain
that Zle Aif D) = 2(d)bNwy(z1, 22, ..., 2m) for some symmetric polyno-
mial wg € Z[x1, 2, ..., Tm]|, where z(d) = 1 for d = n and z(d) = p for d > n.
From Theorem 2 we have wg = eq(01,02, . ..,0n) for some eq € Z[x1, za,. .., )
of degree at most N. Since each o;(21,22,...,2m), ¢ = 1,2,...,m, is one of the

coefficients of the polynomial @, we can see easily that Zle AifD(ay) is an

integer divisible by z(d).

It is clear that g;(c;) # 0 is an algebraic number for all ¢ = 1,2,... k.
Thus there exists a € C such that Q(g1(a1), g2(az), ..., gx(ar)) = Q(a). We can
assume (multiplying a if necessary by some integer) that a minimal polynomial
k(z) = 2° + zs_12°" 1 + ... + 212 + 20 for a over Q is monic and k(z) € Z[z].
Consequently, there exists b € Z, such that bg;(c;) € Z[a] for all 4, where Z[a] =
Z[z])/k(x)Z[z]. Let M, be a maximal ideal of Z[a] such that pZ[a] C M, where
p is a prime number. Clearly Z[a]/M, is a finite field with p* elements for
some positive integer w. Let §: Z[a] — Z[a]/M, be a homomorphism defined by
T = (z+M,)/M, for x € Z[a]. It is not difficult to show that for any infinite
set T' of primes, ﬂpeT M, = 0. Therefore for infinitely many prime numbers p,

bgi(c;) # 0 for all i. But b (bg;(y))P"~1 = oP" ~1fP" =D (q,) from (ii). Hence
for p large enough, A;bP"~1 f(" =1 (q;) = A;bP*—1. f" =D () = A;bY for all i.
So Y8 Aife =D (ay) = (A + Ay + ... + Ap)bN. Clearly if ¢ € Z then g # 0
if and only if p{q. Soif pt (A1 + A2 + ...+ Ag)by, and n = p* — 1, then p {
Zle A;f™(a;). On the other hand we obtained that Zf:nH Zle Aif9) ()
is an integer divisible by p.

Since

k k S k
Z AzG(Oél) = Z Aif(”)(ai) + Z Z Aif(j)(ai),
=1 i=1

j=n+1i=1

then we have that Zle A;G(w;) is a non-zero integer.
Hence, for p large enough and such that n = p*®) — 1 satisfies (9), we obtain
from the above that
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k

1> A;G(a)| = g

i=1

for some 0 # g € Z, so we are done. We get, the contradiction and the theorem
is proven. O

Corollary 1. The following numbers are transcendental:

(1) m,
(2) sin(a), cos(a) for every non-zero algebraic number ,
(3) log(a) for every algebraic number a # 0, 1.

Proof. (1) Clearly, e™ = —1 is an algebraic number. Thus im and so 7 are
transcendental. _ ‘
(2) Assume to the contrary that sin(a) = em_; ~ is algebraic. Then it is

easy to show that e’ is algebraic over Q(i). Hence €' is algebraic. It follows
that ic is transcendental, a contradiction. Analogously for cos(a).
(3) Since €'°8(®) = q is algebraic, log(a) is transcendental. O

Using (6) and (8) from the proof of Theorem 3, and Lemma 1, we additionally can
get interesting approximation of e¢ for any positive real number ¢ by considering
different polynomials f(z).

Ezample 1. Let ¢ € R and ¢ > 0. Define f(z) = [x(cn;'x)]" for some natural

number n. Clearly, f(z) = f(c — z). Hence f*)(0) = (—1)*f®)(¢) for s € N.
Note that if 0 < s < n and s € Z then

f(n+s) =~ Z )icn= z( )((?+;)):xz—e

Therefore

(i) SO 0) = e (3) (n+ s)!(=1)°,
(i) fO(1) = e () (n+ s)!(=1)™.

Now, as in the proof of Theorem 3, consider
I(c) = /‘ec_”f(a?)dx = e“G(0) — G(e),
0
where G(x) = f™(z) 4+ f"+ V) (2) +... 4+ f@(x). Applying (i) and (ii), we get

1) G(0) = + W Yoo (=) () (n+9)!,
2) G(c) = L(=1)" >0 " (M) (n+9).
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Since I(c) — 0 as n — oo,

S ()t
S () + )]

(10)

is correct to at least ¢ decimal places, where t is a maximal natural number satis-

fying 10 < |G(0)]. As n increases, the accuracy of (10) also increases. Moreover,
this accuracy increases faster than t.

The particular cases of (10) for ¢ = 1 are given in the following table.

Table 1.
o) = Q=)
n= 2 3 4 5 6
o~ 19 193 2721 49171 | 1084483
7 71 1001 18089 | 398959
e correct to|2 dec. pl.|3 dec. pl.|6 dec. pl.|9 dec. pl.|11 dec. pl.

Ezxample 2. Now consider

where m,n € N.

In this case we cannot express the G(i) (i = 1,2,...,m) by a closed formula
even for m = 2. But, using a computer algebra system, we can easily compute
the approximations of powers of e:

o GOm)

G(0)° GO G(0)

In the following table we list the approximations of e and e?:
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Table 2.

337 58019 [19363561 | 10641123569
124 21344 | 7123456 | 3914650592

e correct to |2 dec. pl.|6 dec. pl.|9 dec. pl.| 13 dec. pl.

2 229 9857 | 1644863 | 903924151
31 1334 222608 | 122332831

e? correct to|2 dec. pl.|5 dec. pl.|9 dec. pl.| 13 dec. pl.

Hermite in [5] obtains the following approximations

58291 o 158452
T ot ¢ T 914

correct to five and three decimal places, respectively. They are similar to the
presented above for n = 3:

. ~ 58019 2 9857 157712
= 21344’ T 1334 21344 °
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Abstract. We prove that a generalized Veronesian V(1) cannot be
realized in any Desarguesian projective space if only k£ > 3 and partial
linear space M contains a line on at least 4 points or k > 3 and partial
linear space 91 contains a line on at least 3 points. We have obtained
this result using methods of the theory of combinatorial Veronesians.
As a consequence of this fact we obtain that there is no Desarguesian
projective space containing Vi (8) where B is a projective space and k >
3. We also solve the problem of realizability of V2(PG(2,2)) in PG(n,2)
and V2 () in PG(5,2) where U is the Veblen (Pasch) configuration.

Keywords: Veronese space, combinatorial Veronese space, projective
realization /embedding, Fano configuration/Fano space

1 Introduction

Originally, Veronese spaces appeared as varieties of some kind. After pioneer
works of Tallini, Bichara, Melone, Mazzoca et al. (cf. [6], [3]) a Veronese space can
be considered as a partial linear space that satisfies certain axioms; the models
of this axiom system are structures of prisms in projective spaces. Therefore, the
models constitute a world that can be imagined in a “anschauliche" geometry.

Definition of a structure of the prisms of hyperplanes of a projective space
was generalized in [4] so as the points of the defined there m-th generalized
Veronese space over a partial linear space M (denoted by V,,,(9M)) are arbitrary
m-multisets with elements in the pointset of 9. The particular case where I is
a projective space was investigated in [1].

A natural question arises whether so generalized Veronese space can be em-
bedded into a Desarguesian projective space.

A particular case of the construction of [4] where 9 is a single k-element line
X (in that case we write V,,,(X) = V,,,(k)) was intensively studied in [5].

In the particular case when 9 is a single 3-element line L, V3(L) = V3(3)
is the known 103G configuration of Kantor (cf. [2]). It is known that V3(3) can
be realized on a real projective plane. But it was proved in [5] that this is an
exceptional case: for k > 3 or m > 3 the structure V,, (k) cannot be embedded
into a Desarguesian projective space.

From this we infer that for a huge class of partial linear spaces (even pro-
jectively realizable) their m-th Veronese structures cannot be realized in any
Desarguesian projective space.
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2 Definitions and problems

2.1 Veronese space

Let B be a projective space (of dimension at least 3). Denote the class of the
hyperplanes in 8 by H. Consider the following incidence structure called the
Veronese space over J3:

— points of the structure are the unordered pairs of hyperplanes (so called
“double" hyperplanes are admitted);

— the points are grouped into blocks. The blocks may have one of the following
two forms: one element of the pair is fixed, the second varies in a pencil
of hyperplanes; another form: a family of double hyperplanes varying in a
pencil of hyperplanes.

An axiomatic characterization of the Veronese spaces was given by Melone and
Tallini in [3], see also [6].

Remark 1. Let P be the class of pencils of hyperplanes in 8. The structure
B = (H,P)

is a projective space.

2.2 Generalized Veronese space

Let & be a positive integer and X a set; we write §5(X) for the set of all k-subsets
of X.

A multiset with repetitions (a multiset) of cardinality k with elements in
the set X is a function f: X — N such that |f| := > .y f(z) = k < o0.
We write 1), (X) for the family of all such multisets. Clearly, if f € 9, (X) then
supp(f) = {z € X: f(z) # 0} is finite; in particular, if X is finite, we can
identify f with the (formal) polynomial

f= I @ =]
zesupp(f) zeX

with variables in X.
A link between the naive usage of the term “multiset" and the formal one

given here is explained by the formula f = {xh ey Ty Ty Ty e },
—— ——
f(z1) times f(z¢) times

where supp(f) = {z1,...,2¢,...}.
Remark 2. Let |S| = n. Then |9,,(5)| = (n-&-m—l).

m

The (m-th) Veronesian over an incidence structure (block design) 9t = (S, B)
is the incidence structure

Vi (M) = (9,,,(5), BY),
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where
B*={eB":1<r<m,ecy,,_.(5),B¢cB}

and eB” = {ex": x € B} (cf. [4]).
Fact 1. The Veronese space over ‘P defined in Subsection 2.1 is exactly Vo(B°).
It is easily seen that

Fact 2. If any two distinct blocks of a structure 9 have at most A common
points then any two distinct blocks of V,,,(9M) share at most A common points.

Corollary 1. If 9 is a partial linear space then V(M) is also a partial linear
space.

It is easy to compute with the help of Rem. 2 the parameters of V., (9) where
M is a configuration.

Fact 3. If0M is a (v, by)-configuration then V,,, (M) is a ((”Jrfn%l)mr b- (”;@Il))n) -

configuration.

By an embedding of a block design (S’, B’) into a block design (S, B) we mean an
injective map which associates with the elements of S” elements of S and with the
blocks in B’ blocks in B which preserves in both directions the incidence (the
membership relation). Frequently, it suffices to consider a respective injection
defined for points only and require that for each block in B’ its image under this
injection is contained in a unique block in B so as the induced map on blocks is
an injection.

Let us fix an incidence structure 9 = (S, B). Let us give fundamental facts
concerning embeddings between Veronesians.

Fact 4. The map S > a — a' € v,(S) is an isomorphism of M onto V1(IMN).

Fact 5. Let e € ),(S). The map 1),,(S) > f ——ef €1, (S) embeds V,,(IN)
into Vgpm (9N).

Fact 6. Let k be a positive integer. The map ¥), (S) > f — f* € v, ,(S)
embeds V(M) into Vi, (IN).

Corollary 2. The maps S 3 a — a™ € 1),,(S) and, for each e € v, (95),
S3avr—ea' €1),,(S) are embeddings of M into V,,(M).

Fact 7. Let M = (S',B') be a substructure of the incidence structure M. The
natural inclusion S’ C S extends to the inclusion v),,(S") C 9,,(S), which, in
turn, is an embedding of V., (IM') into V,,, (IN).



64 Malgorzata Prazmowska and Krzysztof Prazmowski

Fig. 1. The Kantor 103G-configuration

2.3 Combinatorial Veronesian

Combinatorial Veronesian is any structure V,,(X), where X = (X, {X}) for a
nonempty set X (cf. [5]). In short, we write V,,,(X) instead of V,,,((X,{X})).
We write also V,,(n) = V,,,(X), where | X| = n.

Remark 3. For a finite n the structure V,,(n) is a configuration of binomial

n+$7l)m (n;nz;l

type; precisely: it is a (( )n)—conﬁguration.

Ezample 1.

(1) V,,,(2) coincides with the complete graph K, 1.

(2) V2(3) is the Veblen (Pasch) configuration.

(3) More generally, V3(n) is the configuration of n + 1 lines, each on n points,
no three concurrent, but any two intersecting each other. It is dual to V,,(2).

(4) V3(3) is the 103G Kantor configuration, see Figure 1 (comp. [5], [2]). O

Remark 4. V3(3) is self-dual. Moreover, V,,(n) and V,,/(n’) are dual only in
the three casess n =m =3 =n"=m’;n=2=m/,n' =m;and m = 2 =
n', m' =n.
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2.4 Projective realizability

The question which we want to solve here is the following: for which structures
M and integers m we can embed V,,(91) into a Desarguesian projective space.
An embedding of a partial linear space 9t into a (Desarguesian!) projective
space P is called a projective embedding of 9t into P or a projective realization
of 91 in *P. The structure M has a projective realization means that there is a
(Desarguesian!) projective space into which 9t can be embedded.
Let M = (S, L) be a partial linear space. One thing is evident:

Fact 8. M is a substructure of V,,(IM) (cf. 2). Consequently, if V., (IM) has a
realization in a projective space P then M has a realization in P as well.

The following is known.

Fact 9. V3(3), Va(n), and V,,(2) can be realized in real projective spaces.

Fact 10 ([5, Prop. 6.5]). The smallest projective space in which V3(3) can be
realized is PG(2,7).

Let us quote two results of [5] that are relevant here

Fact 11 ([5, Prop. 6.9]). Let k,m > 3. If k > 3 or m > 3 then V,,(k) cannot
be realized in any Desarguesian projective space (respective ‘obstacle’ configura-
tions are presented in Figures 2 and 3).

Fact 12 ([5, Prop. 6.4]). V3(3) cannot be realized in any Fano Desarguesian
projective space.

3 Results

It is evident that for each simple graph & the structure V(&) is also a simple
graph. This yields immediately

Fact 13. V(&) has a projective realization for each simple graph & and each
positive integer k.

