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Properties of one-sided ideals of topological rings

V.I. Arnautov

Abstract. A continuous ring isomorphism v : (R,7) — (R,7) is said to be semi-
topological from the left (right) in the class R provided (R, 7) is a left ideal (right ideal,
ideal) of a topological ring (R, 7) € ® and v = ¥ | for a topological homomorphism 7 :
(R,7) — (R,7). The article contains several criteria for a continuous homomorphism
to be semi-topological from the left (right).
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A ring (not necessarily an associative one) is said to be a topological ring provided
it is equipped with a topology such that all ring operations are continuous in it.

The following isomorphism theorem is often used in general algebra and, in
particular, in ring theory: if A is a subring (subgroup) of a ring (group) R and
I is an ideal (normal divisor) in R then there exists a ring (group) isomorphism
v:A/(ANI) — (A+1)/I of quotient rings (quotient groups); in particular, if
A NI =0 then the ring (group) A is isomorphic to the ring (group) (A + I)/I, i.e.
the rings (groups) A and (A + I)/I possess the same algebraic properties.

In the case when the category of topological rings (groups) with continuous ring
(group) homomorphisms taken for morphisms is considered, the isomorphisms are
precisely those mappings which are isomorphisms of groups (rings) and homeomor-
phisms of topological spaces.

The analogue of the above isomorphism theorem is known to be not valid for
the above mentioned categories. The above mentioned mapping v is known to be
no more than a continuous ring (group) isomorphism (see Theorem 1 in [2]).

Hence the morphism v : A/(ANI) — (A+ I)/I to be an isomorphism of
the category of topological rings (groups) the ring (group) A should possess some
additional properties, for instance A should be an ideal (normal divisor) or a one-
sided ideal of the topological ring (group) (R, 7Rg).

The case when A is an ideal of the topological ring (R, 7) was investigated in
[1], and the case when A is a normal divisor of the topological group (R,7) was
investigated in [2].

The present paper is a sequel to [1] and [2]. The case when A is a one-sided ideal
of the topological ring (R, 7) is investigated in it .

© V.I. Arnautov, 2006
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1 Definition. The homomorphism of topological rings ¢ : (R,7) — (R,7) is as
usually called to be a topological isomorphism iff it is both continuous and open
mapping.

2 Remark. Let (R,7) be an arbitrary topological ring I be its arbitrary (closed)
ideal. The canonical homomorphism § : (R,7) — (R, 7)/I (i.e. such that {(r) =
r+ 1) is known to be a topological homomorphism, and if the mapping ¢ : (R, 7) —
(ﬁ, 7) is a topological ring homomorphism and I = ker ¢ then the topological rings
(ﬁ,?) and (R, 7)/I are topologically isomorphic.

3 Definition. Let R be a class of topological rings and (R,7) and (ﬁ,?) be ele-
ments of R. Similarly to the definition which is given in [1] we say the continuous
isomorphism ¢ : (R, 7) — (R,7) is semi-topological from the left (right) in the class
R provided there exists such a topological ring (R, 7) € R that: B
— the topological ring (R, 7) is a left (right) ideal of the topological ring (R, T);
— the isomorphism ¢ can be extended to a topological homomorphism

7:(R,7) — (R,7).

4 Theorem. Let R be one of the following classes of topological rings:

1. The class of all (separated) topological rings;

2. The class of all (separated) topological rings admitting a fundamental system
of neighbourhoods of zero consisting of subgroups of the additive group of the ring;

3. The class of all (separated) topological rings which are bounded from the right
(i.e. for every neighbourhood of zero U there exists such a neighbourhood of zero V
that R-V CU);

4. The class of all (separated) topological rings admitting a fundamental system
of meighbourhoods of zero consisting of left ideals of the ring.

Then if (R,7) and (R,7) € R and ¢ : (R,7) — (R,7) is a continuous homomor-
phism then the following assertzons are equivalent:

1. The isomorphism ¢ is semi-topological from the left in R;

2. For every element b € R and an arbitrary neighbourhood of zero U in (R, T)
there exist such neighbourhoods of zero V and V in (R T) and (R,T), respectively,
that

e ' (V) -bCU and o~ (V) -V CU.

3. There exists a topological ring (E, T) € R such that the topological ring (R, T)
is a left ideal of the topological ring LR, T) and the isomorphism ¢ can be extended
to a topological homomorphism & : (R,T) — (R,7) where (ker )% = {0}.

Proof. 1 = 2. Let the isomorphism ¢ : (R, 7) — ( 7) be semi-topological from the
left in . Hence there exists a topological ring (R ) € R such that the topological
ring (R,7) is a left ideal of the topological ring (R,7) and the isomorphism ¢ can
be extended to a topological homomorphism @ : (R, 7) — (R, 7).

If b € R and U is an arbitrary neighbourhood of zero in (R, 7) then there exist
neighbourhoods of zero U and V' in (R,7) such that RNU = U, V-b C U and
V.-VCU.
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Since (R, ) is a subring of the topological ring (E,?‘) then V.= RNV is a
neighbourhood of zero in (R, 7) and since the homomorphism & : (R,7) — (R, 7) is
open then V = 3(V) is a neighbourhood of zero in (R, 7).

Since ¢ is an isomorphism and ¢ is its extension then R Mker ¢ = ker p = {0}.
Since R is a left ideal R and ker & is an ideal R then (ker @) - R C ker 3N R = {0}.
Hence

_1(‘7)-b§ 90—1(95(‘7)) b C (&-1((75(‘7)) .b) AR = ((‘7‘1‘1{61”95)-13) AR —
(‘7.b+ker(5-b)ﬂRC (‘7-b+ker&-R)mR—

( )ﬁRC( )ﬂRCUﬂR U and
V)V S (B(V) ( )mR (V+kerd) - V)NR=
( -V 4+kerg- V) (V V 4+ ker g - R)ﬂR—

(V-V)ng(V-V)ﬂRgUﬂR:U,

that completes the proof of the implication 1 = 2.

2 = 3. Let (R,7) and (R,7) € ® and ¢ : (R,7) — (R,7) be such a continuous
isomorphism that for every element b € R and every neighbourhood of zero U in
(R, T) there exist neighbourhoods of zero V and V in (é, 7) and (R, T), respectively,
that

o N (V) -bC U and o Y(V)-V CU.

Consider a discrete ring R such that its additive group is a direct sum of additive
groups of rings R and R and the multiplication is defined as follows:
(r1,71) - (r2,72) = (r1 - 12, 0(r1) - T2).

One can easily check that R equipped with these operation is a ring and, if the
rings R and R are associative then so is the ring R.

We write B and B for the set of all neigbourhoods of zero of the topological ring
(R,7) and (R,7), respectively. For every V € B and V € B consider the set

WV, V)={(r—¢ '7),7) |reVv,reV}.

Let us prove that assertions BN1 — BN6 from Theorem 1.2.5 in [3] are valid for
the set N U L
B={W{V, V)|V eB,V € B},

i.e. it is a fundamental system of neighbourhoods of zero in a certain ring topology
(which need not be separated) 7 on the ring R.

Since 0 € V and 0 € V for every V € B and V € B then (0,0) € W(V V) for
every W(V V) € B and since (0,0) is a zero in the ring R then the assertion BN1
is valid.

Let W(Vl,vl) and W(VQ,‘/}Q) € B. There exist V3 € B and f/; € B such that
V3 C V1NV, and ‘73 C ‘71 N ‘72. One can easily see that W(‘/g,‘/}g) C W(Vl,vl) N
W (Va, Vo), i.e. the assertion BN2 is valid.
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Let now /VIV/(Vl, 171) € B. There exist Vs € B and V, € ]/E\B/silch that Vo + Vo C V7,
Vo CViand Vo + Vo C Vi, —Va C Vi, Then W(Va, Va) + W(Va, Va) =

{(r1— 7 ), 71) | 71 € Vo, 71 € o} + {(r2 — 7L (F2),72) | o € Vo, Pa € T} =
{(ri—@ ' (F1) +ro— @ ' (F2), 71 +T2) |
ri+ry € Vo+ Vo C VI, + 79 6‘724-‘72 C‘//\i} -
{(rs — 7 1(73),73) | r3 € V1,7“3 e Vi} = W(Va,Va) and
—W (Va, Vo) =—{(rn—¢ (M) 7"1)|7‘1€V2,7“1€V2}—
{(-r1—¢ 1(—7"1),—7”1) | —r1 € =Va, -7 € —V2} -
{r=¢7'(7),7) [re Vo CV,7e —Va CVi} =W (W, W),
i.e. the gjserti(/)\ns Bl\i3 and BN4 are valid. P
 Let W(Vl,Vl) € B. There exist V5 € B and V5 € B such that V5, — V5 C V] and
Vs - Vg - V1 Since the assertion 2 is supposegl\ to be valid then there exist V3 € B
and V3 cB such that V3 - V3 C V3 and ¢~ 1(V3) - V3 C Va. Since the isomorphism
: (R,7) — (R,7) is continuous then without loss of generality we can claim that
V3 C V. ~
Than taking into account the definition of the multiplication in the ring R we
get W(V3, V3) - W(V3,V3) =
{(rm =7 @), 71) |11 € Va7 € 3} {(ra — o7 (), 72) | o € Vi, Fa € V3} =
{((r = @7L7) - (re — 97 (7)), (1 — @ L)) - T2) | 11,70 € Vo, 71, 7o € V3 )} =
{(ri-(ro— @7 (R)) =@~ (1) - (ra— 7' (7)),
@(r1) -To —71-T2) | 11,70 € V3,771,720 € V3 } =
{(ri-ra—@ (1) ra =110 N (F2) + o (7L T),
p(r1) - Fp — P - Ta) | ry,ma € VB, 7, 7o € V) =
{(ri-re—@ ') r2— (11 - M (F2) — 0 171 - T2)) (1) - T2 — 71 - T2) |
11,7 € V3, 71,7 € V3 ).