Theorem 14. Assume that one of the following holds:

(i) either k > 3 and M is a partial linear space with an at least 3-element line

or
(i) k > 3 and M is a partial linear space with an at least 4-element line.

There is no Desarguesian projective space in which Vi (9) can be embedded.

Proof. Suppose that V(90) is contained in a Desarguesian projective space .
Let L be a line of M with |L| > 3 in case (i) and with |L| > 4 in case (ii).
Accordingly, we take X C L such that |X| = 3 or |X| = 4 resp. Then V(M)
contains as a subspace the substructure Vi (L), and, in turn, V(L) contains
Vi (X). Consequently, our embedding yields an embedding of Vi (X) into 9B,
which contradicts Fact 11. O
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Fig. 2. The configuration V4(3), it has no projective realization.

Theorem 15. Let M be a projective space and k > 3. There is no Desarquesian
projective space in which Vi (9M) can be embedded.

Proof. If k > 3 then the claim follows by Thm. 14(i). Suppose k£ = 3. If M
contains an at least 4-element line, the claim follows by Thm. 14(ii). However, if
2 has only 3-element lines then it is a Fano space. Suppose V3(9) is embedded
into a projective space 3. Then P contains a closed Fano subconfiguration and
thus its characteristic is 2. In that case we arrive to a contradiction with Fact
12. a

Corollary 3. If k > 3 and 9 contains a projective space then there is no De-
sarguesian projective space in which Vi (9M) can be embedded.

An illustrative application of the above is: a k-th Veronese space associated
with a configuration which contains the Fano configuration has no projective
realization.

However, there are also 2-th Veronesians that can not be realized in some
ways.
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Fig. 3. The configuration V3(4), it has no projective realization.

Theorem 16. The Veronese space Vo(Bo) where Py is the Fano plane cannot
be realized in any projective space PG(n,2).

But, rather surprisingly, we have

Proposition 1. Let U be the Veblen configuration. The structure Vo(0) can be
realized in PG(5,2).

Proof (simultaneously of Thm. 16 and of Prop. 1). We write a ® b for the third
point on the line a, b which joins points a, b in the (currently investigated) Steiner
triple system.

Let us label the points of the Fano plane PG(2,2) = (S, L) so as points p1, p2, p3
yield a triangle, ¢; = p; © py for # (i,4,k), and r = p1 @ q1 (= p2 ©® g2 =
p3 @ g3). Suppose that M = V,(PG(2,2)) is embedded into a projective space
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B = PG(n,2) for some integer n; clearly, n > 4. Consider the family F =
{S2}U{xS: x € S}; it consists of planes of P and, simultaneously, of the (Fano)
subplanes of 9. Through each point of 9t there pass two planes in F and any
two planes in F share exactly one common point; consequently, no three planes
in F have a common point. Let us consider one of such planes ITy = S? and
let II; = p1 S be any other subplane of 9. Then the map f;: 22 — piz is a
collineation of Il onto II;, characterized by the condition

the subplane of 9t passing through x2 and distinct from IT crosses
H1 n pP1T = f1($2).

Recall that @ ® b = a + b holds in the (n + 1)-dimensional vector space V over
GF(2) which represents .

The vectors e; = p?, ea = p3, and e3 = p3 are linearly independent. Moreover,
we can assume that the vectors eqs = f1(p3) and e5 = f1(p2) together with e;
span IT;. And then the vectors eq, ..., e5 are linearly independent.
Observe that I, = pyS is the plane in F through p3 distinct from I7, and
let fo: 22 — pox be the suitable collineation of Iy onto IT,. The relation
a3 © fi1(g3) = f2(¢3) holds in 9M, but, for each [Ty > 2? # ¢3 the points
22, f1(z?), fa(x?) are not collinear in M and therefore they should span in B the
‘second plane through z2’; we denote this plane by V. So, z2 € V, € F, V, #
IIy.

Assume, first, that n = 4; then I15 is spanned by es, e4, and a vector d which
is a combination of e, ..., e5. We have fo(p?) = p1p2 = e4 and fo(p3) = p3 = ea.
Then f2(p3) is an arbitrary vector A in Il \ p2, p1p2. With the obvious relations
fila®b) = fi(a) ® f;(b) for i = 1,2 and a,b € II we obtain explicit formulas
defining f; and fo and, finally, we can enumerate the elements of every plane V,,
with z € {r, ps, g2, ¢1 }. It was verified with the help of MapleV5 that |V, NII;| = 1
for x € {r,ps3,q2,q1} and ¢ = 0,1,2, but |V,r N V| # 1 for some distinct
' 2" € {r,p3, q2,q1} holds for every choice of d, A. So, one cannot find within
PG(4,2) any suitable family F of planes.

Next, let n > 5. Then, one can assume that ITy = (ea, e4, ) so as {e1,..., €6}
is a linearly independent set in V. Again, a Maple program computed that the
obtained family of planes Iy, 111, I3, Vg, , Vg, , Vps, Vi pairwise intersect in single
points, and 21 points are so obtained. We need to find the plane V. It is spanned
by ¢3, p2q3 and a point B outside the planes constructed so far. Since V,, crosses
these planes, without loss of generality we can assume that B € (ey,...,eg).
Finally, Maple program has verified that there are 4 points B such that the
plane (g3, p2qs, B) of PG(n,2) crosses each of the previously constructed planes
in a single point each (besides, the resulting plane is unique!). However, we obtain
only 5 new intersection points for each admissible choice of B. Since 9t has 28
points, we could not find in P a family F of 8 planes suitably intersecting each
the other. This completes the proof of Thm. 16.

Now, note that the points in S” = {p1, p2, ps3,q1,¢2, 7} yield the Veblen con-
figuration 0. Let us construct a realization of V() so as each of the seven



Projective Realizability of Veronese Spaces 69

Veblen subconfigurations 5’2 and a5’ with a € S lies on a plane of PG(5,2).
So, we need to find a family F’ of planes in PG(5,2) that pairwise intersect in
(distinct) points. Consider the family F' = {Ily, II1, II2, Vg, , Vs, Vi, Vi } com-
puted above for n > 5. Write V,,, = I, V},, = Il and define the injection ¢ on
1,(9’) so as ¢(a?) € Iy NI, p(ab) € V,NV, for a,b € S', a # b. With MapleV
we could compute explicitly the coordinates of the obtained points of PG(5,2).
After that a computer program verified that ¢ preserves the lines of V() and
thus it is an embedding required in Prop. 1. ]

The result of Thm. 16 does not mean that V3(PG(2,2)) cannot be realized
on a plane PG(2,q) for some ¢ > 4. If a realization of this type exists then,
necessarily, ¢ = 2™ for some m > 2. Any triangle p1,pa,p2 of PG(2,2™) with
points ga € p1,p3, g3 € p1,p2 can be uniquely completed to a Fano subplane.
However, we could neither prove nor disprove the existence of a family F as in
the proof of Thm. 16 obtained from suitable 8 triangles.

In view of Thm. 14 only the following structures:

structures of the form Vo (9N), where 91 is projectively realized and has at
least 3-element lines and

structures V3(9N) for a projectively realizable partial Steiner triple system
m

may be suspected to be embeddable into a Desarguesian projective space. Then
Thm. 15 shows that there are limitations: V3(PG(n,2)) is not realizable for any
n > 1. The question whether Veronese space V3(90) associated with any the
following commonly known structures 9t

a) AG(n,3),

b) the Veblen configuration,

¢) the ‘Mitre’ configuration, or
d) the Pappus configuration

has a projective realization still remains undecided.
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Abstract. We discuss the projective line P(R) over finite associative
ring R with unity.

Throughout this paper we assume that R is a finite associative ring with 1
(unity element of R). In such rings an element is either a unit or a zero divisor.
The group of invertible elements of the ring R will be denoted by R* and then
the set of zero divisors is R\ R*. Let 2R be the two-dimensional left module over
ring R. Its automorphism group is GL2(R), the general linear group of invertible
two-by-two matrices with entries in R.

Definition 1 The projective line over R is the set of free cyclic submodules of
QR.'
P(R) = {R(a,b) C 2R: R(a,b): is a free cyclic submodule}.

Definition 2 A pair (a,b) € 2R is admissible, if there exist elements c¢,d € R
such that

ab
|:C d:| S GLQ(R)
If R is commutative then the condition mentioned above is equivalent to

ab

det Ld

]ER*.

Definition 3 A pair (a,b) € 2R is unimodular, if there exist elements x,y € R
such that
ax + by = 1.

Unimodularity may also be defined in some other ways:

Proposition 1 Let R be a ring and let a,b € R. The following statements are
equivalent:

1. aR+ bR = R.
2. There exist elements x,y € R such that ax + by = 1.
3. There is no proper right ideal I such that a,b € I.
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Proof. 1. & 2.: see [1].

2. = 3. Suppose that there exist z,y € R such that az + by = 1 and let I be
a right ideal such that a,b € I. Obviously, ax € I for all z € R and by € I for
all y € R. Consequently (az +by) € I for all x,y € R. Thus 1 € I, and therefore
I=R.

3.= 2. Letax+by # lforallz,y € R, then {ax+by;z,y € R} = aR+bR # R.
aR,bR are ideals, thus aR + bR is an ideal too, and it contains a,b. So, aR + bR
is a proper right ideal which contradicts 3.

This completes the proof of the proposition.

Remark 1 /2] It is well known that each admissible pair (a,b) € 2R is unimod-
ular.

What about the converse implication?

There are examples of rings where unimodularity does not imply admissibility
[3, Remark 5.1].

Rings with the property ab =1 = ba = 1 are called Dedekind-finite. Now we
have the following

Proposition 2 [2] Let R be a ring (not necessary finite). Then the following
three statements are equivalent:

1. R is Dedekind-finite.
2. If a pair (a,b) is unimodular then it is admissible.
3. No point of P(R) is properly contained in another point of P(R).

It follows then that if R is a finite or commutative ring, then admissibility and
unimodularity are equivalent. Rings of stable rank 2 (for example: local rings
and matrix rings over fields) satisfy this property as well.

Remark 2 Obviously, if (a,b) € 2R is unimodular then R(a,b) is a free cyclic
submodule of ?R.

In certain cases free cyclic submodules may also be generated by non-admissible
pairs, but if R is a local ring, then every free cyclic submodule is represented by
unimodular pair [6, Theorem 20 1.].

Corollary 1 For a local ring R, the projective line may over R be equivalently
defined as:

1. P(R) = {R(a,b) C %R: (a,b) is an unimodular pair}.
2. P(R) = {R(u,z): v € R} U{R(d,u): d € I}, u - a fized element of R*, I -
the mazimal ideal of R.

Example The projective line over ring of residue classes modulo four.

P(Zy) ={Z4(1,0), Z4(1,1), Z4(1,2), Z4(1,3), Z4(0,1), Z4(2,1)}
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Note that every point of the projective line over ring Z, is generated by a uni-
modular pair and each of that pairs has at least one entry which is a unit. This
property stays true for the projective line over an arbitrary local ring.

Projective line P(R) carries two mutually complementary relations: distant
? A” and parallel "A”. They are not trivial if and only if R is not a field. Hence the
projective line can be defined as the set of points with relation distant: P(R, A)
or parallel: P(R,A).

Definition 4 Two points R(a,b), R(c,d) of the projective line P(R) are called
distant, if

{‘C‘ 2} € GLs(R).

Otherwise, they are called parallel (or neighbour ).

Fig. 1. Parallel (left) and distant (right) graph on the projective line over Zs.

By an automorphism of a projective line we mean an automorphism of the
distant/parallel graph on the corresponding projective line P(R, A)/P(R,A).

There is also another relation of a parallelism defined on a projective line:
radical parallelism (denoted by |[|).
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Definition 5 [4, 3.1.] Two points R(a,b), R(c,d) of the projective line P(R)
are called radical parallel, if the set of the points distant to R(a,b) and the set
of the points distant to R(c,d) coincide:

R(a,b)|| R(c, d) < A(R(a,b)) = A(R(c,d)).

(A(R(a,b)) is the neighbourhood of R(a,b) in the distant graph.)

For local rings parallelism and radical parallelism are equivalent [4, 3.5]. We
use the term ’parallelism’ in the first meaning.

The group GLy(R) acts on the projective line and
A N\ pAge o(p)Ap(g).
p€GL2(R) p,a€P(R)

The elementary linear group F3(R) is the normal subgroup of GLy(R) generated
by all matrices of the form

E(z) = [xl (1)] ,x € R.

The elementary linear group E2(R) and the set of all two-by-two diagonal ma-
trices over R generate the group GFE2(R), which is also a subgroup of the general
linear group GL2(R).

Definition 6 Ring R is called a GEs-ring if GLa(R) = GE3(R).

In Theorem 1 and Corollary 2 we will be concerned with the classical projective
line (its points are represented by admissible pairs only).

Theorem 1. [3, Theorem 8.2 (d)] The distant graph on the projective line
G(]P’(R, A)) is connected if, and only if, R is a GFE5-ring.

Theorem 2. [1] Let J be the Jacobson radical of R. If R/ J satisfies condition
minimum for left ideals then the ring R is a GE3-ring.

From Theorems 1 and 2 we obtain:

Corollary 2 The distant graph on the projective line over a finite ring R is
connected.

Next we will characterize the projective line over a finite commutative ring and
its automorphism group. We shall need the following:

Theorem 3. [/, 6.1.] Let R be the direct product of rings R;, i < k, i.e. R =
Rl X R2 X Rk, Then:

P(R,A) ~P(Ry,A) X P(R2, A) X ... x P(Ry, A.
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R(0,1) R(1,0)
R(,0) R(0,1)

R(1,1) R(1,1)

Fig. 2. Example of distant points of P(Z2).

R((0, 1,1, 0)

R((0, D1, 1)
R((1, 0),(0, 1))

R((1, 1),1, 0))

R((1,1),1,1))

Fig. 3. Example of distant points of P(Z2 X Z2).

Another way to state this is to say:
G(P(R,A)) ~ G(P(Ry,A)) x G(P(Rz,A)) x ... x G(P(Ry, 4)),
where ' x’ denotes standard cartesian product.

Theorem 4. [5, VI.2] Every finite commutative ring R is the direct product of
local rings.

It follows then that the description of the projective line over finite commutative
ring can be based on the projective line over local rings (compare, e.g. Figure
4).

Now we will be concerned with the automorphism group of the parallel /distant
graph on the projective line over an arbitrary local ring. We shall need the fol-
lowing remark.

Remark 3 Let R be a field and let f : R — R be a bijection. If there is a
well defined transformation ¢(f) : P(R) — P(R) characterized by the condition
o(f)(R(a,b)) = R(f(a), f(b)) then f(0) =0 and f|g~ : R* — R* and f = ac,
where « is an automorphism of R*, ¢ € R*.

In that case we say that ¢(f) is an automorphism induced by the bijection f.
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Fig. 4. The distant graphs: on P(Z2) (left) and on P(Z> x Z2) (right).

If R is a finite field (|JR| = n, |P(R)| =n+ 1) then |Aut(P(R))| = (n + 1)
Any automorphism of P(R) over a local ring R comes from some automorphism
of P(R/I), hence we can characterize any such automorphism of P(R), for a local
ring R.

Let us denote by Z,, the ring of residue classes modulo n. In the case of
rings Z,» (p - prime) we can explicitly compute the cardinality of P(Z,), of
Aut(P(Zyn), and of PGLy(Zyn).

By Corollary 1:
P(Zri) ={Z,ri(u,2);0 € Z i } U{Z ni(d,u);d € T},

where u is a fixed element of Z;@,i and I is the maximal ideal of Z n;.
Then it follows that '

1
B(Z,:) .

=1Z,m

=+l

Corollary 3 If Z,, = Zp;u X Zp;e X ... X Zp’]:k where p; are distinct primes for
1=1,2,...,k), then:

| P(Z,) [=| P(Zym) X B(Zyp) .. X B(Zyi) | =
= B(Zyp) || B(Zy32) |- oo | B(Zy) |=

= (" 4P ) (05 + P52 (R P ).
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and
|Aut(P(Zyn))| = (p+ 1)1 - (p"H)PHL,

(in particular |Aut(P(Zy))| = (p+1)!) where

p+ 1 is the number of connected components of the parallel graph onP(Zyn) (on
P(Z,), resp.),

p" 1 s the number of points in any connected component, also the number of
zero divisors of the ring Zyn.

The general linear group GLo(R) induces the subgroup of general automor-
phism group Aut(P(R)) on the projective line P(R), namely the projective
linear group of the ring R denoted by PGLs(R). This is the group of in-
vertible two-by-two matrices with entries in R, accurate to proportionality:
PGLy(R) = GL3(R) / ~.

Hence

| PGL2(R) |=| GL2(R)/ ~|=| GL2(R) | /| R | .

Remark 4 [7] |GL2(Z,)| = (p* - 1)(»* —p)

Corollary 4 |PGLa(Z,)| = |GLa(Zy)/ ~ | = (0 — )5 — p)/(p— 1) =
=(p+1)@* —p) < (p+1)! = |Aut(P(Z,))]

Remark 5 (7] [GLa(Zyn)| = PIGLs(Zyn-s)| = p*|GLa(Zyr—2)| = . =
= PG Ly Zymi)| = 9 VIGLa(2y)

Corollary 5 |PGLy(Zyn)| = |GL2(Zyn)/ ~ | = p*""V|GLy(Z,)) ~ | =

— PO )P —p) < (o DY (P = [Aut(P(Z,0)

The description of the projective lines over rings of order p’, i < 3 is known.
For i = 3 we have exactly one noncommutative ring (T>(GF(2)) - the ring of
triangular matrices over GF'(2) [8]), and the other are local rings. The projective
line over every finite commutative ring and rings of order p* (i < 3, p - prime) can
be described by Corollary 1 and Theorem 4. The corresponding automorphism
group of the projective line can be determined by Remark 3.

As we mentioned before, e.g. in the projective line P(T5(GF(2))), there are
free cyclic submodules generated by non-admissible pairs. These pairs have been
called outliers. They are not contained in any free cyclic submodule generated
by an admissible pair. There are some examples of finite rings with outliers (see
Fig. 5) and examples of automorphism group of P(R) in this case are known.
Example Non-unimodular part of the projective line P(T5(GF(2))) consists of
three outliers, namely of the pairs of matrices with nonzero first kolumn:

o] Loop ] [3]- dloa]-[35)
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Fig. 5. The distant graph on P(T2(GF(2))).

Outliers are not distant to any other point, therefore they are isolated points in
the distant graph of an arbitrary projective line.

In the general case of the projective line over an arbitrary finite ring the de-
scription of the automorphism group is more complex. To this aim the following
can be used.

Theorem 5. [5, I.1] Every finite ring is isomorphic to direct sum of rings of
prime power order.

Corollary 6 The projective line over a finite ring can be described via charac-
terizations of the projective lines over rings of prime power order.
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Abstract. In mathematics and computer science, an algorithm is a pro-
cedure (a finite set of well-defined instructions) for accomplishing some
task which, given an initial state, will terminate in a defined end-state.
Such algorithm usually is a recurrence relation. The difference equation,
is an equation which defines a sequence recursively: each term of the
sequence is defined as a function of the preceding terms. Most algo-
rithms can be directly implemented by computer programs; any other
algorithms can at least in theory be simulated by computer programs. In
the this paper we are looking on the differences between asymptotic prop-
erties of solutions of the difference equation and its continuous analogies
on example of third order linear homogeneous differential and difference
equations with constant coefficients. We take the both equations with the
same characteristic equation. We show that these equations (differential
and difference) can have solutions with different properties concerning
boundedness.

Keywords: differential equation, difference equation, recurrence, linear,
third order, bounded solution

AMS Subject classification: 34A05, 34C11, 39A10

1 Introduction

Together with the development of modern computational methods, discrete
equations, so-called difference equations, have acquired a great importance. They
replace often differential equations in mathematical modelling because they are
the ready algorithms for computer programs. For example, logistic equation de-
scribing increase of population is written in the form of differential equation
y = y(b — ay) (Verhulst-Pearl equation) or in the form of difference equation
Upt1 = up(b— au,) (Pielou equation).

In mathematical modelling, there are many examples proving that continuous
and discrete models are created in such way that the derivatives are replaced
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by suitable terms of the sequence. For example, recently Yue-Wen Cheng and
Hui-Sheng Ding studied in [3] a linear Volterra difference equation

L
2i(t) = ai(t) + bi(O)ai(t) + Y / Kij(t, s)z;(s)ds
j=170
which is considered as a continuous analogue of Volterra difference equation
z(n+1) = a(n) + bn)z(n) + Y _ K(n,i)z(i)
i=0

investigated by Diblik and Schmeidel in [4].

It appears that application of a discrete mathematical model instead of the
continuous one can lead to qualitative different solutions, particularly in respect
of oscillation or boundedness. Unlike quality of solutions can be seen even in
the case of linear equations with constant coefficients. In [14] we show that these
equations (differential and difference) can have solutions with different properties
concerning oscillation. In this paper we analyse boundedness.

We consider third order linear homogeneous equation with constant coefli-
cients written in the continuous and discrete form, namely the differential equa-
tion i 2/ of
and the difference equation

Untsg + AUpyo + buni1 + cu, =0, (2)

where f : R — R, u: N — R, R denotes the set of real numbers, N the set of
positive integers and a, b, ¢ are real constants.

A function f: R — R (a sequence u : N — R) is called trivial if there exists
aty € R (an ng € N) such that f(¢) = 0 for every t > ty (u, = 0 for every
n > ng). Otherwise a function f (a sequence u) is said to be nontrivial. Every
nontrivial real function f (sequence u) satisfying equation (1) ((2)) is called a
solution of this equation.

A solution of equation (1) ((2)) is called bounded if it is a bounded func-
tion (sequence) on the real set [0,00) (N). Otherwise a solution is said to be
unbounded. Equation (1) or (2) is called bounded (unbounded) if every its so-
lution is bounded (unbounded). We will consider linear independent solutions
composing a fundamental set.

Fundamentals of differential equations theory can be found in many mono-
graphs. The background of difference equation theory is given by Agarwal [1],
Elaydi [6], Kelley and Peterson [8].

Particularly, great attention has been paid to the study of third order differ-
ential equations, because these equations describe many mathematical models
of huge interest in engineering, biology and physics. Properties of third order
nonlinear difference equation were investigated among many others by Seshader
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and Smita. There is a monograph written by this authors [15] in which an entire
chapter is devoted to the third order linear differential equations with constant
coefficients. Special attention is paid to the oscillatory properties of solutions.

Boundedness of solutions of third order difference equations was considered
for example by Andruch-Sobito and Migda [2], Dosla and Kobza [5], Graef and
Thandapani [7], Smith [16], Smith and Taylor [18] and oscillation by Kobza [9],
Migda, Schmeidel and Drozdowicz [10], Popenda and Schmeidel [13], Saker [14],
Smith [17], Thandapani and Mahalingam [19].

Putting f(t) = exp(rt) in equation (1) or u,, = r™ in equation (2) the same
characteristic equation

i +ar’ +br+c=0 (3)

is obtained in the continuous as well as in the discrete case. Solutions of equation
(3) are described in [12].
Let us denote

1 2 4 2 1 4
=c—-ab+ —=a®, A=+ b — Zabe — —a*b? + —d’c. 4
g=c 3@—1—27@, c—|—27 3ac 27a +27ac (4)

We will use the following theorem, which can be found in [14].

Theorem 1. (i) If A > 0, then (3) has one real root r1 and two complex con-
jugate roots ro, r3 with non-vanishing imaginary parts:

n= 7B A
n=d (VR i) -
+if ({28 - {=55), .
=y (Ve )
—if (Y - =),

(1) If A =0, then (3) has three real roots given by (5), but one is multiple:

q a q a
= -2 3= — = = 3/ _ —.
™ D) 3’ T2 =T3 9 3
(#91) If A <0, then (3) has three different real roots:
arccos ——L— + 2km
rrr1 = v/ 16(q? — A) cos q;_A - %’ k=0,1,2.

Remark 1. The following equality ¢> — A = 257(21—7@6 — %a‘lb + a?b? — b3) holds.
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Set
d={f=58 4 {f=/E o A,
. (6)
arccos ——4——+2km
pr=cos —YL=2_ for A<0 (k=0,1,2).

2 Differential equations

Let us consider differential equation (1) as well as ¢, A defined by (4) and d, pg
by (2).
Theorem 2. Let a > 0 and A > 0.

() If ) .
39 <d< 3% (7
then (1) is bounded.
(id) If
d<—ga or d>1a (8)
3 37

then (1) has bounded and unbounded solutions.

Proof. Since (7), by (5) we have r; =d — a < 0 and Rero = Re ry = —3d —
2a < 0. Hence (1) has only bounded solutions. From the first inequality of (8),
by (5) we have r1 < —a <0, Re ry = Re rs3 > 0. From the second inequality of
(8) wegetr; >0, Rera=Rers< —%a < 0. In the both above cases equation
(1) has bounded and unbounded solutions.

Theorem 3. Leta >0 and A = 0.

(4) If
fga <d< 1a
3 S 37
then (1) is bounded.
(ii) If
dg—ga or d>%a,

then (1) has bounded and unbounded solutions.

Proof. The proof of this theorem is analogous to that of Theorem 2 and hence
omitted.

Theorem 4. Let a <0 and A > 0.

() If . )
3% <d< 3% (9)
then (1) is unbounded.
(id) If
d< 1a or d>= —ga (10)
X 3 = 3 bl

then (1) has bounded and unbounded solutions.
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Proof. Since (9), by (5) we have r; >0, Re r2 = Re r3 > 0. Hence (1) has only
unbounded solutions. From the first inequality of (10) we get 11 <0, Rery =
Rers > —%a > 0. From the second inequality of (10) we obtain r1 > —a >
0, Rers = Rersz < 0. Thus in these cases equation (1) has bounded and
unbounded solutions.

Theorem 5. Let A < 0.

() If
a
< —F—————, k=0,1,2, 11
PSS G (11)
then (1) is bounded.
(i2) If
a
> ———— k=012, 12
YT vy (12)

then (1) is unbounded.
(i4i) In the other cases equation (1) has bounded and unbounded solutions.

Proof. From (11) we have r;, < 0 for k = 1,2, 3, and from (12) we obtain r; > 0
for k = 1,2, 3. The proof is completed.

3 Difference equations

Now let us consider difference equation (2). Assume ¢ # 0, what is required since
(2) is a third order equation. Assume also ¢, A, d, pi are defined as in part 2 of
this paper. Set

1 1 3
D = \/d2+3ad+ 5@2_5\3/2(q2—A).

Theorem 6. Let A > 0.

() If
maz (|d — %a|,D) <1, (13)
then (2) is bounded.
(id) If
min (|d — %a|,D) >1, (14)

then (2) is unbounded.
(i4i) In the other cases equation (2) has bounded and unbounded solutions.

Proof. Since (13), by (5) we have |r;| < 1. Moreover

1 1 1. 3 JE—A
el = |22+ —ad+ a2+ 2 42— 4
[ral = Irs] g T gadtga +4< 4



88 Jarostaw Mikotajski, Ewa Schmeidel, and Joanna Zonenberg

1 1 s/q2 — A
a2t 242 — —D<1.
\/d +3ad+9a 3 1 D1

Hence the equation (2) has only bounded solutions.Since (14), then |ri| >
1 and |ra] = |rg] > 1. Thus equation (2) has only unbounded solutions.
When (13) and (14) don’t hold, equation (2) has bounded and unbounded solu-
tions. This completes the proof.

Theorem 7. Let A = 0.
() If
\d—%a| <1, D<1,
then (2) is bounded.
(ii) If
min (|d — %a|,D) > 1,

then (2) is unbounded.
(7i) In the other cases equation (2) has bounded and unbounded solutions.

Proof. The proof of this theorem is analogous to that of Theorem 6 and hence
omitted.

Theorem 8. Let A < 0.