Taking into account the choice of neighbourhoods Vy, Vs, Vs, ‘71, ‘72, 173 and elements
r1, T2, T1, P9 We obtain

rs =119 — @ {(F1)-re € Vs Va— @ N(Vs)- V3 C Vo — Vy C V; and
Pl=g(r) To—71 Taco(Va) Va—Va- Vs CVs-Va—V3-V3CVo— Vo CV,

and hence W(Vg, ‘73) . W(‘@7 ‘73) =

{(ri-ro— ') ro— (1@ (7o) — @ L (71 - T2)), (1) - T2 — 71 - T2) |
ri,72 € Vi, 71,7 € Vst = {(rs — @71 (73),73) | r3 € Vi, 75 € V3} = W(V, V),
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i.e. the assertion B1\15 is vszd. N
Let 7= (r,7) € R and W/{(Vl, Vi) € B. There exist Va2 € B and V5 € B such that
r-Vo CVpand ¢(r) - Vo C V3. Hence

7 W (Va, Vo) = (r,7) - {(a — 7 4(@),d) |a € Vo, G € Va} =

) A
{(r-(a—¢ @), ¢(r) @) |a€Va, G€Va} =
{(r-a—r-¢7Y@),¢(r)-a) |ac Vs, G Vh}=

{(r-a—o7 M p(r) @), ¢(r)-a) |ae Vs, eV} C
{(v—971(®)),0) |ve W, 1€V} =W, W),

since r-a € r- Vo C Vi and ¢(r) @ € o(r) - VCV1 Exceptthatif?-(r?)eﬁ
and W(Vl,Vl) cB then there exist V3, V3 € B and Vg, Vg, cB such that Vo — Vo +
Vo -V, CV; andVg—Vg CVl, Va-r C Vo, Va- o L(7) CVQ,V}, TCVQ Since
the inclusions mentioned in the assertion 2 are valid then we may assert without
loss of generality that ¢~ (V) -7 C Vi and ¢ 1(V3) - ¢™1(7) C V4 and, since the
isomorphism ¢ is continuous we may claim that ¢(V3) C ‘73

Then

W(Vs,V3) -7 ={(a— ¢ '(@),d) |a € Vs, a€V5} (rF) =
1 (pla— (@) 7) [ae Vs, ae Vi) =
‘r,p(a) T — (e (@) F) |a € Vs, @€ Vi) =
{(a-r—¢7@ 1+ (pla) ) — M@ ) — o pla) - 7) + o7 @7),
pla) T—a-7) [ac Vs, ae Vi) =
{(a-r—¢ '@ r+a o F) -9 '@ ¢ ') — ¢ Hela) 7)+ ¢ (@7,
pla) F—a-7)[acVs, acVa} C{(b—p '(b),b) |[be Vi, be Vi}=W(Vi, V),

b=a-r—¢ @) r+a 07— @) ¢ () €
Var = Voo (@) 4+ (Vo) or — o (V) - o7/ (F) S Vo — Vo + Vo — Vo C VA,
3=w<a>'?—a-?e¢<v>r—x@, POV F—Vs-FCVy— V5 C ¥ and
.

—o 1 (b) = —¢p " (pla) - F) + o (@ 7).

~—

By that the validity of the assertion BN6 has been checked and by Theorem 1.2.5
in [3] the set B is a fundamental system of neighbourhoods of zero in a certain ring
topology (which need not be separated) 7 on the ring R.

Now we prove that if the topological rings (R, 7) and (ﬁ, T) are separated then
S0 is (ﬁ, 7). To do that is sufficient to prove the validity of the assertion BN1’ (see
Corollary 1.3.7 in [3]) for it.
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Let 0 % 7 = (r,7) € R. If 0 # 7 then there exists V € B such that 7 ¢ V and
hence

F=M) ¢f{la—¢ @) e R aeV})={(aa)|acRacV}=W(RV).
If 0 =7 then 0 # r and there exists V' € B such that r ¢ V. Hence
7= (r7) =(0)¢{(a—aa)|acV, ac R}y =W(,R).

Hence the assertion BN1’ is valid and therefore the topological ring (ﬁ, T) is sepa-
rated.
__ Let us check that the topological ring (R, ) is a left ideal of the topological ring
(R, 7).
Indeed, one can easily prove that the set A = {(r,0) | » € R} is a left ideal of
the ring R and since ANW(V, V) =

{(r,0) [r e R}N{(r—¢o '®),F) | reV, 7eV}={(r0)|reV}

for every V € B and V' € B, then topological rings (R,7) and (A,T|4) are topolog-
ically isomorphic. Then we identify an element » € R with the element (r,0) € A
and get that the topological ring (R, 7) is a left ideal of the topological ring (R, 7).

We prove now that the isomorphism ¢ : B — R can be extended to a homomor-
phism ¢ : (R, 7) — (R, 7). N

We set o(r,7) = ¢(r) for every element (r,7) € R. It is obvious that the mapping
@ : R — R is a homomorphism and, taking into account the identification of the
element r € R with the element (r,0) € A get that the mapping ¢ which is defined
on R is an extension of the isomorphism .

Except that one can easily verify that kerg = {(0,7) | 7 € R}, and
(ker 3)2 = {0}.

Since

FW(V.V) 28({(0 - 1(7).7) [T €V} =

oo M |FeVy={-T|TeV}=-V
and —V € B for every Ve 1/5\3 and V' € B then by Proposition 1.5.5 in [3] the
homomorphism ¢ : (R,7) — (R, 7) is open. L R
R Let now V € B. There exists a neighbourhAood of zero V; € B such that V1 —V; C
V' and since the isomorphism ¢ : (R,7) — (R,7) is continuous then there exists a
neighbourhood of zero Vi € B such that ¢(V1) C V4. Then

BV, ) = 8({(r —¢ ' (7). 7) | r e V,Fe i} =
p({(r—¢ ' (@) [reVi,FEVY) = {p(r) —F) [reVi,FeVN} CVI -V CV,

and, by Proposition 1.5.5 in [3] the homomorphism @ : (R, 7) — (R, 7) is continuous.

So the implication 2 = 3 is proved for the case when  is a class of all (separated)
topological rings.
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Let us prove the implication 2 = 3 for the rest of the classes which are mentioned
in the condition of Theorem.

If R is the class of all (separated) topological rings admitting a fundamental
system of neighbourhoods of zero consisting of subgroups of the additive group of
the ring then to complete the proof of Theorem it is sufficient to check that the
above defined sets W (V, V') are subgroups provided so are V' and V.

Since

W(V,V)=W(V,V) =
{la—¢ 1 (@),a)|acV,aeV}—{b—¢ ' (b),b) |beV,beV} =
{(a—b—¢ @) +¢ ' b),a—b)|abeV,a,beV}=
{la—b—¢ @=0),a—0b)|a,beV,abeV}C
{(c—¢ ' (@),0) |ceV,eeV}=W(V,V),

(sincea—beV -V =Vanda—beV —V=V)then W(V,V) is a subgroup).
Let now R be the class the class of all (separated) topological rings which are
bounded from the right and (R, 7), (R,7) € R.
Let us prove that the topologlcal ring (R 7) is also bounded from the right in
this case. Indeed, if W(V V) € B then there exist V; € B and V; € B such that
R-ViCVand R-V; CV. Then

R-WWV, V) ={(r7)|reR7FeR} {(a—¢ (@) |acV, acV}=
{(r-(a—¢71(@),¢(r)- @) |reRacW,acVi}=
{(r-a—r- 90_1(6)),@(7‘) (@) |re€e R,aeVy,a € ‘71} -
{(c—¢71@),0) | ceV,ee V} =W(V,V),

sincer-a€ R- VA CV,(r) @ eR-V, CVandr- o '@ = (pr)-a).

Let now R be the class of all (separated) topological rings, admitting a funda-
mental system of neighbourhoods of zero consisting of left ideals of the ring. If
(R,7), (R,T) € R then these rings are bounded from the right and admit a fun-
damental system of neighbourhoods of zero consisting of subgroups. Then (see the
above two cases) so is (R,7) and, by Proposition 1.6.32 in [3] (R,7) € R.

So the proof of the implication 2 = 3 is complete for every case mentioned in
the condition of Theorem.

To complete the proof of Theorem it is sufficient to prove the implication 3 = 1.
It is obvious since the topological ring (R 7), mentioned in the assertion 3 satisfies
the definition 3. O

5 Remark. The following Theorem can be easily obtained from Theorem 4 pro-
ceeding to anti-isomorphic rings.

6 Theorem. Let R be one of the following classes of topological rings:
1. The class of all (separated) topological rings;
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2. The class of all (separated) topological rings, admitting a fundamental system
of neighbourhoods of zero consisting of subgroups of the additive group of the ring;

3. The class of all (separated) topological rings which are bounded from the left
(i.e. for every neighbourhood of zero U there exists a neighbourhood of zero V' such
that V-RCU);

4. The class of all (separated) topological rings, admitting a fundamental system
of neighbourhoods of zero consisting of right ideals of the ring.