() If
_BHa < — 3T k=012 (15)
39/16(¢2 — A) 38/16(¢ — A)
then (2) is bounded.
(id) If
—3+a _
pk;<3€/m for k=0,1,2
or (16)

3+a
P e 17
then (2) is unbounded.
(7i1) In the other cases equation (2) has bounded and unbounded solutions.

k=0,1,2,

Proof. In the case of (15) we have |ri| < 1 for k = 1,2,3, and in the cases of
(16) we get |rg| > 1 for k = 1,2,3. The proof is completed.

Remark 2. For a > 0 and A > 0 equation (1) is never unbounded but equation
(2) can be. It is e.g. for a = 0, b = —12, ¢ = 16. Then ¢ = 16, A = 0, d = —4,
D =2 and min (|d — $a|, D) = 2.

Remark 3. For a < 0 and A > 0 equation (1) is never bounded but equation (2
can be. It ise.g. fora=c=-1,b = 1. Weobtainq:—%7A:£,d:§
D =1 and min (|d — %a|,D) =1.

)
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4 Corollaries

One can easy see that the equations (1) and (2) can have different properties. It
is shown by the following examples.

Example 1. If a = b = ¢ = 1, then ¢ = 27,A* é—? d = f%,D:L
min(|d — $a|,D) = 1. By Theorem 2(i) and Theorem 6(i), the both equations

are bounded.

Ezxample 2. Ifa:—7,b:16,c:—12,thenq:—2—27,A:O,d:%,D:Q7
min(|d - %a‘ ,D) = 2 By Theorem 4(i) and Theorem 7(ii), the both equations
are unbounded.

Exampleé’IfazObz—?c:Gthenq:6 A= 4207071702@,]71:
sy, ym Y.+ S YO
14 » P2 14 SW 0, Sg/m 14 > 35/16(q2—A) 14 *

By Theorem 5(iii) and Theorem 8(iii), the both equations have bounded and
unbounded solutions.

Ezxample 4. Ifa-?,b:167c:12,thenq:%,A:07d:—%7D:2,
min !d - fa‘ D) = 2. By Theorem 3(i), the equation (1) is bounded, and by
Theorem 7(ii), the equation (2) is unbounded.

Ezxample 5. If a = ¢ = 6, b = 11, then ¢ = 0, A*f%,pozé,m:f@

2
J— a —
p2 =0, 3¢/16(¢2-2)

_ —3+a _ _ 3 __ 34a _ _ 3

V3 e = 2 iy — V3 By Theorem
5(i), the equation (1) is bounded, and by Theorem 8(iii), the equation (2) has
bounded and unbounded solutions.

Example 6. If a = —= b= 1 c = , then ¢ = 2916, A = ﬁ, po =

_7_ 11 _ __29

vz P1 = 2f’p2 - ﬁ’ 3\/16((12—A) VSR 3\/16 YV EL
3+a _

Tie=a) 2\ﬁ By Theorem 5(ii), the equation (1) is unbounded, and by

Theorem 8(i), the equation (2) is bounded.

Example 7. If a = ¢ = —6, b = 11, then ¢ = 0, A:—%,pozﬁ,plz

_? Py =0 a — 3 —=3ta __ _3./3 3+a — _V3
’ " 35/16(¢2—A) ’ JW 277 38/16(¢2-4) 2
By Theorem 5(ii), the equation (1) is unbounded, and by Theorem 8(iii), the
equation (2) has bounded and unbounded solutions.

Ezample 8. If a = ¢ = —1, b = 1, then ¢ = — 20 , A= é?,d— 2 D=
min(|d— éa‘ ,D) = 1. By Theorem 4(ii), the equatlon (1) has bounded and
unbounded solutions, and by Theorem 6(i), the equation (2) is bounded.

Example 9. f a = 0, b = —12, ¢ = 16, then ¢ = 16, A =0, d = —4, D = 2,
min(|d — a|,D) = 2. By Theorem 3(ii), the equation (1) has bounded and
unbounded solutions, and by Theorem 7(ii), the equation (2) is unbounded.
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Abstract. In this paper, we consider three-dimensional nonlinear dif-
ference system with deviating arguments on the following form

A(mn +pxn—7‘) - anf(yn—l)
Ay’n = bng(w’ﬂ*m%
Awy, = denh(Tn_k)

where the first equation of the the system is a neutral type difference
equation. Firstly, the classification of nonoscillatory solutions of the con-
sidered system are presented. Next, we present the sufficient conditions
for boundedness of a nonoscillatory solution. The obtained results are
illustrated by an example.

Keywords Difference equation, neutral type, nonlinear system, nonoscil-
latory, bounded, unbounded solution

AMS Subject classification 39A10, 39A11, 39A12

1 Introduction

We consider a nonlinear three—dimensional difference system of the form

A(xp + prn—7) = anf(Yn—1),
Ayn = bng(wnfm» (1)
Aw,, = deph(xn—_k),

where A denotes the forward difference operator Az,, = z,41 — 2z, for any real
sequence (z,), n € Ng = {ng,no+1,...}, ng = max{l,m,k, 7}, [,m,k,7 € N=
{1,2,...} are given positive integers, p is a given real constant and § = +1. Here
sequences (ay,), (by) : Ng = Ry U {0}, (¢n) : Ng = R4, where R, R denote the
set of real numbers and the set of positive real numbers, respectively. Moreover

ian:ibn:oo. (2)
n=1 n=1
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Assume that f,g,h: R — R are functions such that
uf(uw) >0, ug(u) >0, uh(u)>0 foru#0, (3)
and there exists a positive constants M™*, M** and M*** such that

MZM’*7M2M*‘*‘, andMZM*** for u # 0. (4)
U U U
Set M = min {M™*, M**  M***}.

A solution (z,y,w) = ((zn), (yn), (wy,)) of the system (1) is called nonoscil-
latory if all its components are nonoscillatory (that is either eventually positive
or eventually negative). A solution (z,y,w) of the system (1) is called bounded
if all its components are bounded. Otherwise it is called unbounded.

The background for difference equations systems can be found in the well
known monographs, see, for example: Agarwal, Bohner, Grace and O’Regan [2],
Agarwal [1], Koci¢ and Ladas [4], and Kelly and Peterson [5].

In the last few years, great attention has been paid to the study of higher—
order nonlinear difference equations. It is interesting to extend the known oscil-
lation criteria for a larger class of higher order nonlinear difference equations.

Particularly, the oscillatory theory is considered usually for two—dimensional
difference systems (see, for example: [6], [16], [22] and [23]).

Oscillatory results for three-dimensional system are investigated by Thanda-
pani and Ponnammal in [21]. Results which are presented in this paper partially
answered the open problems stated in the paper mentioned above.

The oscillatory and asymptotic properties of fourth—order nonlinear differ-
ence equations have been investigated, among many others, by: Dos§la and Kre-
jéova [3], Migda, Musielak, Popenda, Schmeidel and Szmanda [8-14], Smith and
Taylor [17], and Arockiasamy, Dhanasekaran, Graef, Pandian and Thandapani
[18-21], and references cited therein.

2 Some Basic Lemmas

Set
Zn = Tp + PTp—r- (5)

The sequence (z,,) is called companion sequence of a sequence (z,,) relative to p.

We begin with some lemmas which will be useful for proving the main result
of this paper. In 2005, Migda and Migda presented the following two results (see
[7], Lemma 1 and Lemma 2).

Lemma 1. Let (z,), (pn) be a real sequences and (zy,) be a sequence define by
Zn = Tp + Pn&n—r, for n > 7. Assume that (x,) is bounded, lim z, =1 € R,
n—o0

lim p, =p €R. If |p| # 1, then (z,) is convergent and lim x, =
n—oo

L
n—00 1+p°

Notice that, the above Lemma holds obviously for p,, = p.
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Lemma 2. Assume that x: N — R and
Ip| < 1.
If sequence (zy,) defined by (5) is bounded, then sequence (x,) is bounded too.

Lemma 3. Assume that p > 0 in (5). If lim 2, = co then lim z, = oco.
n—oo n— oo

Lemma 4. Assume that condition (3) is satisfied. Let (z,y,w) be a solution
of the system (1) such that sequence (x,) is nonoscillatory. Then (x,y,w) is
nonoscillatory and sequences (y,) and (w,) are monotonic for sufficiently large
n.

Proof. Sequence (z,,) is nonoscillatory it means that x,, is of the constant sign,
for n € Ny. From the third equation of the system (1) and condition (3) we get
that sequence (wy,) is monotonic. This implies that w,, is of the constant sign
for enough large n. From the second equation of the system (1), sequence (y,,) is
eventually monotonic. So, also sequence (y,,) is of the constant sign for enough
large n.

Lemma 5. Assume that
p€0,1) (6)

and condition (3) is satisfied. Let (x,y,w) be a solution of the system (1) and
let sequence (yn) (or (wy)) be nonoscillatory. Then there exists limit of sequence
(zn) and ezxactly one of the following two cases hold:

1. (z,y,w) is nonoscillatory and sequences (z,), (yn) and (w,) are monotonic
for sufficiently large n
2. lim z, =0.
n—oo
Proof. Firstly, we assume that (y,,) is nonoscillatory. Since () is nonoscillatory
then it is of the constant sign for large n. From the first equation of the system
(1) and condition (3) we obtain that (z,,) is eventually monotonic. Hence, nl;ngo Zn

exists, finite or infinite. Let us consider three possible cases:

(i)
lim z, = too,
n—oo

(i)

lim z, =L #0,
n—oo
(#i7)
lim z, = 0.

n—oo
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Case (7). Without loss of the generality we assume that lim z, = +o00. On the
n—o0

virtue of Lemma 3, we get lim z, = 4+00. Hence, sequence (z,,) is of one sign
n—oo
for large n.
Case (i7). Since lim z, = L # 0, sequence (z,) is bounded. Lemma 2 now
n—oo

yields sequence (x,,) is also bounded. By Lemma 1, we get lim x, = %= # 0.
n— 00 p

It means that sequence (x,,) is of the one sign for large n.

Case (ii7). Since lim z, = 0, in a similar manner as in Case (ii), we get
n—oo

lim x, = 0. Notice that, in this case sequence (z,) is not need to be of the
n— oo

one sign for large n.

Finally, we assume that (w,) is nonoscillatory. From the second equation
of the system (1) and condition (3), we get that sequence (y,) is eventually
monotonic, so (y,) is nonoscillatory. By similar arguments as before we get the
thesis.

Lemma 6. Assume that conditions (2), (3), (4) and (6) are satisfied. Let (x,y, w)
be a nonoscillatory solution of the system (1). If

lim z, € R,

n—oo

then
lim ¥y, = lim w, =0.
n— o0 n— oo

Proof. Let lim z, = ¢ € R. Hence, by Lemma 1, we have that lim z, = ¢(1+p)

n— oo n—oo
is finite too.

Because (z,y,w) is a nonoscillatory solution of (1) then, by Lemma 4, se-
quence (y,) is monotonic. Hence limit of this sequence exists. Set

lim y, = L*.
n—oo

For the sake of contradiction suppose that L* > 0. (In the case L* < 0 the proof
is similar and hence omitted.) Since that, we have y,, > 0 for large n. Then there
exists an integer ny > ng such that y,_; > %, for n > ny. By (4), there exists
a positive constant M such that f(y,—;) > My,—; > 0. Thus, from the first
equation of the system (1), we have

*

L
Az, = anf(yn—l) > Manyn—1 > Man? > 0.

Summing the above inequality from n; to n — 1, we get

« n—1

anznlJrM? Zai.

i:n1
Taking n — oo, by (2), the right hand side of the above inequality tends to
infinity, so the left hand side, too. This contradicts the fact that lim z, is
n—oo

finite. Therefore we get lim y, = 0.
n—oo
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Analogously, using the second equation of the system (1), we obtain that
lim w, = 0. This complete the proof.
n—oo
Lemma 7. Assume that conditions (2)—(4) and (6) are satisfied, and (x,y,w)
is a nonoscillatory solution of the system (1). Then exactly one of the following
three cases holds:

(I) SgN Ty, = SGN Yp = SGN Wy,
(II) SgN Ty = SgN Wn 7é SgN Yn,
(III) sgn x, = Sgn Yn # Sgn Wy,

for large n. Moreover, if § = —1 in the system (1) then every monoscillatory
solution of (1) fulfills condition (I) or (II), if 6 = 1 then every nonoscillatory
solution of (1) fulfills condition (I) or (I1I).

Proof. Let (z,y,w) be a nonoscillatory solution of the system (1). Without loss
of the generality assume that x,, > 0 for large n. This and assumption (6) imply
that sequence (z,) is eventually positive.

The proof falls naturally into two parts: § = —1 and § = 1.

Firstly, we assume that § = —1 in the system (1). Since () is nonoscillatory,
on the virtue of Lemma 4, sequence (y,, ) is eventually monotonic. Hence y,, < 0 or
Yn > 0 for large n. Thus, by Lemma 5, we have that nh—>120 Ty, exists. There are two

possible cases: lim z, = c¢* € Ror lim z, = co. Since that, lim z, = ¢*(1+p)
n—oo n—oo n—oo

or lim z, = oo, respectively.
n—oo

Since (x,,) is nonoscillatory, by Lemma 4, we get that sequence (w,) is even-
tually monotonic. Hence w,, < 0 or w,, > 0 for large n. For the sake of contradic-
tion, suppose that w,, < 0 for large n. Then there exists ny such that w,_,, <0
for n > no.

Since x,, > 0 for large n, from the third equation of the system (1), we get
that sequence (w,,) is eventually decreasing. So Wy, < Wpy—m < 0 for n > na.
By (4), we get g(wn—m) < Mwy_pn, for n > ny. From this and the second
equation of the system (1), we have

Ayn < b, Mwy_m < bnMwng—m

for n > ny. Summing the above inequality from ns to n — 1, we obtain

n—1

Yn < ynz +Mwn2—m Z bz

’i=7l2

Taking n to infinity, by (2) and negativity of wy,—m, the right hand side of the

above inequality tends to —oo. So, the left hand side too. Hence lim y,, = —oc.
n—oo

Then there exists an integer nz > ns such that y,_; < 0 for n > ng. From (4),
we get f(yn—1) < My,—; for n > n3. From the first equation of the system (1),
we have

Azn < anMynfl < anMyngfl
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for n > n3. Summing the above inequality from ng to n — 1 and letting n to
infinity, we get that lim z, = —oo. This contradicts positivity of the limit of
n—oo

sequence (z,). On the virtue of this contradiction we exclude the case w,, < 0.
So, we obtain that w,, > 0 for large n. It means that sgn x,, = sgn w,, for enough
large n. Therefore, for 6 = —1, case (I) or case (II) of the thesis of Lemma 7 is
fulfilled.