Then if (R,7) and (R,7) € R and ¢ : (R,7) — (R,7) is a continuous homomor-
phism then the following assertions are equivalent:

1. The isomorphism ¢ is semi-topological from the right in R;

2. For every element b € R and arbitrary neighbourhood of zero U in (R, T) there
exist neighbourhoods of zero V and V in (ﬁ,?) and (R, T), respectively, such that

b-o '(V)CU and V-~ 1 (V) C UL

3. There exists a topological ring (]E, T) € R, such that the topological ring (R, T)
is a right ideal of the topological ring (R,T), and the isomorphism ¢ can be extended

to a topological homomorphism & : (R,7) — (R,7) and (ker $)? = {0}.

7 Remark. The below assertion follows from Theorems 4 and 6 of the present
article and from Theorem 1 and Remark 1 from [1].

8 Corollary. Let R be one of the following classes of topological Tings:

1. The class of all (separated) topological rings;

2. The class of all (separated) topological rings, admitting a fundamental system
of zero consisting of subgroups of the additive group of the ring;

Then if (R,7) and (R,7) € R and the isomorphism ¢ : (R,7) — (R,7) is
semi-topological both from the right and from the left in the class R then it is semi-
topological in the class R.!

9 Theorem. Let R be one of the following classes of topological rings:

1. The class of all (separated) topological rings which are bounded from the left;

2. The class of all (separated) topological rings admitting a fundamental system
of neighbourhoods of zero consisting of the right ideals of the ring;

3. The class of all (separated) topological rings which are bounded (i.e. are
bounded both from the right and from the left);

4. The class of all (separated) topological rings admitting a fundamental system
of neighbourhoods of zero consisting of the ideals of the ring.

~

Then if (R,7) and (R,7) € R and ¢ : (R,7) — (R,7) is a continuous isomor-
phism then the following assertions are equivalent:
1. The isomorphism ¢ is semi-topological from the left in the class R;

'A continuous isomorphism ¢ : (R,7) — (R,7) is said to be semi-topological in the class R

provided there exists a topological ring (R,7) € R such that the topological ring (R, 7) is an ideal

of the topological ring (R, 7) and the isomorphism ¢ can be extended to a topological homomorphism
¢: (R, T) — (R,T) (see [1]).
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2. For an arbitrary neighbourhood of zero U in (R, T) there exists a neighbourhood
of zero V in (R T) such that R
YV)-RCU.

3. There exists a topological ring (R T) € R such that the topological ring (R, T)
is a left ideal of the topological ring (R, T 2\ the isomorphism ¢ can be extended to a
topological homomorphism & : (R,7) — (R,7) and (ker $)? = {0}.

Proof. 1 = 2. Let the isomorphism ¢ : (R,7) — (ﬁ, 7) be semi-topological in the
class . Then there exists a topological ring (R,7) € # such that the topological
ring (R, ) is a left ideal of the topological ring (R,7) and the isomorphism ¢ can
be extended to a topological homomorphism ¢ : (R, 7) — (é, 7).

Let U be an arbitrary neighbourhood of zero in (R, 7). Since the topological ring
(R, 7) is a subring of the topological ring (R,7) then there exists a neighbourhood
of zero U in (R,7) such that RNU = U. Since the rings from the class R are
bounded from the left then there exists a neighbourhood of zero V' in (R, 7) such that
V-RCU. It follows from the openness of the homomorphism ¢ : (R,7) — (R,7)
that V' = (V) is a neighbourhood of zero in (R, 7).

Since ¢ is an isomorphism and ¢ is its extension then RN ker $ = ker ¢ = {0}.
Since R is a left ideal in R and ker ¢ is an ideal in R then (ker ¢)-R C ker pNR = {0}.
Hence

¢ V) R=¢7 (3(V) - RS (57 (V) R=(V +ker) R =
V.-R+kerg-R=V-RC(V-R)NRCUNR=U.

So the implication 1 = 2 has been proved.

2 = 3. The assertion 2 of Theorem 4 obviously follows from the assertion 2 of
this theorem. Let (E, 7) be the topological ring which was constructed in the proof
of the implication 2 = 3 in Theorem 4. Let us prove first that the topological ring
(E, 7) is bounded from the left in every case mentioned in the condition of Theorem.

Let W(V, V) € B (see the proof of the implication 2 = 3 of Theorem 4). Then
there exists a neighbourhood of zero Vy € B such that Vo — Vo + Vo — Vo € V and
Vo € B such that and Vo — Vo - V. Since the rings from the class R are bounded
from the left in every cases mentioned in the condition of Theorem then there exist
neighbourhoods of zero V; € B and Vl € B such that Vi-RCVyand V1 R - Vo

By the assertion 2 of present Theorem there exists a neighbourhood of zero
V2 ¢ B such that V2 C V1 and ¢~ (Vg) R C V.

Since the isomorphism ¢ : (R,7) — (ﬁ, 7) is continuous then there exists a
neighbourhood of zero V5 € B such that V5 C V; and ¢(V3) C Vs. Then

W(Va,Va)-R={(a—¢ '@),a) | a€Va,ac Vol -{(r,7)|reR7eR}=
{((a— (,p-l(a)) ryp(a— @) 7) |a€Va,a€ Vo, re RFER) =

{((a—¢7' @) - r+ 9 pla— e @) 7) — ¢ (pla— o ' (@) -7,
pla— ¢ 4@)-7) |acVa,acVa,r € RF€R} =
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{(a-r =@ r+a ¢ 'F) - @ ¢ ') — o (pla) 7
¢ Y@ 7),p(a)-F—a-7) |acVa,acVo,re RFe R} C
{(b— Y (b),b) |[beV,be V}=W(V,V),

since

Vi-R—¢ ' (o) R+ Vi - R— ' (1h) - RCVo— Vo + Vo — Vo C V and
b=g(a) F—a-Fep(Va) R—Vi-RCVi-R-V; - RCVy—VyC V.

The boundedness of the topological ring (E, 7) follows from that arbitrariness of
WV, V).

To complete the proof of the implication 2 = 3 it is sufficient to check that
(R,7) € R for every case mentioned in the condition of Theorem provided (R,T)
and (R,7) € R.

Indeed, if R is the class of all (separated) topological rings which are bounded
from the left then it is so.

If R is the class of all (separated) topological rings admitting a fundamental
system of neighbourhoods of zero consisting of right ideals then topological rings
(R,7) and (ﬁ,?) admit a fundamental system of neighbourhoods of zero consist-
ing of subgroups. Hence by Theorem 4 the topological ring (E,?’) also admits a
fundamental system of neighbourhoods of zero consisting of subgroups and it has
been proved above that it is bounded from the left. Hence, by Theorem 1.6.32 in [3]
the topological ring (é, 7) admits a fundamental system of neighbourhoods of zero
consisting of right ideals, i.e. (R,7) € R.

Let now R be the class of all (separated) topological rings which are bounded.
Then the topological rings (R,7) and (ﬁ,?) are bounded from the right and by
Theorem 4 the topological ring (R, 7) is bounded from the right. It has been proved
above that it is bounded from the left and hence is bounded, i.e. (ﬁ, T) € R.

If R is the class of all (separated) topological rings admitting a fundamental
system of neighbourhoods of zero consisting of ideals then topological rings (R, 7)
and (ﬁ, 7) admit a fundamental system of neighbourhoods of zero consisting of left
ideals. Then by Theorem 4 the topological ring (ﬁ,?) also admits a fundamental
system of neighbourhoods of zero consisting of left ideals and it has been proved
above that it is bounded from the left. Hence (R,7) and (ﬁ, 7) are bounded and
admit a fundamental system of neighbourhoods of zero consisting of subgroups.
Then by Theorem 1.6.32 in [3] it admits a fundamental system of neighbourhoods
of zero consisting of ideals, i.e. (R,7) € R.

So we have proved that (R,7) € R in every case mentioned in the condition of
Theorem. This completes the proof of the implication 2 = 3.
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To complete the proof of Theorem is sufficient to check the implication 3 = 1.
It is obvious since the topological ring (R,7) mentioned in the assertion 3 of the
current Theorem satisfies Definition 3. ]

10 Remark. The following Theorem can be easily obtained from Theorem 9 pro-
ceeding to anti-isomorphic rings.

11 Theorem. Let R be one of the following classes of topological rings:

1. The class of all (separated) topological rings which are bounded from the right;

2. The class of all (separated) topological rings admitting a fundamental system
of neighbourhoods of zero consisting of left ideals of the ring;

3. The class of all (separated) topological rings which are bounded;

4. The class of all (separated) topological rings admitting a fundamental system
of neighbourhoods of zero consisting of ideals of the ring.

~

Hence if (R,7) and (R,7) € R and ¢ : (R,7) — (R,7) is a continuous isomor-
phism then the following assertions are equivalent:

1. The isomorphism ¢ is semi-topological in the class R;

2. For every neighbourhood of zero U in (R,T) there exists a neighbourhood of
zero V in (R,7) such that

R-o NV)CU.

3. There exists a topological ring (]A%;,T') € R such that the topological ring (R, T)
is a right ideal of the topological ring (R,?)A, the isomorphism o can be extended to
a topological homomorphism ¢ : (R,7) — (R,7) and (ker $)* = {0}.

12 Remark. The below Theorem is proved similarly to Theorem 3 in [1] and is its
two-sided analogue.

13 Theorem. If KC is the class of all bounded topological rings or the class of all
topological Tings admitting a fundamental system of neighbourhoods of zero consisting
of ideals then the continuous isomorphism ¢ : (R,T) — (ﬁ,?) is semi-topological iff
for every neighbourhood of zero U in (R, T) there exists a neighbourhood of zero v

~ ~

in (R,T) such that p=X(V)-RC U and R- o 1(V) CU.

14 Remark. The below assertion follows from Theorems 9 and 13 and Remark 12
of the present article.

15 Corollary. Let R be one of the following classes of topological rings:

1. The class of all (separated) bounded topological rings;

2. The class of all (separated) topological rings, admitting a fundamental system
of neighbourhoods of zero consisting of ideals of the ring.

Then if (R,7) and (R,7) € R and the isomorphism ¢ : (R,7) — (R,7) is semi-
topological from the right in the class R and is semi-topological from the left in the
class R then it is semi-topological.
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A test for completeness with respect to implicit
reducibility in the chain super-intutionistic logics

I.V. Cucu

Abstract. We examine chain logics Ca,C3, ..., which are intermediary between
classical and intuitionistic logics. They are also the logics of pseudo-Boolean algebras
of type < Em, &,V ,D, = >, where E,, isthechain 0 < 7 <72 < -+ < T2 <
1 (m=2,3,...). The formula F is called to be implicitly expressible in logic L by
the system Y of formulas if the relation
L F(qu) ~ ((G1 NHl)& &(Gk NHk))

is true, where ¢ do not appear in F', and formulas G; and H;, for i = 1,...,k, are
explicitly expressible in L via X. The formula F' is said to be implicitly reducible in
logic L to formulas of ¥ if there exists a finite sequence of formulas G1,Ge,...,G;
where G; coincides with F' and for j = 1,...,[ the formula G} is implicitly expressible
in L by XU {G1,...,Gj-1}. The system ¥ is called complete relative to implicit
reducibility in logic L if any formula is implicitly reducible in L to X.

The paper contains the criterion for recognition of completeness with respect to im-
plicit reducibility in the logic Cy,, for any m = 2,3,.... The criterion is based on 13
closed pre-complete classes of formulas.

Mathematics subject classification: 16D80, 16D90, 16D20.
Keywords and phrases: Chain intermediate logic, pseudo-Boolean algebra, express-
ibility, implicit reducibility, centralizer.

The criterion of functional completeness in classical logic [1, 2] gives an algorithm
which permits, for each finite system of Boolean functions given by formulas or
tables, to recognise if it is possible to obtain any Boolean function via this system
using superpositions or not. Analogous criteria of completeness have been obtained
in general k-valued logic, k > 2 [2, 3], in propositional intuitionistic logic [4], etc.
Each of these criteria is based on a finite number of closed (relative to expressibility
in corresponding logic [5]) classes of functions or formulas that are pre-complete
(i. e. maximal and non-complete).

In connection with the fact that in general 3-valued logic and even in its frag-
ment — in logic of First Iaskowski’s Matrix [6] there is continuum of closed classes
[4, 7]. A.V. Kuznethov [9] introduced the concepts of implicit expressibility, im-
plicit reducibility and parametrical expressibility, which are natural generalizations
of usual expressibility. He found a criterion for parametrical expressibility in any
general k-valued logic for k > 2.

The research of the mentioned generalizations of expressibility in nonclassical log-
ics is an actual problem. In the present paper the conditions of implicit reducibility
of the set of all formulas in the chain super-intuitionistic logic, which is intermediate
between classical and intuitionistic ones, are found. The criterion of completeness
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with respect to impicit reducibility in these logics is given. This criterion is based
on 13-classes of formulas.

Formulas (of propositional logic) are constructed from variables p,q,r (possi-
bly with indexes) by means of logical operations: & (conjunction), V (disjunc-
tion), D (implication), — (negation). In the work the formulas are designated
with capital letters of the Latin alphabet. Using the mark =, and reading it as
“means” we introduce designations for seven formulas: 1 = (p D p), 0 = (p& —p),
1 F = (FV ~F) (ternondation), (FF ~ G) = ((FF D G)& (G D F)) (equiv-
alence), (F-G) = (F ~ G)&—--G), (F&G) = (F&G) ~ L(F ~ G) and
(F,G,H) = (F&G)V (F&H) V (G& H)) (median). In the interpretation of for-
mulas, the symbol Flaq, ..., a,| designates the result of substitution in the formula
F of the values ay, ..., a, for variables p1, ..., pn, respectively.

Intuitionistical and classical propositional calculuses are based on the mentioned
concept of formula. By these calculuses intuitionistical and classical logics are de-
fined. Thus we determine the logic of that calculus as the set of all formulas deducible
in the given calculus. The classical logic in this sense coincides, as it is known, with
the set of formulas valid on the classical matrix.

In this paper we examine logics that are intermediary between classical logic and
intuitionistic one [10, 11]. They are constructed on finite or infinite chains (i.e. linear
ordered sets) of true values. It is known that the logic is called a chain [5] if the for-
mula ((p D ¢) V (¢ D p)) is true in it. In the considered m-valued logic (m = 2,3,...)
the variables will take values from the set E,,, where E,, = {0,1,71,72,...,Tm—2}
if m is finite and E,, = {0,1,71,72,...} if m is infinite. Instead of 71 and 7 we
will write 7 and w, respectively. We remind that the set of all functions as map-
pings from FE,, into F,, is usually called general m-valued logic P,,. Further we
consider the linear ordering on the set FE,, by the relation 0 < 7 < 79 < ...

. < Tm—o < 1. We define the operations &,V,D, and — on FE,, as follows:
p& q = min(p, q), _{ L if p<q,
pVg=max(p,q), 1T\ qif p>q,

In the considered interpretation of symbols &, V, D and — each formula expresses
some function of general m-valued logic. Let us observe that the function .p of P3
defined by the equalities 10 =.7 =1 and 141 = 0 is not expressed by any formula.
We remind [8, 12] that the pseudo-Boolean algebra is the system 2 =< M;&, V, D
,— > that is a lattice by & and V, where D is relative pseudo-complement and —
is pseudo-complement. The logic of this algebra is defined as the set of all formulas
that are true on I, i.e. formulas identically equal to the greatest element 1 of this
algebra. We will denote the algebra < E,,; &,V,D,— > (m =2,3,...) by Z,,. The
logic of this algebra LZ,, is denoted by C,,. It is also possible to define the logic C
of one-element algebra which includes the set of all formulas and is contradictory.
The smallest chain logic, called Dummett logic [10], coincides with the intersection
of all m-valued chain logics with m positive integer number.

Two formulas F' and G are called equivalent in logic L (write L F (F' ~ Q)) if
the equivalence F' ~ G in L is true. Two formulas are equivalent in logic C), (m =
1,2,...) if and only if the operators of algebra Z,,, expressed by them, are equal.

p=pD0.



A TEST FOR COMPLETENESS WITH RESPECT TO IMPLICIT REDUCIBILITY 25

Therefore instead of the relation C,, - (F' ~ G) we sometimes will use the equality
F = G on Z,,. If the formula F' ~ G contains only the variables pi,ps,...,pn
and the inequality (F' ~ G)[pl/ai,...,pn/an] # 1 is true on Z,,, then we will
use the notation (F # G)[pl/au,...,pn/ay]. The formula F is called explicitly
expressible in logic L by the system of formulas of ¥ [9] if it is possible to obtain the
formula F' from variables and formulas of ¥ using a finite number of times the weak
substitution rule, and the rule of replacement by equivalents in L. The relation of
explicit expressibility is transitive. The formula F' is called directly expressible via
the system of formulas of X if it is possible to obtain F' from variables and formulas
of ¥ by using a finite number of times the weak substitution rule. The relation of
direct expressibility is transitive.

The formula F is called implicitly expressible in logic L [9] via the system of
formulas ¥ if there exist the formulas G; and H; (i = 1,..., k) explicitly expressible
in L by 3 such that the predicate L F (F' ~ ¢), where ¢ is a variable not contained
in F, is equivalent to the predicate L - ((G1 ~ Hy) & ... & (G ~ Hy)).

Because the relation of implicit expressibility, generally speaking, is not transi-
tive, we are going to introduce a new concept. The formula F' is called implicitly
reducible in logic L via formulas of % if there exists a finite sequence of formulas
G1,Go,...,Gp , where G coincides with F' and each term of this sequence can be
implicitly expressible in L by X and terms of the sequence placed before it. We will
say that the system X’ of formulas is implicitly reducible in L to the system X if
each formula of Y/ is implicitly reducible in L to X. It is clear that the relation of
implicit reducibility is transitive. The system X of formulas is called complete with
respect to implicit reducibility in logic L if each formula (in language of this logic) is
implicitly reducible in L to . The system X of formulas is said to be pre-complete
with respect to implicit reducibility in L if ¥ is not complete by this reducibility in
L, but the system X U {F'} is complete relative to implicit reducibility in L, for any
formula F.