Next, we assume that § = 1 in the system (1). From the third equation of the
system (1) we get that sequence (wy,) is eventually increasing. Therefore w, < 0
or wy, > 0 for large n. Let w, > 0. From the second equation of the system (1)
we have that sequence (y,) is eventually of one sign. Hence y,, < 0 or y, > 0
for large n. Suppose, for the sake of contradiction, that y,, < 0 eventually. This
implies that sequence (z,) is eventually nonincreasing. Since (z,) is a positive
and sequence (z,) is a nonincreasing sequence, we have that 11m Zpn is finite. By

Lemma 2 and Lemma 1, it follows that lim x,, is also ﬁmte By Lemma 6, we
n—roo

have

lim w, = 0.
n— o0

This contradicts the fact that (w,,) is an eventually positive increasing sequence,
and excludes the case that y,, < 0 for large n. Therefore also if § = 1 the thesis
of Lemma 7 holds, because case (I) or case (I1I) of the thesis of Lemma 7 is
satisfied. This completes the proof.

3 Main Results

Theorem 1. Assume that conditions (2)—(4) are satisfied, and p > 0. Then
every nonoscillatory solution (z,y,w) of the system (1) fulfilling condition (I)
is unbounded.

Proof. Let (x,y,w) be nonoscillatory solution of the system (1) for which condi-
tion (I) is satisfied. Without loss of the generality, assume that x,, > 0, y, > 0
and w, > 0 for large n, say n > ny. From these and second equation of the
system (1), we see that sequence (y,,) is eventually increasing. Summing the first
equation of the system (1) from ns =ny4 +1 to n — 1 we have

n—1

Zn = Zng + Z a; f(yi—1), for n > ns.

i:’ns

Since y,, > 0, by the first equation of the system (1) and condition (3), we get

that sequence (z,) is monotonic. Then there exists lim z,. Since x,, > 0 for
n— o0

sufficiently large n and by condition (3), we get lim z, = L* > 0. Therefore,
n—oo

there exists an integer ns > ng such that z, > %*, for n > ns. From that, by

positivity of y, and by (4), we obtain

% n—1

L
Zp > - + M Z a;Yi—1-

i:ns



Boundedness of Solutions of Neutral Type. .. 97

Since (y,,) is nondecreasing then

L* n—1
Zn = 7 + Myn5—l Z 78
i:n5

Taking n to infty, using (2), we obtain that lim z, = co. From the above and
n—oo

by Lemma 3, we see that lim x, = co. Hence, every solution of the system (1)
n—roo
which fulfills (I) is unbounded.

Example 1. Let us consider the following system of difference equations, where
0=1,

A(xn + 2557173) = 58yn—s,
Ay, = 5w, 1, (7)
Awn = 181‘71,2.

where n € N. All assumptions of the Theorem 1 hold. Hence this system has
unbounded solution which satisfies condition (I). It easy to see that (3™, 372 3")
is such solution.

Ezxample 2. Let us consider the following system of difference equations, where
0 =-—1,

A(xn + %$n72) = 19yn727
Ayn =2- 32"_2wn_2, (8)
Aw, = —2-372nF1g .

where n € N. All assumptions of the Theorem 1 hold. Hence this system has
unbounded solution which satisfies condition (I). It easy to see that (3",3",37")
is such solution.

Theorem 2. Assume that conditions (2)—(4) and (6) are satisfied. Then ev-
ery nonoscillatory solution (x,y,w) of the system (1) fulfilling condition (II) is
bounded.

Proof. Assume that (z,y,w) is nonoscillatory solution of the system (1) which
satisfy condition (II). (Notice that, by Lemma 7, this system has such solution
if and only if 6 = —1.) Without loss of the generality, we assume that z, > 0,
Yn < 0 and w, > 0 for large n. Hence, from the first equation of the system
(1), sequence (z,) is decreasing. Taking it into account, by (6), we get (z,) is
positive too. We conclude that sequence (z,) is bounded. On virtue of Lemma 2
and Lemma 1, we obtain that sequence (x,,) has also finite limit. So, the thesis
holds.

The presented results improved and generalized those obtained by Schmeidel
in 2010. Putting p = 0 in the system (1) we get the system considered in [15].
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Abstract. The paper describes the symmetric and antisymmetric expo-
nential functions of four variables, based on the permutation group Sai.
We derive the explicit formulas for corresponding families of the orthog-
onal polynomials and some of their properties, namely the orthogonality,
both the continuous one and the discrete one on the lattice. A general
formula for orthogonal polynomials in n variables connected with sym-
metric exponential functions is given.

1 Introduction

This paper aims at a short presentation of a direct approach to the functions
of four variables defined on Euclidean space, possessing the symmetry /antisym-
metry of the permutation group S,. Such functions form a family of special
functions, called the symmetric/antisymmetric exponential functions. They were
introduced in [6] in general for any integer n.

In Section 2 the symmetric exponential functions are defined and their basic
properties including product decompositions are shown. Section 4 contains the
description of antisymmetric exponential functions and their basic properties.
We construct also sets of orthogonal polynomials, which are defined by a certain
substitution rule, similarly to some cases of the polynomials in [3]. The families
of these orthogonal polynomials correspond to the symmetric/antisymmetric
exponential functions. The explicit formulas for these polynomials are deduced
and the continuous orthogonality of these polynomials as well as their discrete
orthogonality are explicitly formulated.

The symmetry/antisymmetry with respect to permutations can be useful
in description of dynamical systems possessing such a symmetry, as well as in
problems of quantum information processing.
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2 Four dimensional symmetric exponential functions

2.1 Definitions, symmetries and general properties

The four dimensional symmetric exponential functions E('; ) R* — C are,

for A\, pu, v,€ € R, given by the explicit formula [6]

2midz  2mily 2milz 2midt

2mwipx e?'rrluy 827”“2 627”“&

e
+ ( e
1) x,y, z,t) = ; . » .
()"HvV’f) 'Y, %5 827\-1va 627”:1/1/ 627r7i1/z e?ﬂ"ltlxt
g2mifw 2mily 2mifz  2mift

= 2mi(Aztpuy+vz+Et) + e2mi(Az+pztri+y) + 2mi(Aztpttry+£2)
4 e2miQatpttvz+Ey) 4 2miAatpy+uttle) 4 2mi(Aetuztry+Et)
4 2miQwtpztvztEt) | 2miAytuttvatez) | 2mi(y+pztuttéa)
4 2miQutpttvatén) 4 2mi(Aytpztuttle) | 2mi(hytpztvatét)
4 e2mietuztuy+Et) o 2mi(Aetpuytvttén) | 2mi(AstpttvatEy)
4 e2miatputtvytén) 4 2mi(Aztuztvttey) 4 2mi(Az+pytvatét)
4 e2mi\tpztuytee) | 2mi(Atpuztvaty) | 2mi(Mtpytvztéa)

+ 627ri()\t+;Lz+Vy+§z) + 627ri()\t+;mc+uz+£y) + 627r72()\t+,u,y+uz+£z)

(1)

. +
The functions E()\,;L,u,é)

variables (z,y, z,t). Similar invariance, with respect to the twenty four permu-

tations of the labels (\, p, v, £), holds when the functions E(Jg\ Jvg) Are evaluated

are symmetric with respect to all permutations of the

at a fixed point (z,y, z,t).

+
Therefore only E(A,u,l«é)

can be considered, that is such quadruples (A, u,v,£) where A > u > v > &
The functions E&_l mon) with k, 1, m,n € Z satisfy the invariance with respect to

with the so called dominant quadruple (A, u, v, &)

integer shifts,
E(J;C’l,m’n)(x +ry+s,zt+ut+w)= E(Z’l’m’n)(x, y,z,t), 1, s, u,w€E€Z (2)
and moreover for a € R we have

E+

(k7l,m77L)(x +a,y+a,z+a,t+a)= eQWi(k+l+m+")aE(‘”,;7l7m’n)(a:, y,z,t).  (3)

The properties (2) and (3) let us consider the function E} where

(k,l,m,n)’
k,1,m,n € Z, on the closure of fundamental domain F(S3%) only [6]. The fun-

damental domain F(Si) is defined explicitly as the set

F(SiM) = {(x,y,2,t) € (0,1) x (0,1) x (0,1) x (0,1) |z >y >z>t}. (4)
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2.2 Product decompositions

The product of two 4D symmetric functions evaluated at the same point
(z,y,2,t) can be decomposed into the sum of the symmetric functions with
suitable indices. The decomposition formula has the following explicit form:

(>\7HV5)(5’3 Y, 2, t)E(abcd)(x Y, 2,1)

E+

+
(AMa,p+b,v+c,E+d) (:L" Y, 2, t) + E )\+d,#+a,u+b,§+c) (fE, Y, 2 t)

+ E(A+c,u+d v+a,E+b) (x, Yy, z,t) + /\+b,u+c,u+d,§+a) (z,y,2,1)
+ E(/\+a,u+d bt (LY 2, 0) + (/\+a7u+c vrde+b) (T Y % t)
+ E(A+a7u+d v4-c,&+b) (@,y,2,1) + (/\+a,u+b v+d,é4c) (z,y,2,1)
+ E()\—Q—a“u—i-c vabera) (LY 25t) + (E+a Mrboitewrd) (LY 2 1)
+ E(5+a Atd,ptb,vdc) (x, Y, 2, 1) + E+a,)\+c,,u+d,u+b) (z,y,2,1)
(5)
+ E(g+a Mreirbd) (T Ys 2 1) + (E+a Mrdyt ety (LY 2, 1)
+ E(u+a E4+b, M c,u+d) (x Y, z,t) + V+a,£+d,)\+b,,u+c (5” Y, 2,t)
FES aeventapsn @Yzt + V+a,§+c,)\+b,u+d (2,9, 2,1)
FES o evartepsn) @Yzt + (u+a vtbetertd) (T Y Zt)
B pawtderorse) (@Y 20 + (u+a viegtdain) (&Y 2 1)
+ E(;L+a vte,E+b A +d) (z,y,2,t) + (;H—a v+d,E+e,A+b) (2,9, 2,t).

Analogously, we obtain a product-to-sum decomposition formula for one func-

tion E/\ g evaluated at two different points:
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+ay+y, 2+t +t)+
+2y+t 2+l t+y

(/\MV@
/
(MH/&)

(Aw&)z““ y+t 2ty t+ )+

/

+2 y+t 2+ t+y
c+a y+2 z+y t+t

(Mwé)

(z

(z

(

(z

(Mwé)(

(Apug)(t+x e+t y+y 24z

(Au,yg)(t‘i'x c+2y+y 2+t +
(
(
(
(
(

(ng)ZJr:L“ t+y x+ 2 y+t’

(Auuﬁ)z—’_x t+t 1’+Z Yty

/

/

(,\,“,5)?/4'36 24+t t+y,x+ 2
(ng)y—i—x Z+Z t—i—y xr+t

)+
)+
)+
)+
")+
)+
)+
)+
)+
)+
)+
)+

E(ﬁ"l‘ﬂjyf) (ﬁL’ Y525 t)E(/\ “w, Vg)( I7ylvz/7t/) =

El o+t y+a,z+y t+2)
El oty y+2 2+t t+2)
(/\wa(x+a: y+2 2+t t+4y)
A#yg(er!E y+y, 2+t t+2)
+A,“,g(“rw r+y,y+2,2+1t)
Elpot+aa+2 y+t 2 +y)
ES ot +az+t y+z 24y)
El porat+t ety y+2)
Mw&<z+x t+2 e +y,y+t)
Mws( y+a, 24y t+2 x4+t
El o ta,z+2t+t a+y)
(,\Muf)(y—kx z+t t+2 e +y).
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2.3 Orthogonal polynomials corresponding to symmetric

exponential functions

The set of continuous and discrete orthogonal polynomials can be built using

the

functions

+
E(kvlym,n)

with dominant

and

quadruples  (k,l,m,n)

k,l,m,n € Z=°. Introducing the following substitutions for the lowest four sym-

metric exponential functions,

_ +
X =E( 0,00

four-variable polynomials

— pt
Y= E(LLO,O)’

+
Pl tm.m)

Z =F

+ _ ot
(1,1,1,0)° T_E(1,1,1,1)’ (6)

(X,Y, Z,T) labeled by the dominant quadru-

ples (k,l,m,n), with k > 1 > m > n, are defined by the equation

P(Jlg,l,m,n)

First polynomials

P00 = 24

P(J{,o,o,o) =X

P(J{,Lo,o) =Y

P(Jim,o) =Z

P(41_,1,1,1) =T

P(Jg,o,o,o) = é (X2 - 18Y)
Phioo = %(XY —122)
P&LLO) = %S(XZ —67)
P(;Llyl) = iXT

P+

(k,l,m,n)

+
P(Q,Q,O,O)

+
P(2,2,1,0)

+
P(2,2,1,1)

+
Pa220)

+
P(2,2,2,1)

+
P(2,2,2,2)

+
P(S,O,O,O)

+
P(S,l,O,O)

+
P(3,1,1,0)

(X(.’E, Y, Z,t),Y(IC,y, z,t),Z(x,y, Z,t),T(iL’,y, th)):E(z,l,m,n)(xa Y, Zat)~

(7)

(X,Y,Z,T) are given in the following table:

9Y2 4127 —8XZ
36
1

S X(2Z-T)

1
—YT
24

1 72 _
5

1
24
1
24

19
=yT
24 )

ZT
T2

3% (X? —27XY +1082)
% (XY —4XZ — 18Y? + 24T)
1

576 (2X?Z — 36Y — 3XT)
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1
+ - 2
P(37171»1) - 144T(X - 18Y)
Pt M4Y —T2XZ 4 30XT — 108YZ +9XY? —8X°7
(3,2,0,0) — 132
1
+ o 5 )
Pl a0 = 5gg (12YT = X°T = 242° + 2XY Z)
1
+ —
Paoan = 288T(XY —-12Z7)
1
+ = 2
Pl 200 = Taqp (16X 2% = 1227 — 13XYT)

1
+ _
Pap2n = 31 (X2 —6T)
1
+ _ 2
P(37272,2) T 942 XT
pt _18Y® +3X2T +722% —48XZ +24XT—12YT —22XY Z
(3,3,0,0) 283
1
+ _ 2 2
Piis10) = ggg(18Y?2Z — 16X 2% = 3XYT + 602T)
1
+ - 2
Pl = ggg (12T +9Y" ~8X2)
1
+ _ 2 2 2
Plis20) = q9p (128X 2% = 60X ZT — 63Y2Z — 842T + 144T°)
1
Plaony = o XT(2Z-T)

Explicit formula for P—,’;,l’m,n) Note that in view of the decomposition rule
(5) for any admissible k, 1, m,n, the following relations hold:

+ + _ +
P(k,l,m,n) P(O,O,O,O) - 24P(k,l,m,n) )

+ + — oupt
P(k—1,l—1,m—1,n—1)P(1,1,1,1) = 24P 1 )
Therefore T
+ _ +
P(k,l,m,n) - ﬂp(kfl,lfl,mfl,nfl)'

Iterating the last relation we obtain

T n
+ _ +
P(k,l7m,n) - (24) P(k—ml—n;m—n,O)' (8)
Polynomials P(z Lmon) fulfil the recurrence relation

X o0 Yo Z o T

+ + _
P(k+4,z,m,o) 6 (k+3,1,m,0) + 4" (k+2,0,m,0) g7 (k+1,1,m,0) + ﬂp(k,l,m,o) =0

9)
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which follows from the decomposition rule (5).