Two functions f(z1, 9, ...,x,) and g(x1,x9, ..., x) of P, are called permutable
[13] if the identity f(g(z11,.-.Z1k)s s 9(Tn1,-- s Tnk)) = 9(f(T11,-- s Tn1),- -+,
f(z1k, ..., xpk)) is true. The set of all functions of P,,, permutable with the given

function f, is called the centralizer of function f (denoted <f>)[13]. The set of
all formulas which in the interpretation on Z,, are permutable with the function f
(from P,,) is called the formula centralizer on the algebra Z,, of function f. We say
the function f(x1,...,x,) of P, preserves the predicate (relation) R(x1,...,xy) if
for any possible values of variables x;; € Ep, (i =1,...,w; j = 1,..n), from the truth
of R(T11,%21, s Twl)s -« R(T12, 22, - o, Tp2)s - - - s R(T19, Tom, - -+, Toon) follows the
truth of R(f(l‘ll, L12y -« - ,:L‘ln), PN ,f(xgl, T22y .+« ,I'Qn), PN ,f(:l?wl, T2y« » ,:L‘um)).
The centralizer <f(z1,...,2,)> coincides with the set of all functions of P, which
preserve the predicate f(x1,...,2,) = Tp4+1, where the variable z,41 differs from
Z1,..., 2Ty [9]. We say that the formula F preserves, on the algebra Z,,, the predicate
R if the function of logic C,,, expressed by formula F', preserves R. The predicate
could be replaced by the corresponding to it matrix (oy;) (i =1,...,w; j =1,...,1)
of elements of algebra Z,, [14] such that the predicate R is true on all those
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and only those sets of elements that are columns in this matrix. Let us observe
that each formula of the system {p& ¢,pV q,p D ¢,—p} preserves on the algebra
Zm (m = 3,4,...) the below predicates and matrices, therefore any formula pre-
serves them too:

=Y, 33‘?57'3 (j:1727"'>m_2)7 (1)
0O 7 1 .
<0 Tj 1> (]—1,2,...,771;-2), (2)
07 w 1
<O _— 1> (v, w=1,2,...,m—2; v<w), (3)

0 Tj 1 1 . . X
(0 e 1) Jyv,w=1,2,....m—2; v <w). (4)

We present the next affirmation without any proof.

Affirmation. If the function f belongs to the class Cp, (m = 2,3,...) then the
following identity:

flemxy, .o ay) = o f (21, .0, ) (5)

18 true.

Let us observe that the class of all formulas that preserve on Z,, some predicate
is closed relative to the explicit expressibility in logic C,, but it is not necessarily
closed relative to the implicit expressibility in this logic [9]. It is easy to see that any
class of formulas is closed relative to the implicit reducibility in logic C,, if and only
if it is closed relative to the implicit expressibility. We remind that the centralizer of
one or another function is closed relative to the implicit expressibility. It is obvious
that for each m = 1,2, ..., if the class of functions K is closed relative to the implicit
expressibility in logic C), then K is closed relative to the implicit expressibility in
any logic C,, where n > m.

Let us define the functions f; and fs from Py as follows:

fi(0)=0, filr)=1, filw)=w, f[Q1Q)=1,

BO) =0, fa(r)=w, folw)=w, fol)=1.
We denote the classes of formulas preserving the predicates x = 0, z = 1, —x =
y, c&y=2z azVy=z, (x~y~z)=uonZy, _Lix=y, le=_1y (z&y=
2)& (mz =), (2 ~ y) &y =2)& (-2 =), (z&y) ~ ((z ~y) V ~(z ~
y)) = 2) & (—x = —y) on Zs, fi(z) =y, fa(x) =y, respectively, on Z, by symbols
Qo, 1, ...,Q12. Let us observe that the class 25 on algebra Z5 coincides with known
class of linear Boolean functions. Remind that the closure relative to the implicit
expressibility in Cs of classes g, . . ., 25 is based on the fact that they are centralizers
of some functions. Analogous closure in Cj of classes Qg, ..., Q10 is shown in [15].
It follows that these classes are closed relative to the implicit expressibility in any
other logic C,,, where m > 3.

Assertion 1 ( A.V. Kuznetsov [9]). In order that the system X of formulas could
be complete by the implicit reducibility in logic Co it is necessary and sufficient that
> be not included in any of clases Qy, ..., Q5.
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According to [15] the next criterion of completeness relative to the implicit re-
ducibility in logic of First Iaskowski’s Matrix is true:

Assertion 2. In order that the system % of formulas could be complete with respect
to the tmplicit reducibility in logic C3 it is necessary and sufficient that for each
i =0,...,10 should exist a formula of ¥ which doesn’t belong to the class ;.

The next criteria of completeness with respect to the reducibility in any chain
logic included in Cy are true:

Theorem 1. For any m = 4,5, ..., in order that the system ¥ of formulas could be
complete by the implicit reducibility in logic Cy, it is necessary and sufficient that X
be complete by implicit reducibility in logic C3 and be not included in the following
two formula centralizers on algebra Zy:

<filp)=, =<falp)=. (6)

Proof. Necessity. Let the system Y be complete with respect to the implicit
reducibility in logic Cy, (m > 4). Then, since the implicit reducibility in logic
Cyn (m > 2) implies the implicit reducibility in C),_1, it results that ¥ is complete
by the implicit reducibility in C'5. Because formula centralizers are closed relative
to the implicit reducibility in logic Cy, then they are closed relative to the implicit
reducibility in C,,, where m > 4. Moreover, they are not complete in C,, because
they don’t contain for example the formula ((z O y)& ——y). So no one of them
could contain 3.

Sufficiency. Let X be complete by the implicit reducibility in logic C5 and be
not included in any of two formula centralizers (6). Then X is complete by the
implicit reducibility in Cs, since there exist, in accordance with Assertion 2, the
formulas Fp, ..., Fip which don’t belong to g, .., 19, and also there exist Fi1, Fia,
which don’t belong to 41,212, respectively. Let us suppose that these formulas
don’t contain other variables except p1,...,p,. It is sufficient to prove that every
formula of system {p&q, pVq, p D q, —p} is implicitly reducible to the system X
of formulas in C,, (m = 4,5,...). It is known [10] that in any chain logic C,, the
relation

CnF(pVa)~ (P29 D9 &((¢Dp) Dp))

is true. The conjunction is implicitly expressible via the implication in any chain
logic C,,, because the relation

Cnl((p&q) ~ )~ (((p D (¢ D7) ~ D&((r D p) D D&((r 2 ¢) ~ 1))

is true. It remains to prove that the formulas —p and p D ¢ are implicit reducible
to the system ¥ in any chain logic included in Cjy.
This fact results from the next lemmas.

Lemma 1. If the formula —p is implicitly reducible to the system ¥ of formu-

las in logic Cs then this formula is implicitly reducible to % in logic C,,, for any
m=3,4,...
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Lemma 2. If the formula 0 is implicitly reducible to the system X of formu-
las in logic Coy then this formula is implicitly reducible to X in logic C,,, for any
m=3,4,...

Lemma 3. The formula 1 is explicitly expressible through 0 and —p in C,,, for any
m=3,4,...

Lemma 4. If the formula Lp is implicitly reducible to the system X of formu-
las in logic Cs then this formula is implicitly reducible to X in logic C,,, for any
m=3,4,...

Lemma 5. If the formula p & q is implicitly reducible to the system X of formulas
in logic Cy then the formula ——(p & q) is explicitly expressible through 0, 1, —p and
Y in logic Cyy,, for any m = 3,4, ...
Lemma 6. If the formula —p & q is implicitly reducible to the system X of formulas
in logic Cs then the formulas —p& q and —pV q are implicitly expressible through
0, 1, =p, Lp, =~(p& q) and X in the logic Cy,, for any m = 3,4, ...

In order to obtain the implication we further present 5 lemmas without proofs.

Lemma 7. At least one of 4 following formulas:

pDq, p~gq, LpVvlg (p&q)~((p~q) Vv ~(p~q) (7)

is explicitly expressible in Cy, through formulas of the system

{07 17 -p, J_p, _'p&(L _'p\/Q} (8)

and Fg, for any m = 3,4, ...

Lemma 8. At least one of 3 formulas:

p2q lpVvlg &g ~((p~q) VvV -(p~q) 9)

is explicitly expressible through formulas of the system (8) and Fg, Fy in Cy,, for any
m=3,4,...

Lemma 9. At least one of following 4 systems:

{proq}, {p~Vva, {P&g~((p~q)V-(p~q)T}{Lpv LT}, (10)

is explicitly expressible through formulas of the system (8) and Fg,Fy and Fio in
Con, for any m = 3,4,..., where

T =Tr1,7] =7, T'r,1,1] =1. (11)

Lemma 10. The implication (p D q) is implicitly expressible in Cy,, for any m =
4,5, ..., through formulas of system (8), formula F11 and any of two systems {(p ~
QVaq}t or{(p&q) ~ ((p~q) V —(p~q)),T'}, where T' is 3-ary formula, which
satisfies (11) conditions.
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Lemma 11. The formula p O q is implicitly expressible in C,,, for anym = 4,5, ...,
through formulas of (8), formulas Fi1, F12 and the system {L pV L q,T'}, where
T’ is the 3-ary formula satisfying conditions (11).

From the formulated above lemmas it results that conditions of theorem are
sufficient, namely the formula —p is implicitly reducible to the system X of formulas
in logic C,,, for any m = 3,4,.... Lemmas 1 — 11 allow us to deduce that the
implication p D ¢ is implicitlty reducible to Y in any chain logic C), included in
Cy4. So, according to lemmas 1 — 6 the formulas of the system (8) are implicitly
reducible to ¥. Lemmas 7 — 9 permit to conclude that at least one of 4 systems
of formulas (10) is explicitly expressible in logic C,,, through formulas (8) and Fg —
Fg. Therefore it remains to observe that one of these systems consists of p D ¢, but
the implication is implicitly expressible in (), through any other of 3 systems and
formulas Fy1, F12 and (8), in accordance with Lemmas 10 and 11.

From Assertion 1, 2 and Theorem 1 the next criterion of completeness with
respect to implicit reducibility in an arbitrary chain logic results.

Theorem 2. In order that the system of formulas ¥ could be complete relative to the
implicit reducibility in any chain logic L, including Dummett logic, it is necessary
and sufficient that the next conditions be satisfied simultaneously:

1) if L C Cy then the system X is included neither in Qq, nor in Qq, nor in g,
nor in Q3, nor in g, nor in Qs;

2) if L C C5 then X is also included neither in Qg, nor in Q7, nor in Qg, nor in
Qq, nor in Qqp;

3) if L C Cy then X is also included neither in Q11, nor in Qqa.

Proof. Necessity results from the fact that all these classes are closed relative to
the implicit reducibility in C}, and are pairwise incomparable to inclusions.

Sufficiency. Let conditions 1)-3) be satisfied. Then the system ¥ is complete
relative to implicit reducibility in Cy according to Assertion 1, and it is complete
relative to the implicit reducibility in C'5 by Assertion 2 and it is complete relative
to implicit reducibility in any chain logic C,,, included in Cy according to Theorem
1.

From this criterion the next corollaries follow.

Theorem 3. For any chain logic L (including Dummett logic) there exists an
algorithm that allows to recognize for any finite system ¥ of formulas if ¥ is complete
relative to implicit reducibility in logic L or not.

From Assertion 1 it results that the classes g,€21,...,Q5 and only they are
pre-complete relative to implicit reducibility in Cs, and the classes 2, 1,...,Q19
and only they are pre-complete by implicit reducibility in Cj.

Theorem 4. The next 13 classes: Q,1,...,Q12 of formulas and only they are
pre-complete relative to implicit reducibility in logic Cyy,, for any m = 4,5, .. ..

A system X of formulas is called weak complete with respect to implicit reducibil-
ity in logic L if the system ¥ U {p D p, p&—p} is complete by implicit reducibility
in L.
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Theorem 5 (criterion of weak completeness with respect to implicit reducibility in
an arbitrary chain logic). In order that the system ¥ of formulas be weak complete
relative to implicit reducibility in chain logic L it is necessary and sufficient that the
next conditions be satisfied simultaneously:

1) if L C Cy then system X is included neither in Qs, nor in Qy4, nor in Qs;

2) if L C C35 then system X is also included neither in Qg, nor in Q7, nor in Qg,
nor in g, nor in Qqg;

3) if L C Cy then system X is also included neither in Q11, nor in Q2.

The logics Ly and Lo are called equal relative to completeness by implicit re-
ducibility if any system Y of formulas is complete by implicit reducibility in L; if
and only if this system is complete by implicit reducibility in Lo.

Theorem 6. Any chain logic is equal relative to completeness with respect to implicit
reducibility to one and only one of the next 4 logics: the absolute contradictory logic,
the classical logic, the logic Cs and Cy logic.
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Abstract. Time discrete systems determined by systems of difference equations are
considered. The characterizations of their optimal trajectories with given starting
and final states is studied. An algorithm based on dynamic programming technique
for determining such trajectories is proposed. In additional multicriterion version for
considered control model is formulated and a general algorithm for determining Pareto
solution is proposed.
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1 Introduction and Problem formulation

In [1] the following discrete optimal control problem is formulated and studied.

Let L be the dynamical system with the set of the states X C R™ where

at every moment of time ¢ = 0,1,2,... the state of L is z(t) € X,

z(t) = (z1(t),z2(t),...,zn(t)) € R™ The dynamics of the system L is described
as follows

z(t+1) = gi(x(t),u(t)), t=0,1,2..., (1)

where
z(0) = zs (2)

is the starting point of system L and u(t) = (ui(t),us(t),...,umnm(t)) € R™ repre-
sents the vector of control parameters [2—4]. For vectors of control parameters u(t),
t =0,1,2, the admissible sets U;(z(t)) are given, i.e.

u(t) € Up(x(t)),t =0,1,2,... . (3)
We assume that in (1) the vector function
ge(z(t), u(t)) = (g (x(t), u(t)), g7 (x(t), u(®)), .., g7 (x(t), u(t)))

is determined uniquely by z(t) and u(t). So, z(t+ 1) is determined uniquely by z(t)
and u(t) at every moment of time t =0,1,2,....

© D. Drucioc, D. Lozovanu, M. Popovici, 2006
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Let
z(0),z(1),...,x(t),... (4)
be a process generated according to (1)—(3).
For each state z(t) we define the numerical determination F;(z(t)) by using the
following recursive formula

Fopa(alt +1)) = fiw(), u(t), Fi(a(®), t=0,1,2,...
and
Fy(2(0)) = Fo.
In this model F(z(t)) expresses the cost of system’s passage from xg to z(t).

Optimization Problem 1. For a given T determine the vectors of control
parameters u(0),u(1),...,u(T — 1), which satisfy the conditions

z(t+1) = g(x(t),u(t)),t =0,1,2,..., T —1;

z(0) = zo, 2(T) = xy,

u(t) € Ug(z(t)),t =0,1,2...., T — 1, (5)
Fosa(at + 1)) = fu(a(®),u(t), (D), t = 0,1,2... . T — 1

Fo(2(0)) = Fy

and minimize the object function

Lyge(ry(u(t)) = Fr(z(T)). (6)
Optimization Problem 2. For given 77 and T determine T' € [T, T3] and a
control sequence u(0),u(1),..,u(T — 1) which satisfy condition (5) and minimize the
object function (6).
Remark 1 . It is obvious that the optimal solution of problem 2 can be obtained
by reducing to problem 1 fixing the parameter 7' =T, T =Ty + 1,...,T = 1.
By choosing the optimal value of solutions of problems of type 1 with T'=T1,T =
Ty +1,...,T =Ty we obtain the solution of problem 2 with T' € [T}, T5].

It is easy to observe that a large class of dynamic optimization problems can be
represented as a problem mentioned above. As example if

fi(a(t), u(t), Fi(x(t)) = Fi(x(t)) + ci(x(t), u(t)),
where Fy(zg) =0 and c¢(z(t), u(t)) represents the cost of system’s passages from
state z(t) to state (¢ + 1) , then we obtain the discrete control problems with
integral-time which are introduced and treated in [2-7]. Some classes of control
problems from [2, 3] may be obtained if

Fo(wo) =1, fulw(),u(t), Fi(@(t)) = Fu(a(®)) - cola(®), u(®)), t =1,2,...
and if
Fo(zo) =0 fi(z(t),u(t), Fi(z(t))) = max{Fi(z(t)), ct(2(t), u(t))}-

In this paper we formulate the multicriterion version of the discrete control prob-
lem and derive an algorithm for determining Pareto solution. The proposed algo-
rithm represents an extension of single objective problem and its algorithm.
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2 Algorithm for determining optimal solution

Let us assume that the starting and final states are fixed, fi(z,u,F),
t = 0,1,2,..., are non-decreasing function with respect to the third argument,
i.e. with respect to F'.

filz,u, F) < fy(z,u, )it F < F". (7)

Algorithm 1
1. Set Fi(z(0)) = Fo; Ff(z(t)) = o0;2(t) € X,t =1,2,...; Xo = {x0}.
2. For t =1,2,...,T determine:
Xeor = {x(t+1) € X |zt +1) = gi(a(t), u(t)),
x(t) € Xy, u(t) € Ug(xz(t))}
and for every x(t + 1) € Xy41 determine
F(2(t 4 1)) = min{ fy(2(t), u(®), F; (2(1))) | 2(t 4+ 1) = g.(x(t), u(t)),

x(t) € Xy, u(t) € Up(x(t))};

3. Find the sequence
zp =2 (T),z"(T —1),2"(T - 2),...,27(1),27(0) = o,

WHT —1),u* (T —2),...,u*(1),u*(0),

which satisfy the conditions
Fr_ (@ (T=1) = fr—r1 (@ (T — 7= 1),u"(T — 7 - 1),

Fi_ (T —7-1)), r=0,1,2,...,T.
Then v*(0),u*(1),u*(2),...,u*(T — 1) represent the optimal solution of problem 1.

Theorem 1. If fi(z,u,F), t = 0,1,2,...,T, are non-decreasing functions with
respect to the third argument F, i.e. the functions fy(x,u,F), t =0,1,2...,T, sa-
tisfy condition (7), then the algorithm determines the optimal solution of problem 1.
Moreover, an arbitrary leading part *(0),2*(0),...,z*(k) of the optimal trajectory
z*(0),2*(0),...,2*(k),...,2*(T) is again an optimal one.

Proof. We prove the theorem by using the induction principle on number of stages
T. In the case T' < 1 the theorem is evident. We consider that the theorem holds
for T' < k and let us prove it for T'= k + 1.

Assume by contrary that «*(0),u*(1),...,u*(T — 2),u*(T — 1) is not an op-
timal solution of problem 1 and u'(0),u (1),...,u (T — 2),u (T — 1) is an optimal
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solution of problem 1, which differs from u*(0), u*(1), .. (T 2),u*

(
w (0),u (1),...,u (T—2),u (T'—1) generate atrajectory a;o = 2'(0),z (1
x7 with corresponding numerical evaluations of states

Fioa(a (t+1)) = fila (1), (1), F («' (1))t = 0,1,2,...,T - I

T— 1) Then
), - (T):

where
Fy(z'(0)) = Fo and  Fr(z'(T)) < Ff(a (T)), (8)

because z (T) = x*(T). According to the induction principle for problem 1 with
T — 1 stages the algorithm finds the optimal solution. So, for arbitrary z(7T'—1) € X
we obtain the optimal evaluations Fy._, (z(T — 1)) for (T — 1) € X. Therefore

Fj_y(« (T = 1)) < Fr_y (& (T = 1)).