General solution of the difference equation (9) has the following form:

P im0y = INE SIS eSO,

where \;,j =1,2,3,4 are roots of the characteristic equation

4 3 2
— XA+ N = A+ — =
6 4 6 24 0

corresponding to the equation (9). The roots \; can be expressed as

A

Alzﬁclﬁ-ﬁczﬁ-ﬁaz—%i)(
M= O o G oy Lx
M= = Cim 5 Gt 50 O+ 50X,

where

Cy = \/722\3/2 + 137998088 — 2904 Y + 121 X2

107

(10)

1
Co = \/11 VA — 68999048 — 2904Y + 121 X2 — 871243 (792 VA + 7923)

1
Cs = \/11 VA — 68999048 — 2904 Y + 121 X2 + 8712iV/3 (792 VA + 7923)

A = —287496Y® — 2038608Y X Z + 1089007 X ® + 6899904TY
— 2874967 X2 — 689990422 + 396V W

W = 14374800 Y4 X Z + 17058096 Y X3 ZT + 303595776 Z*
— 37949472 YT 4 202397184 Y2T? + 34211232 X373
— 3606768 Y2X2Z? — 215569728 X2 Z*T + 441593856 X ZT*
—399300Y3ZX3 4+ 1054152Y3T X2 — 2831400 Y X4 22
— 399300 ZX5T — 25299648 T?Y X2 — 607191552 TY Z>
— 269862912 T2 + 179397504 Y X Z3 — 68999040 Y2 X ZT
+ 25299648 Y3 Z? 4 75625 Z2 X6 + 527076 T? X *
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1 1 1

B=(-—-Y?4 _XZ - —T) A5
144 33 18

Since polynomials P (k L) 1€ symmetric with respect to all permutations

of indices, we have P(,C Lim,0) = P(?m,k,o) = P(;L,k,z,o) and this allows us to write
the system of linear equations

P(—Elmo)* (l7n)+c(lm)+c(lm)+c(lm)
0.1) \m Ol m Ol m Ol
Pl oy = A+ e g 4 ™A + N
L) ym 1L,)\m 1,0) \m L) vm
_P(J;”vlalo)_cg )>‘1 +cé ))\2 +C:(; ))\3 +Cz(1 ) 4

P(Jg,l,m,O) = cgl m))\% + cg’m))\g + cgl’m))\% + cfll’m))\i

2,0)\m 2,0) \m 2,1) ym 2,1) ym
:P(J'rrn2lO)_Cg )>\1 +C§ P¥: "’C:(s ))\3 +Cz(1 oV

PG 1mo) = Cgl IS NS NS 4 NG
- Rlyaan = AT+ PR PO
and
Po,tm,0) = Plim,0.0) = PO+ ON + M ON 4+ N,
P(Jil,m,o) = P(l+,m,1,0) L i VI D Ve D VAR LY
P 1m0y = Plium20) = AN 4 SN 4 NG PN
PG 1m0y = Plmso) = AN 4 SN PN 4 AL

The coeflicients cg»l’m) in (10) can be found from above systems, where the

coefficients 050 l), cg-l’l), cgz’l), 05-3’” and c(m 0) cg-m’l), c;-m’Q), c§m’3)

from the initial conditions.

For P( ktm.0) We finally get

are obtained

(ASAT 4+ AT 4+ AT 4+ ADPAL 4+ AT, A+ AT AL A
+ AT XAT £ XAT AT AT AT NS
+ AT XIAT - AT XL AT AT NE
H (ATAS A+ AAS + AOAT + AT X, + AT AL + AT M)A

PklmO)
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Using the relation (8) we can write the explicit formula for the polynomials
in the form

+
P(k,l,m,n)

T n
+ e
P(k,l,m,n) - (24) x

><[(AZQ‘”/\?‘"Jr)\lQ‘”)\T‘”+A§‘")\T‘"+>\;”‘”)\l3‘"+/\’§‘")\ﬁ[”+>\§”‘”/\l‘”))\’“‘”
AT T AT T AT AT T AT T AL AT T AT A T AT AT
R T D Y Y VD e VO VLS VD VD DU
TS T AT A T NG AR T AT T A AT T AL AT AT

Continuous orthogonality of P The Jacobi determinant of the map-

(k: l,m,n)
ping (6) is equal to

J(Z‘,y, Z,t) — 55296 7r4e2ﬂi(at+y+z+t) (e2ﬂiz _ eeriy) (62711'1 _ e?ﬂ'iz)
x (627riz _ eQﬂit) (627riy _ eZ'n’iz) (627riy _ eZﬂ'it) (627riz _ e27rit)
Changing the variables, according to (6), the Jacobian J may be expressed in

variables X, Y, Z,T.
The polynomials P(+k Lm,n) 1€ mutually orthogonal on the F; — transformed

fundamental region F(S3%) via mapping (6), i.e. scalar product of polynomials

P(t Lmn) and P(k, U om ) is then given by the formula

(P(—;;,l,m,n)’ P(-Z’,l’,m’,n / (k l,m, n X Y Z T)P(k’ " m/ n’)(X’ }/’ Z’ T) x
7dXdeZdT 11
HXY.Z.7) ()
= Gz—lmnakk/gll/(smm’ 5nn’a

where

24, if Sy,
if S5 and not S,

6,
G 4 if S3 and not Sy and not Sy,
2
1

klmn —

, if S4 and not S3 and not S5 and not Sq,
otherwise

)

and S1, S5, 53,54 are the following conditions:

Si:k=l=m=n

So:k=1l=m or =]l=n or k=m=n or l=m=n
S3:(k=lAm=n) or (k=m Al=n) or (k=n Al=m)
Si:k=10l or k=m or k=n or l=m or l=n or m=n.
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Discrete orthogonality of P(+ Given an arbitrary natural number N,

k,l,m,n)
the discrete calculus of exponential E(J; Lmon) functions is performed on the fi-

nite grid LE. The grid LE, with its points contained inside the closure of the
fundamental domain F(Si), is given explicitly as

gy - {(L. 12
N N'N'N’'N
The positive integer N fixes the density of the grid inside F(S3) and the grid

L} contains 57 N(N + 1)(N + 2)(N + 3) points. The discrete set £, is the grid
L}, transformed via the mapping (6) and is given as

L]J’\_f - {(X(x’r‘7y8aZuatw)ay(l"r?ysvZuatw)az(x’l‘7y87Zu7tw)7T(xT7yS?Zuatw)) ‘
(l'raysvzzutw) S L%}

r>s>u>w,; T,s,u,w:O,l,Q,...,Nfl}. (12)

Labeling each point
(X’l‘?}/sazuaTw)E(X(xT7 ys7 Zu7 t’w)7Y(xT7 yS7 Zt)?Z('CL"N yS7 Zua tw)7T(x’l‘? ysv Zu, tw))

from L3, by the corresponding (7, s,u,w) from (12), the discrete orthogonal-
ity of the polynomials P('Z_lmn),P(t, 1t ) which holds for any (k,I,m,n),
(K',I',;m',n’), is of the explicit form

Z (G:;uw>_1p(zvl>m7”) (XT’ Ys, Zu, Tw)P(J];’,lﬂm’,n’) (X’r‘a Y, Zy, Tw)
(XravaZu7Tw)E[,x

=Gt

klmn

N45kk’ 5ll/§7nm’ 5nn’ .
2.4 Symmetric discrete Fourier transform

The symmetric discrete Fourier transform of a discrete complex function f
is given by
L X
—
Gk:lmnN4
X > (G o) ™ (X, Yer Zus Tw) Py (X Ve, Za, Tos),
(X0,Ye,Zu, Tw)ELE

+ _
ﬁklmn -

(13)

where k > 1 > m > n, k,I,mn = 0,1,2,..., N — 1. Discrete orthogonality
relations for polynomials P('};J’m’n) immediately give the inverse transform of
the coefficients 5,jlm:

N-1

FXn Yo ZusTw) = Y Bl Plosimm X Yes Zu, Tw). (14)

k,l,m,n=0
k>1>m>n
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3 General formula for polynomials P(k Fe2oenrfin)

Examining the cases with n < 4 ([1],[2]) we can notice that the general recurrence
formula for polynomials P( ky Ko )(X 1,X2,...,X,) corresponding to symmet-
ric exponential functions E(khk%__?kn)(xl, X9, ...,%yn), labeled by the dominant
n-tuple (k1, ks, ..., kn) with k1 > ko > --- > ky, and k; > 0, is in the form

+ +
P(k1+n ka,....kn—1,0 +Z n—j) P(k1+n gk, kn— 1,0)_O (15)

where variables X; are connected with the lowest n symmetric exponential func-
tions

Xj:Ea,m’LO’_”’O), j=1,...,n. (16)

The characteristic polynomial equation corresponding to the equation (15)
is of the form

A"+Z n_J) AP = (17)

and general solution of (15) has the following form

n
-+ . (k »-uvknf ) k
Pl babn0) = D6 A (18)
j=1

where A; are roots of the characteristic equation (17). Since polynomials

P&;l Koo 1 k) € symmetric with respect to all permutations of indices,

coefﬁ01ents c(kz’ #2=1) can be found (taking into account the initial conditions).
Finally for (k Foonokon_1,0) e g€t
+ _ k kn—1
P(k1,k27---,kn—170) B Z /\ill T >\in—1 :
i1, yin—1€{1,...,n}
i1 # 4, £t

Since polynomials P(k T S fulfil the relation

kn
P+ —_ X” P+
(k1,k2,.kn—1,kn) n! (k1—kn,ka—Fkn,....kn—1—kn,0)

the explicit formula for polynomials P/ reads as

(k1,k2, s kn—1,kn)

kn
P+ _ XTL )\klfkn )\kn—l_kn
(k1,k2,ekn—1,kn) =\ ) Z i1 N :

i1,..in—1€{1,...,n}
i F i, 1#t
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4 Four dimensional antisymmetric exponential functions

The four dimentional antisymmetric exponential functions E(_/\-u v E): R*— C are
defined in similar way to the symmetric case by the explicit formula

627ri/\:1: 627\'11)\1/ e27ri>\z eQWiAt

E7 (:L’ y P t) _ 627”';;1 e ‘ : 627”th
(A, &)\ T < e2mive 2mivy 2mivz 2mivt
627\'725:1: e27ri§y e27r11§z e27ri£t

2mipy G2mipz

— e27ri(>\m+uy+uz+£t) + e27ri(Aw+uz+Vt+5y) + eZﬂ'i(Aw-&-ut-&-yy-&-{z)

_ 627Ti()\:v+;tt+uz+§y) _ e?wi()\a:+py+ut+§z) 2mi(Az+pzt+ry+Et)

— €
_ e27ri(/\y+um+1/z+§t) _ 627ri()\y+ut+uw+§z) . eZTri(Ay-i—uz-‘rut-i-&m)
+ 627ri()\y+,ut+uz+§:c) + e?ﬁi()\y+pz+ut+£z) + 627T7L(Ay+#z+um+§t)
+ e27ri(/\z+ua:+l/y+£t) + 627ri()\z+uy+ut+£w) + eZTri(kz-i—ut-i-uw—i-ﬁy)

_ 627ri()\z+,ut+yy+§:c) _ e?ﬂi()\z+uz+ut+§y) _ 2mi(Az4py+ra+Et)

e
_ e27ri()\t+uw+uy+§z) _ 627ri()\t+uz+1/$+fy) _ eZTri(kt-‘ruy-i-Vz-i-gw)
+ 627ri()\t+;zz+yy+§:c) + eQﬂi()\t+,um+uz+§y) + eZﬂi(At+py+uz+§z).
(19)

The functions E(_A,u

of the variables (z,y, z,t) and symmetric with respect to even permutations,

v g) Are antisymmetric with respect to odd permutations

EG e (z,y,2,t) = EG o) (z,t,y,2) = E ) (z,2,t,y)

= B @Y1 2) = —EG g (@06 20) = 2B 6 (2,20,0)
=BGt 0,y,2) = —Ep o6z 2y) = =BG 6 (6y,2,2)

= E(_/\,u,u,g)(tvma z,y) = E(_/\,u,v,g)(tv 2,Y,T) = E(_/\7M’U7£)(t,y,x, 2)

=E, .o@tey)=E, o=y ta)=E,  &291)

= 7E(_/\7#7V,§)(z,t,y,:c) = fE(_/\yﬂ)V,E)(z,y,x,t) = fE(_A’#’V’E)(z,:r,t,y)
=BG oW anta)=-E; oWz 2t)=-E, otz

= EQ w5 ) =BG oW 2 t2) = B, 0(y:t2,2). (20)

Similarly, they are symmetric and antisymmetric, with respect to even and
odd permutations of the indices (A, u,v,€), when the functions E(_/\MVO are

evaluated at a fixed point (z,y, z,t). Therefore only E(;\ i€ with the so called

strictly dominant quadruple (A, u,v,&) can be considered, that is with
A > p > v > €& The functions E7, with k, 1, m,n € Z satisfy the invariance

with respect to integer shifts

(k,l,m,n)

E(_M,mm)(x +ry+s,z+ut+w)= E(_k’lm,n)(yc7 y,z,t), 1,8 u,w € ZL.
(21)
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Due to their property of symmetry and antisymmetry, with respect to even and
odd permutations and (21), the functions E(k Limon) with k, [, m,n € Z can be

considered on the fundamental domain F(S3T) only.