According to the algorithm

fro1(z*(T = 1),u*(T — 1), Fj_ (2" (T — 1))) <
< froi(z (T —1),4 (T — 1), Fj_y (2 (T - 1))). (9)

Since fy(x,u, F),t =0,1,2... are non-decreasing functions with respect to F' then
froa(@ (T = 1),u (T = 1), Ff_y (2 (T — 1))) <

< fT—l(xl(T_ 1),’LL,(T— 1)7Fﬂl“—1($,(T—1)))' (10)
Using (9) and (10)we obtain

Fp(2(T)) = fra(@™(T = 1),u"(T' = 1), Fr_; («"(T = 1))) <

< fra(@ (T = 1,0 (T = 1), By (2 (T~ 1)) <
< froa(@ (T = 1),u (T = 1), Fp_y (2 (T = 1)) = Fp(2(T)),
ie
Fr(x(T)) < Fr(2(T)),
which contradicts (8). So the algorithm finds the optimal solution of problem 1 with
T=Fk+1. o

Theorem 2. Let X and Uy(z), v € X, t = 0,1,2,...,T — 1, be the finite sets,
and M = maxgex t=0.12,...7-1 |Ut(z)|. Then the algorithm uses at most M - |X|-T

elementary operations (without operations for calculating the values of functions
fi(x,u, F) for given x,u, F).

Proof. It is sufficient to prove that at step ¢ the algorithm uses not more than M -|X|
elementary operations. Indeed for finding the value Fyiq(z(t+ 1)) for z(t +1) € X
it is necessary to use ). |Us(x)| operations. Since ) . |Us(x)| < [X|- M then
at step t the algorithm uses not more than |X| - M elementary operations. So in
general the algorithm uses not more than |X|- M - T elementary operations. O
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3 The discrete optimal control problem on network

Let L be a dynamical system with a finite set of states X, and at every moment of
time t = 0,1,2,... the system L is described by a directed graph G = (X, E), where
the vertices z € X correspond to the states of L and an arbitrary edge e = (z,y) € F
identifies the possibility of the system passage from the state x = z(t) to the state
y = z(t +1). So, the set of edges F(zx) = {e(z,y)|(z,y) € E} originated in x(t)
corresponds to an admissible set of control parameters U;(z(t)) which determines
the next possible state y = x(t+1) of L at the moment of time ¢. Two states xo and
xy are chosen, where xg = x(0) is the starting state and xy = x(T’) is the final state
of system L. In addition we assume that to each edge e = (z,y) € F a cost function
ce(t) is associated which depends on time and which expresses the cost of system L
to pass from the state x = z(t) to the state y = x(t + 1) at the stage [¢,t + 1] (like
a transition). For given dynamic network we regard the problem of finding a se-
quence of system transitions (x(0), (1)), (z(1),2(2)),..., (x(T(xf — 1)), z(T(xyf)))
which transfers the system from the starting state g = x(0) to the final state
xy = x(T(xy)) with minimal integral-time cost. Like in Section 1 we will discuss
two variants of problem. First when time T is fixed and second when T' € [T}, T5].
It is easy to observe that for solving these problems we can use algorithm 1.
We put Fo(z(0)) = 0 and Fypi(z(t + 1)) = Fi(2(t)) + c@@)e@s1)) (). A more
general model is obtained if for each edge e € E a function f,(z(t), Fi(z(t)))

is associated. Here we put u(t) = e; and we have the same function like in
Section 1, i.e. fi(x(t),u(t), Fr(x(t))) = fe,(x(t), Fi(x(t))). For the trajectory
z(0),z(1),...,x(t),z(t + 1),... of system passages we have the following recursive

formula Fyiq(x(t+ 1)) = fe,(x(t), Fi(z(t))), t =0,1,2,..., and Fy(x(0)) = Fp.

4 Multicriterion Discrete Control Problem: Pareto Optimum

In this section we extend the control model from Section 1 using the concept of
cooperative games.

4.1 General Statement of the Problem

We assume that the dynamics of the system L is controlled by p players, who
coordinate their actions using the common vector of control parameters u(t). So the
dynamics of the system L is described according to (1)—(3).

Let 2(0),z(1),...,x(t),... be a process generated according to (1)—(3) with the
given vector of control parameter u(t), t = 0,1,2,.... For each state we define the
quantities F}(x(t)), i = 1,2,...,p, in the following way:

Fiyy (et +1)) = fi(z(t), u(t), F{ («(t))), (10)

where
Fi(z(0)) =Fi, i=1,2,...,p, (11)
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are given representations of the starting state x(0) of the system L; f(x(t),u(t),
Fi(z(t))), t =0,1,2,..., are arbitrary functions. So, F}(x(t)) expresses the cost of
system’s passage from the state z(0) to the state z(t) for player i.

In this model we assume that players choose vectors of control parameters in
order to achieve the final state z; from the starting state x¢ at the moment of time
T(xy), where Ty < T(xy) < Tp.

For the given u(t) the cost of system’s passage from zg to xy for player i is
calculated on the basis of (1)—(3), (10), (11) and we put

Iioxf (’LL(t)) = F%(xf)(xf)v

if the trajectory passes through xz; at the time moment T'(xy) such that
Ty <T(xy) < Ty; otherwise we put
It (u(t)) = oo.

0T

We consider the problem of finding Pareto solution w*(¢), i.e. there is no other
vector u(t) for which

(Lo (u(0)), e (ul8)) - Iy (1)) ) <

< (L, (W (8)), B, (0 (D) o T (1))
and for any ig € {1,2,...,p}

19, (u(t)) < 119, (u"(¢)).
4.2 Multicriterion Problem on Network and Algorithm
for its Solving on T-Partite Networks

We formulate the multicriterion control model on network in general form on the
basis of the control model from Section 3.

Let G = (X, E) be a directed graph of transactions for the dynamical system L
with the given starting state zo € X and the final state 2y € X. In addition, for
the state z( starting representations Fy(zo) = Fy, Fg(zo) = Fg, ..., F§(x0) = F¥
are given, which express the payoff functions of players at the time moment ¢ = 0.
We define the control u* on G as a map

u:(x,t) = (y,t+1) € Xg(x) x {t+1} for e X\ {af}, t=1,2,....
For an arbitrary control u we define the quantities:

(), 12, (u), ..., 1P . (u)

Toxf ToX f ’ Toxf

in the following way.
Let

zo = 2(0),z(1),2(2),...,2(T(xyf)) = x5
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be a trajectory from zg to xy generated by control u, where T'(xf) is the time
moment when the state z; is reached. Then we put

ToT f

I (’LL) :F%(xf)($f) it T ST’(gjf) <Ty i=1,p,
where F}(x(t)) are calculated recursively by using the following formula
Flo (@t +1) = flo wierny @), F (2(1), t =0,T(xy) - 1;

Fj(x(0)) = F,

where f1(-,-), f2(-,-), ..., f2(-,-) are arbitrary functions. If T'(zy) ¢ [I},T%] then
we put
I'(u) = o0, i =1,p.

We regard the problem of finding Pareto solution u*.

In the following let us show that if the graph G has the structure of (7" + 1)-
partite graph and 77 = T5 = T, then the algorithm from Sect. 2 can be extended
for the multicriterion control problem on network.

So, assume that the vertex set X is represented as X = ZyU Z; U --- U
Zr, ZinNZ; = 0, i # j, and the edge set E is divided into 7' non-empty
subsets £ = Ey U E; U --- U Ep_; such that an arbitrary edge e = (y,z) € Ey
begins in y € Zr and enters z € Z;1,t =0,T — 1.

In this case for the nondecreasing function f(-,-) with respect to the second ar-
gument the values I'(u) = F/(z;) can be calculated by using the following algorithm.

Algorithm 2

Preliminary step (Step 0): For the starting position z(0) = g set Fi(z(0)) = Fg,
i=1,p; for any x € X \ {xo} put F}(z(t)) =o0,i=1,p, t =1,T.

General step (Step t, t > 0): For an arbitrary state z(t+ 1) € X4 find a vertex
z'(t) € X; such that there is no other vertex z(t) € X; \ {zs} for which

(f(lm(t),gc(t-i-l)) (@(t), B (@(0)s [y ey (@), FE (1)), -

Iy (E 0 B (1)) <
< <f(lgc’(t),m(t+1)) (‘T/(t)v Ft1 (x/(t)))7 f(zx’(t),m(t—l—l)) (‘T/(t)v Ft2 (x/(t)))7 cet

N CION ACIO)))
and

f(ig(t)vr(tﬂ)) (w(t), Fi* (a(1)) < f(ig’(t),x(t+1)) (' (1), F{* ('(1)))

for any ig € {1,2,...,p}.
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Then calculate

ti+1(33(75 +1)) = f(i:c’(t),x(t-i-l))(x,(t)v F{('(t))), i =T,p.

If t <T — 1 then go to the next step; otherwise STOP. O

If Ff(z(t)) are known for every vertex z(t) € X then Pareto optimum u* can be

found starting from the end position z; by fixing each time u*(z(t)) = z(¢t + 1) for

which
tZ+1 ($(t + 1)) = f(zx(t),x(t—i—l))(x(t)v th($(t)))7 1 =1,p.
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1 Introduction

Multiobjective combinatorial models of decision making are widespread in de-
sign, control, economics and many other fields of applied research. Therefore in-
terest of mathematicians in multiobjective problems of discrete optimization keeps
very high, as confirmed by the intensive publishing activity (see, for example, bib-
liography in [1]). One of the areas of investigations in such problems is stability of
the problem solution to perturbations of initial data (of the problem parameters).
Various settings of stability problem give rise to numerous directions of research.
Not touching upon wide spectrum of questions appeared in this area we only refer
to the extensive bibliography [2] and to the monographs [3-5].