4.1 Orthogonal polynomials corresponding to antisymmetric
exponential functions

The orthogonal polynomials corresponding to antisymmetric exponential
functions of four variables are constructed in a similar way as in symmetric
case. Four variable polynomials P(k Limon) with the elementary variables (6) and

strictly dominant quadruples (k,1,m,n) are defined by the condition

B tmn (@Y, 2,1)
(X(x7 y7 Z’ t)’Y($7 y7 z? t)7Z(',I:’ y’ Z’ t)7T(x’ y7 Z7 t)) .

Pletmm)

First polynomials P,

E(;,210)(-Tyyazvt) .

(X,Y,Z,T) are given in the following table:

(k,l,m,m)
P =1 P ! —YZ - —T
(3,2,1,0) ™ (5,4,2,0) — 94 144

P(Z 2,1,0) — éX P(g,4,271) = 9*16YT

P(Z 3,1,0) — iy P(g,4,3,0) = 371622 - %YT
P(ZL 3,2,0) éZ P(E,4,3,1) = EZZT
P(Zl,37271) - 2i4 P(E,4,3,2) = Z%TQ
Plusgo) = %Z P@210)76%X37—XY+}Z
Piaio = 214(XY 47) P(Eglo)f144X2Y71—6Y2——XZ+214T
P20 = %XZ*iT Pe320 = XQZ*ﬂYmeXT
P(g321):ﬁXT P(g321)7@X2T7%YT
Psaio) = %GY —fXZ Peaio) = ﬁXY ——YZ—@X Z+mXT
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Generating function of P(;’l’m,n) The antisymmetric generating function is
given explicitly as

400 o0 00 +oo

G (X,Y,Z,T,r,s,u,w) ZZ Z Z (klmn) (X,Y, Z, T)rkstum™w"

k=0 1=0 m=0n=0
B 331776 (r — s)(s —u)
(AT — 4r3Z 4+ 672Y — dr X + 24)(s4T — 4537 + 652Y — 45X + 24)
(u—w)(w —1)

* (AT — 437 1 6u2Y — duX + 20) (T — 437 + 6w?Y — dwX + 24)°

Continuous orthogonality of P (k Limm)® The polynomials P(k Limn) and
P(;’ U',m’,n")
dominant quadruples (k,I,m,n), (k',I';m’,n') € (Z=°)*, with respect to some
weight function o(X,Y, Z,T)/J(X,Y, Z,T). The orthogonality relations are then

of the form

oAXY.2T)
JXYZT) (klmn)

are continuously orthogonal and the orthogonality holds for any two

(X,Y,Z,T)P,

(k' U ,m/ ,n’ )(X71/7 Za T)dXdeZdT

= 5kk’5ll’5mm/5nn’a
where F} is the transformed fundamental domain F(S3%) via mapping (6).

Discrete orthogonality of P(k L) Simirarly, the discrete orthogonality

of the polynomials P,y Py )

holds for any (k,I,m,n), (K',I’,m’,n’) and is of the form

with respect to the weight function o

Z Q(XTvysazuvT )P(;l )(ervaaZ’ulvT )P(;’ U'm’
(XT,YS,ZH,Tw)EC;,
= N45kk’6ll’6’mm’ 57171’

o (Xo Y Z, T

where L} is the discrete set of points, which is the grid L, transformed via the
mapping (6), given as

ER{ = {(X(er, Yss Zus tw),Y(iL’mys, Zuatw)yz(xmy& Zuvtw)aT(Iray& Zuatw))
| (Zr, Ys» 2us tw) € Ly}

The grid L, with its points contained inside the closure of the fundamental
domain F(S3%), is given explicitly as

Ly = {(%,%,%,%> ‘r>s>u>w; r,s,u,sz,LZ,...,N—l}. (22)

The number N fixes the density of the grid inside F'(S3').
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5 General formula for polynomials P(kl,kg,...,kn)

The orthogonal polynomials of n variables P(;l e

tisymmetric exponential functions with the elementary variables (16) and strictly
dominant n-tuples (k1, k2, ..., kn—1,kn), k1 > ka.--- > ky and k; > 0 are defined
by the condition

k) corresponding to an-

By ko k1 k)

Bl haseein1,hin) = o
(n—1,n—2,...,1,0)

Applying similar arguments as in Section 3, one can derive the explicit formula

for the polynomials P(7€17k2p-wknflgkn)’

X k"r
— n
P(kl,kz,.“,kn,hkn) = (n' ) H(Xl,XQ, Ce. ,X'rl)x
k)l—k 3 kn—lfkn
X E Cityoosin—1 Niy e A )
i1,ein—1€{1,....,n}
i A, £

where H is a function depended on roots of the characteristic polynomial equa-
tion (17), and the coefficient ¢;, . depends on permutations of roots A1, ..., Ay,.

-<7in71
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Differential-algebraic Delay Systems with Jumps

Zbigniew Zaczkiewicz

Faculty of Computer Science
Bialystok University of Technology
15-351 Bialystok, Poland
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Abstract. The problem of relative R-observability is considered for lin-
ear stationary fractional differential-algebraic delay system with jumps
(FDADJ). FDADJ system consists of fractional differential equation in
the Caputo Sense and an output equation. We introduce the determin-
ing equation systems and their properties. We derive solutions repre-
sentations into series of their determining equation solutions and obtain
effective parametric rank criteria for relative R-observability. A dual con-
trollability result is also formulated.

Keywords: Fractional differential equations, determining equations, differential-
algebraic systems

1 Introduction

Observability is one of the fundamental concepts in modern mathematical control
theory. This concept was introduced by R. Kalman in 1960. This is qualitative
property of observation systems and is of great importance in control theory.
The basic concepts of observability play an important role in dynamical systems
analysis.

During last few years many results concerning observability of fractional sys-
tems both discrete-time and continuous-time have been published in the liter-
ature (see e.g. [1]-[2]). It should be pointed out, that for linear systems most
observability results are dual with corresponding controllability results.

The paper deals with linear fractional differential-algebraic delay systems
with jumps (FDADJ). FDADJ systems consist of some equations being fractional
differential in the Caputo sense, the other — difference and discrete. For the frac-
tional differential equation we introduce impacts (impulses) defined by discrete
equation. We introduce the determining equations the same as for differential-
algebraic systems (for example see [8] or [9]). To obtain solutions representa-
tions we apply fractional differential calculus especially dealing with the Laplace
transform. By this result we obtain effective parametric rank criterions for R-
observability with respect to the discrete variable. The relative R-observability
is dual to relatively controllability with respect to z5 (see [12]| for more details).
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Our results can be considered as a generalization of the known corresponding
results for the integer order case to the fractional order one, since for a@ = 1,
the results for the integer case are recovered (see [6] for the nonstationary case).
Observe that for differential-algebraic systems with delay (DAD) some kinds of
neutral type time-delay and discrete-continuous hybrid systems can be regarded
as examples of DAD systems [7].

The paper is organized as follows. In section 2 the state equations of FDADJ
systems, their deterministic equations and representation of solutions into series
of determining equations solutions are introduced. The observability problem is
analyzed in section 3. The duality result is investigated in section 4. Finally,
section 5 contains simple numerical example, which illustrates theoretical con-
siderations.

2 Observation System

Let us introduce the following notation:
D¢ is the left-sided Caputo fractional derivatives of order a defined by

D) =y [ -1 () o

where 0 < a <1, @ € Rand I'(t) = [;° e~ "r'"'dr is the Euler gamma function
(see [4] for more details). Ty = lim._, 4o [%5=], where the symbol [2] means entire
part of the number z, h is defined below; I,, is the identity n by n matrix.

In this paper, we mtroduce the stationary FDADJ observation system in the
following form:

CD&xy(t) = Az (t) + Araxa(t), t > 0, (1)

xo(t) = Ag1x1(t) + Agaza(t — h), t > 0, (2)

(jh) — 21(jh — 0) = Ajoxs(jh — h), j = 1.. T3, (3)
x3(t) = Agoxs(t — h), t > h, (4)

y1(t) = Biz1(t) + Baxa(t), (5)

y2(t) = Baws(t), (6)

where z1(t) € R™, x5(t) € R™2, z5(t) € R"2, y1(t) € R", ya(t) € R", t > 0,
A € RmXm™m 0 Ag € R™M*M2 Ao € R™2%™ ) Ay € R™2X™2 By ¢ R"™*™ | B, €
R™ ™2 are constant (real) matrices, 0 < h is a constant delay. We regard an
absolute continuous nj-vector function z1(-) on the intervals [jh, (j + 1)h), j =
1..T; and a piecewise continuous ns-vector function zo(-) and discrete value
function z3(-) as a solution of system (1)-(6) for almost all ¢ > 0. Equation 3
is defined only for discrete points ¢ = jh, j = 1...T;, where T3;h < t and defines
values of jumps of function x1(+) in these points.
System (1)-(6) should be completed with initial conditions:

21(04) = 21(0) = @10, 23(0) = w30, 3(£) = 0, for £ <0,
2a(7) = ¥(7), T € [=h,0), (7)
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where ¢ € PC([—h,0],R™2). Let us introduce the determining equations of sys-
tem (1)-(6) (see [9] for more details).

X1k(t) = A X1 p—1(t) + A2 X2 k-1 (t) + Up—1(2), (8)
Xok(t) = A1 X1 k(t) + A2 Xo 1 (t — h), 9)
Xa(t) = Aso Xa(t — ), (10)
Yi(t) = B1 X1 x(t) + B2 Xo i (1), (11)
for k=0,1,...; t > 0 with initial conditions

)

X1 k(t) =0,X0,(t) =X3(t) =0, Yi(t) =0fort <0ork <0; X3(0) =1I,,
Uo(0) = I,, Up(t) = 0 for t* + k* # 0.
It is easy to see that X7 ,(t) =0, Xox(t) =0, X3(¢) =0, Yi(t) = 0 for ¢t # jh,

where j =0,1,... i1 k=0,1,... Here, we establish some algebraic properties of
X1k, Xok-

Proposition 1 The following identities hold [12]

(Auy + AL, — wAz) Ap)" ZXI p1(Jh)w’, k=1,2,..

(In, — wA2) " A1z (A1 + Ara(In, — wAz) ™! A12)
+o00

= ZXQ,k-i-l(jh’)wja k= 1,2,..
j=0

where |w| < wy and wy is a sufficiently small real number.

Now we can formulate.

Theorem 2 A solution to system (1)-(6) with initial conditions (7) for t > 0
exists, is unique and can be represented in the form of a series in power of
solutions to determining system (8)-(11) in the following form

l‘l(t)

+o0 _ t—(i+j)h (t_T_(Z-+j)h)a(k+1)—l
- X1 () Ara(A) [ S(r—h)dr
kZ:O sz: 1,k+1 12(A22 ; F(a(k+1)) (
t—(i+j)h>0

= — (7 1 ak
> Z ¢ 3“(2/1 _t Bh) X1 k1 (jh) Ar2 X3 (ih) 230 (12)

t—(i+j+1)h>0

(t—jh)® .
+Z zj: Tk + 1) X1,k+1(2h)$10»

t Jjh>0
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z2(t)

+o0 _ tf(iﬁ')h(t_T _ (i—|— -)h)a(k+1)—1
o . i+1 J —
—kz:zo Zzj:szJrl(371)1412(1422) /0 Tla(ht1)) Y(r—h)dr

tf(i+,j)h>0
400 . . ak
t—(i+j+1)h . .

+Z Z (t=(+j+Dh) Xok+1(jh)A12X3(ih)x30 (13)

I'lak +1)
tf(i+jikl)h>0

“+o0
. (t—jh)* .
-+ E (A22)Z+1w( Z + 1 + E E Oé]‘@‘j—l- 1 X27k+1(jh)x10,
i=0 j

t jh>0

where (1) =0 for T ¢ [—h,0].

Proof. First we use the classical formula for the Laplace transformation of
CDal‘ ()
t L1

o) +oo
/ e st CDf‘xl(t)dt = 37(17“)/ z1(r)e”*Tdr
0 0

+oo kh+h 400
=g (1= Z/ z1(T)e”*Tdr = s~ (=) Z (xl(kh +h— O)e_s(kh"’h)
k=0 kh k=0
kh+h
—x1(kh + 0)e=skh) 4 3/ SCl(T)GSTdT> =57 lim zq(kh)e M)
kh k—o0
—+oo
— s tpyg + 527! Z [xl(kh —0)es*h) _ gy (kh + O)e_s(kh)}
k=1
+00 oo
+ s8¢ / x1(T)e Tdr = 5“%(s) — s Tayg — s*7F Z Arsxs(kh — h)e_s(kh)
0 k=1
+oo
= Safl(s) - Sailaho - Sa71A12€75h Z(Agg)kxgoeis(kh)
k=0
—+o0
= safl(s) — Sa71$10 — SailAlgeish(Z Xg(kh)l’ggeis(kh)).
k=0

We apply the Laplace transform to (2), (1) and substitute the above

0

512(8) = (In2 — A22w>_1A21i‘1<5> + ([n2 — Agzw)_lAgge_Sh/ e_ST’(/J(T)dT
“h



Relative Observability, Duality ...
y _ —1 _ _
#1(s) = [8In, — A1 — A12(In, — Asow) P Aon ] (Ara(In, — Agow) HAgpe "

0 +o00
X / e T(T)dT + 5 Lag + 5T Apge™ " Z X3 (ih)xgoes(ih)>
—h i=0
<« 1 -1 k -1 —sh
- Z W [All + Al?(Im - A22w) A21] (A12(In2 - Azzw) Agoe
k=0

0 =
X / e T(T)dr + s 1w + sV A e Z X3 (ih)e_s(ih)x%) .
n =0

Applying Propositions 1 we obtain

+oo 1 +o0 _
j?l (S) = Z m Z e_JShXLk_,_l(jh)Alg(InQ — AQQW)_lAQQB_Sh
k=0 5 7=0
0 “+oo 1 +oo )
o I C D D

k=0 7=0
+o0 1 400 +o00 o
+ Sok+1 Z Z e (DX i () Ara Xs(ih) 30,
k=0 7=0 =0
+oo 1 +oo .
.’fz(s) = Z akta Z C_JShXQ’k+1(jh)A12(In2 — Aggw)_lAgge_Sh
k=0 5 7=0
+oo

0 +oo
—sT 1 —Js -
x/ e *Tp(r)dr + E pry g e’ hXQ,k-&-l(]h)xlo
—h k=0 §=0

+oo 1 +oo 400

+y° SakTT DN e DX o 1(jh) Ara X (ih)zso

k=0 §=0i=0
0

+(In, —A22w)71A22675h/ e *TY(T)dr.
—h

By applying inverse Laplace transform the proof is complete. O

3 Observability

Now we present algebraic properties of solutions of determining equations: Yy ()

i X5(t).
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Proposition 3 The following identity holds [13]:

3

¢ &—
D V(€ — i)h) A1 Xs(ih) = =Y g Z W((E—j—D)h) A2 X3(ih)  (14)
j=1 i=0

=0

ny e £—j
=YD ry Y Yy w((§—j—i)h) A1a X (ih),

k=1j=0  i=0
form=n1+1,m+2,...and £ =0,1,...; 8 = min{, nina}.
Similar to the above:

Proposition 4 Solutions Y (-)X3(+), of determining equations (10), (11) satisfy
the following conditions [15]:

Z Yi((v —i)h) A2 X3(ih) (15)

min{k—1,n1n3} v
== D0 o Yy ((r = )h) A Xa(ih)
j=1 =0

ny min{k—1,n1n2}

v—I1
- S > Yai((v—1—i)h) A Xs(ih)
=1 7=0 i=0

forv=no+1,ny+2,... and k=1,2,....

Let z1(t,210,%,230), ¥2(t, 210, %, T30), 23(t, 210, %, ¥30) be the solutions of sys-

tem (1)-(6) for ¢t > 0 corresponding to initial data (7). Similarly,

yl() = y1(t 10,9, %30), Y2(t) = ya2(t,z10,%,230), G1(t) = G1(t, 210, %, T30),
J2(t) = Ya(t, x10,%, T30), denote the outputs corresponding to the solutions

Jfl(t $10,¢,$30) z2(t, 210, 9, T30), T3(t, 10,9, ¥30) and T1(t, ¥10, 9, T30),

To(t, 210,90, T30), T3(t, 10, %, T30), respectively.

Definition 5 System (1)-(6) is said to be R™-observable with respect to x3 if
for every x3p, T30 € R™ the condition

y1(t, x10,%, 230) = G1(t, T10, %, T30), Y2(t,T10,%,230) = P2(t, T10, %, T30)

for every ¢ € PC([—h,0),R™2), 19 € R™ and for ¢ > 0 implies that 30 = T30.

Lemma 1 Let define functions f;jr(t) as fijr(t) = % for

t—(i+j)h >0 and fiju(t) =0 fort — (i +j)h <O, then 32, ;_, fijr(t) for
1=0,1,...; k=0,1,... are linearly independent for t > 0.
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Proof. Fort >0,t € [(i+j+1)h, (i+j+2)h) we define o, € Rand I =i+
then ¢ € [(I+1)h, (I+2)h). Fort > 0,t € [(I+1)h, (I4+2)h), | =0, assume that

ak
Z azyk k—?— 1) =0,te [h,Qh), QK € R.
z+_] O
Let t — hT*, then ZiJrj:O a;jo = 0. This implies
+oo ak
(t—nh)
iik————— =0, t € [h,2h),
D vty = e I 2h)
k=1
i+5=0

and » 2, ;g a1 = 0. Analogously >, ;g ayji =0, k=0,1,..., Hence Lemma
6 holds true for k =0,1,.... Then, the proof is by induction on 1. O

Theorem 6 System (1)-(6) is R™-observable with respect to x3 if and only if

BoXs5(kh)
k= 0, NN o
rank | <&y (€ — ih) A Xa(i) | T (16)

E=0,...,n0;n=1,...,nq;

PT’OOf. FOI' y2(t7$10,1/)»$30) = g?(txl()awai‘?»()) and .’L'j(t) = 0) t 7é Jha] = 07 1’ e

we have
BQJZg(]h) = B2£3(jh) = B2($3(jh) — i‘3(]h)) =0 :>BQ(A22) (3;‘30 — $30) O7
j=01,... (17)

By the series representation the solutions x1(-), z2(+), y1(t, 10, %, T30)
= 1 (t, 10, ¢, Z30) for all v € PC(]—h,0,R™), z19 € R™and for t > 0 is
equivalent to the following:

+oo ] ) ok
t—(+j+1)h _ '
h2 Z ( 5—‘(04/;]: + 1; : X1 n1(7h) Ar2 X3 (ih) 230

t—(i+j+1)h>0

— (2 ; ak
L

t (z+j+1)h>0

Foo ; : ak
t—(i+j+1)h . o
= Bl Z Z ( (Z J ) ) X17k+1(]h)A12X3(Zh)1’30

k:O ij I'(ak +1)
—(i+j+1)h>0
= ) 1 ak
t—(i+j+1)h . o
+Ba ), Z : (F(ozk + 1§ : Xo,e1(7h) A2 X3(ih) T30

sJ
t—(i+j+1)h>0
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It follows from here that

Z Z (t_gi(zgﬂ;h)% (B1X141(jh) A12X5(ih)

b= (i3 11 >0
+Bo X3 g 41(jh) A12X3(ih)) 230

—(i+ i ak
- Z Z ‘ (F(—’o—z/i I i;h) (B1X1 k41(jh) A12X5(ih)

b (45 £ 1)h>0
+B2 X5 j11(jh)A12X3(ih)) Z30.

Then

Z-|-j+1)h) X1 541(jh) _ i
Z Z I(ak +1) LB 5] {Xz :th)} A12X3(ih) (w30 — T30)

t (1+J+1)h>0

I — (7 : ak
= Z Z ¢ 5“(2/1 _t Bh) Yit1(jh)A12X3(ih)(x30 — T30) = 0.

t—(i+j+1)h>0

By Lemma 6 Zi‘:o Yit1((I — 9)h)A12X5(ih) are linearly independent for I =
0,1,....; k= 0,1,.... Moreover by Proposition 3 and Proposition 4 it is easy
seen that Y7 Vi ((j — i)h)A12X3(ih), where k > ny — 1, j > no, are a linear

combination of Zf:o Y,((§ —i)h)A12X3(ih),n = 1,2,...,n1; £ = 0,1,...,n9,
which completes the proof. O
4 Duality
Let us consider a dual control system
Dy (t) =AT 1 () + A3 25 (t) + Bl u(t), t >0, (18)

23(t) =ALywi(£) + Apsay(t — h) + BT u(t), ¢ >0,
with initial conditions
m1(""‘0) = w07 [CD& ! l(t)]t:() = .’L‘S, .%';(T) = "/J*(T)v TE [_h70)7
where z1(t) € R™, x9(t) € R, u(t) € R", 9 € R™; ¢ € PC([—h,0),R").
Let us consider determining equations
X3 (t) = AL X1 o1 (1) + A5 X5 41 (1) + B Uk (1), (19)
X5 (t) = AszXik( )+ AL X5 (t — h) + By Up—1(t), k=0,1,...;
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with initial conditions
X{p(t) =0,X5,(t) =0fort <0 or k<0
UG(0) = I, Ui (t) =0 for t*+ k> #0.

Definition 7 [11]

Control System (18) is called relatively controllable with respect to xo if for
any initial data x7,, ¢* and any x; € R™ there exist a time moment t, > 0
and a piecewise continuous control u(-), such that for the corresponding solution
x5 (t) = x5 (t, x50, 0%, u),t > 0 the condition x35(t.) = % is valid.

The following two statements hold [11].

Proposition 8 The solutions Xf7,€(t)7X§7k(t)7 t > 0 of the determining equa-
tions (19) satisfy the following equations:

“+oo
Y X3o(ih)w’ = (In, — Afyw) ™' BY | (20)

j=0

00 ]

Z Xék,kJrl(jh)wj

j=0

= (In, — Agpw) T AT, (AT} + A3, (In, — AJow) M AT) (BT + A3, (In, — Aj,w) 'B3),
where |w| < w1; wr is a sufficiently small real number.

Proposition 9 System (18) is relatively controllable with respect to xo if and

only if

rank [Xgm(fh), £E=0,...,n9;n=0,... ,nl} = Ng, (21)
where by the symbol [Xé"n(éh), £=0,...,n9;n=0,... ,nl] we denote a block
matriz of columns X3, (&), for £ =0,...,n2; n=0,...,n1.

Now, we can state the duality result.

Theorem 10 System (1)-(7) is R™-observable with respect to x3 if and only if
system (18) is relatively controllable with respect to x3.

Proof. Transposing (20), we have:

(B1 + Ba(I,, — A22w)71A21)(A22 + Ao (I, — 1422140)711421)]C

“+o0
X (Arz(In, — Agow)™) = > Y (jh)w?, k=0,1,.. ; (22)
=0

“+oo
By(In, — Agow) ™' = > Y5 (jh)w’.
7=0
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By (11), Proposition 1 and (10) we obtain:

+oco I

DD Vil - k)h) A Xs(kh)w' =

1=0 k=0

(B1+ Ba (I, — Agaw) ™' Ag1) (A11 4+ Ar2 (I, — Agow) ™1 Ao1) Ao (I, — Agow) ™1,
+oo

By(Im — Agaw) ™' = By Y Xa(kh)w". (23)
k=0

Then, comparing coefficients of the same power of w in (22) and (23) we have:

X50(jh) = BaX3(jh),
X375 1(h) = 31 Yer1((5 — 0)h) Ara X3(ih).

It follows that

By X3(kh)
k= 0, NN
Sino Ya((€ — D)) A1 Xi(ih)
520,--.,712; n= 1. n;

= [X5,(€h), € =0,...,n2in =0,...,m] .

This proves the theorem. O

5 Example

Let us consider the following control system:
Diwy(t) =[]z (t) + [0 —1] 22(t), t >0, (24)

2a(t) = m o (t) + [g é] ot —h), t >0,
[

0—1]a3(jh—h), j=1...,Ty,

System (24) should be completed with initial conditions:

210 = @10, T30 = [1’31} L o(r) = m .7 €[~h,0), (25)

Z32
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First we present the determining equations of System (24):

Xo5(t) = [ X1 51 (t) + [0 =1] Xo 1 (t) + Up—1(2),

Xop(t) = m Xia(t) + {8 (ﬂ Xau(t—h),

(t) = A X5(t — h),
(t) = [1X1(t) + [10] Xok(t),

for £k =0,1,...; t > 0 with initial conditions

X3
Y3

Xl,k'(t) = O,ngk(t) = Xg(t) = 0, Yk(t) =0fort<0Qork< 0, X3(0) = InQ,
Uo(0) = I,, Up(t) = 0 for t* + k* # 0.

Next compute the solutions of the determining equations of System (24):

X00) = 1], Xaa(0) =[] X000 =0k 2 2 Kaw(0) = )]k 22

Xur(i) = 00k > 15> 1 Xaa(0) = [ Xaa) = [g] & > 2

Xoi(jh) = H k=122

X5(0) = [é (1)] Xs(h) = [o 0} | Xa(kh) = oo} k> 2,

Y1(0) = [1]7 Yl(h) = [1], Yi(kh) = [0}7 k>2

)

0
1
0

—_ o

Now we preset (12) and (13) for System (24):

Let 0 <t<h
toz-O

Ty (t) = me(O)xlo = Z10,
0 0 1 1

alt) = gy Xea o+ it =) = | 0 o )] = [ 2 ]

y1(t) = z10 + 1, y2(t) = x31,

Let h <t < 2h

) = £ x0T X (0) Ana X (0)50 =
1 F(l) 1,1\U)Z10 F(l) 1,1 1243\U)T30 = 10 — T32,

toz~0 t—h a-0 t—h a0

xa(t) = mXZl(O)«TlO + (F(l))XzJ(h)iCm + (11(1))X2,1(0)A12X3(0)$30
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x3(t) = {xgg] , y1(t) = 2210 — 232, Ya(t) = 32,

Let 2h <t
)= 2 0w+ L X L (0) 419X (0)250 = 210 —
X1 F(l) 1,1\Y)T10 F(l) 1,1 1243 \U)T30 = T10 — T32,
ta-O t—h a-0 t—h a-0
To(t) = F(l)XQ,l(O)JSw + (F(l))XQ,l(h)ﬂ?w + (F(l))X2,1(0)A12X3(0)$30

(t—2h)>0 Jo T10 0 —I32|_[T10—T32
+ () Xg’l(h)Angg(O)ngo— 210 + 0 + — 3 + 0 |~ |z10—232|°
0

z3(t) = {8} , Y1(t) = 2210 — 2232, Y2(t) =0,

Let us compute (16):

BX3(0)
By X5(h)
By X5(2h)
Yl (O)A12X3 (0)
Yl (h)Angg (0) + Y1 (O)Angg(h)
| Y1(2h) A12X3(0)+ Y1 (h) A1 X3 (h) +Y1(0) A1 X5(2h) |

o = O

rank =rank =2=ny.

OO OO O
\
—_ =

Thus System (24) is R™-observable with respect to x3.
We leave the example of the dual system to the reader.
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