Present work is concerned with investigations of quantitative characteristics of
stability. Such a characteristic, usually called stability radius, is defined as the
limit level of perturbations of the problem parameters, which save a given property
of a solution set (or of a certain solution). The perturbed parameters are usually
coefficients of the scalar or vector criterion. As a rule, the results of investigation
of a stability radius are its formal expressions, estimations and algorithms of its
calculation. In the case of a single objective, formulae of stability radius are obtained
for problems of Boolean programming, problems on systems of subsets and on graphs
[6], for some scheduling problems [5,7]. Such formulas are the basis of investigations
for algorithmic aspects of the stability analysis of discrete optimization problems
(see, for example,[8-10]).

Our research continues the cycle of works, devoted to the stability of the vector
(multicriterion) integer programming problems [11-17]. In this paper we analyse the

© Vladimir A. Emelichev, Olga V. Karelkina, Kirill G. Kuzmin, 2006
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discrete analogues of the Hausdorff lower and upper semicontinuity of the Pareto
optimal mapping to estimate limit levels of perturbations of the partial criteria
coefficients mentioned above of the vector integer programming problem in the case
of I; metric. Note that analogous results were obtained earlier in [15] for vector
integer programming problem in the case of [, metric.

2 Basic definitions

Consider n-criterion problem of the vector integer programming with m variables:

Cx = (Cyz,Cyz, ..., Cpz)’ — min,
zeX
where C' = [¢jjlnxm € R™™, n,m € N, Cj is i-th row of the matrix C, i.e.

Ci = (¢i1,¢i2y -+ Cim), t € Ny = {1,2,...,n}, X is a finite set of (feasible) solutions
in Z™, | X| > 1.

Under a vector integer programming problem we understand the problem of
finding the Pareto set, i.e. the set of efficient (Pareto optimal) solutions

P'C)={reX: 7(z,C) =0},

where 7(z,C) ={2' € X : Cx > Ca', Cx # C12'}.
We denote this problem by Z™(C).
We also define the set of weakly efficient solutions (the Slater set [18])

SI"C)={zeX: o(z,C) =0}
and the set of strictly efficient solutions (the Smale set [19])
Sm"(C)={x e X : n(z,C) =0},

where
o(z,C)={2' € X : Cixz > Cix', i€ N},

n(z,C) ={2' € X\ {x}: Cx > Ca'}.

For any matrix C' € R™*™ the following inclusions are evident
Sm"(C) C P"(C) C SI"(C).

It is obvious that in the case, where n = 1, the considered problem turns into
ordinary scalar integer programming problem Z!(C), C € R™, on the bounded set
of feasible solutions. The Pareto set coincides with the Slater set (P(C) = SI'(C))
and they turn into the set of optimal solutions.

Adding a perturbing matrix C" € R™*™ to the matrix C, we model perturbations
of parameters of the problem. Thus, perturbed problem Z"(C + C’) has the form

(C+ C"r — min.
zeX
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The Pareto set of this problem is P™"(C + C”). For any number k € N we define two

metrics [ and I in space R¥, i.e. under norms of the vector z = (21,22,...,2K) €
R”* we understand correspondingly the numbers
2l =" 1zil,  l2lleo = max{| z | i € Ni}.
1EN

This allows us formulate the question about quantitative characteristics of the sta-
bility. Later in p. 4 and 5 we deduce the corresponding formulas of the limit levels of
perturbations. Under the norm of a matrix C’ = [c;j]nxm we understand the norm
of the vector which consists of all elements of the matrix, i.e. the norm of the vector
(C/llv 6/127 ce 7C;z,m—17 C/nm)

We define the set of perturbing matrices in the space with [; metric for an
arbitrary number € > 0:

Qe) = [ e R™ . [|C'|]r < <)

Definitions 14 given below are well known (see, for example,[11,13,15], in that
case the metric [, is defined in the space of perturbing parameters of a vector integer
programming problem).

Definition 1. The vector integer programming problem Z™(C), n > 1, is called
stable to perturbations of elements of matriz C' if there exists a number € > 0 such
that for any perturbing matriz C' € Q(e) the following inclusion holds:

P*(C +C") C P*(C).

It is evident that the stability of the problem is equivalent to the Hausdorff upper
semicontinuity [3,4,20] at the point C' € R™*™ of the optimal mapping

P RV 2%, (1)

i.e. the point-to-set (set-valued) mapping that assigns the Pareto set P"(C) to each
collection of the problem parameters from metric space R™*™.
Let us consider a quantitative evaluation of stability .

Definition 2. Under stability radius of the vector integer programming problem
Z™(C), n > 1, we understand the number

p(C) =sup{e > 0: VC' € Qe) (P"(C+C")C P"((C))}
if the problem Z™(C) is stable, and p}(C) =0 otherwise.

In other words, the stability radius of the problem Z™(C) is the limit level of
perturbations of elements of matrix C' in the space R"*™ with metric {1, which does
not lead to appearance of new efficient solutions.

It is clear that the problem Z"(C') is always stable and its stability radius is
equal to infinity if the equation P"(C) = X holds. The problem Z™(C), for which
the set P*(C) = X \ P"(C) is non-empty, is called non-trivial.
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Now consider the case where the stability of problem Z"(C') is defined as the
discrete analogue of the Hausdorff lower semicontinuity at the point C of optimal
mapping (1). For the vector integer programming problem, the lower semicontinuity
means that there exists a neighborhood of the point C' in space R™*™ where the
Pareto set can only expand.

Definition 3. The vector integer programming problem Z™(C), n > 1, is called
quasistable to perturbations of the elements of matrixz C), if there exists a number
e > 0 such that for any perturbing matriz C' € Q(e) the following inclusion holds

P™(C) C PM(C +C").

Definition 4. Under the quasistability radius of the vector integer programming
problem Z™(C'), n > 1, we understand the number

p(C) =sup{e > 0: VC' € Q(e) (P"(C) C P"(C+ "))},
if the problem Z™(C) is quasistable, and p5(C) = 0 otherwise.

In that way, the quasistability radius determines the limit level of perturbations
preserving all efficient solutions of the initial problem.

3 Auxiliary statements
For any solution x € P"(C) we define the set
P, (C)=P*"(C)No(z,C).
The following properties are obvious.
Property 1. If P"(C) = SI"(C), then P.(C) # 0 for any solution x € P*(C).
By definition, put [z]T = max{0, z}, where z € R.
Property 2. If the inequality
(Ci+CH(x—2") <0 (2)
holds for any index i € N,, then
[Ci(z = 2)]" < [|Cill1llz — /| 3)

Clearly, inequality (3) holds for C;(x — 2') < 0. If C;(z — 2’) > 0, then it follows
from (2) and linearity of function C;(z — 2’) that

(Cile — )] = Cila — a) = (Ci + C))(x — ') — Clla — 2') <

< —Ci(z —2') < ||Cill1llz = 2l].
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Property 3. If x € P*(C) and
Pn(C)ﬂO'(ﬂj‘,C—I—C,) = ®7 (4)
then there exists a solution x* € P"(C) such that x* € SI"(C + C").

Since o(z,C + C') = ), we can put z* = x. If o(xz,C + C’) # (), then taking
into account external stability of the Slater set (see, for example,[18]) there exists
a solution z* € o(xz,C + C’) such that z* € SI"(C + C’). It follows from (4) that
z* € P*(C).

Denote

Cp(z — ')

Cy(z —2a’)

by y(x,2',p,q) for any p,q € N,, v € P*(C), 2’ € P,(C). It is clear that the
values y(z, 2, p,q) and ||Cy||1 are positive for any parameters z,z’, p, ¢ under the
assumption P"(C) = SI"(C).

Lemma 1. Let P*(C) = SI"(C), x € P*(C), p,q € N,, and number v be positive
and such that
[|Cqll1 max{y(z,2’,p,q) : 2’ € P,(C)} <. (5)

Then for any number € > 1) there exist C' € Q(g) and x* € P*(C) such that
" e SI"(C + ). (6)
Proof. It follows directly from Lemma that the inequalities

e >4 > ||Cylh¢(x),

where ((z) = max{vy(z,2',p,q) : 2’ € P,(C)} hold. According to Corollary 1, the
set P,(C) is not empty. It is obvious that there exists number § > 0 such that

e > (1+9)[|Cql[1¢(x) > o (7)

We define the perturbing matrix C' = [¢};]nxm by

{—aj, if i=p, jE Np,
0,

ij if i€ N, \{p}, j € Np,

where oj = (14 9) ¢4 ((x). Hence, taking into account (7), we have

C' € Qe),
Cp = —(1+9)Cy((@), (8)
C!=(0,0,...,0) € R™, i€ N,\{p}. (9)

Let us show that equality (4) holds, i.e. there are no solutions from P"(C)
belonging to o(x,C' + C"). Let 2° € P*(C).
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Case 1: 2" € P,(C). Combining equality (8) and the definition of ((z), we
obtain
(Cp+ ) — 2% = Gyl — %) — (1 + 8)C(2)Cylw — a°) <
< Oy — %) — (14 8)y(z,2°% p, ) Cy(x — 2°) = =60, (x — 2¥) < 0.
Hence, 2° & o(z,C + C')

Case 2: 20 ¢ P*(C)\ P,(C). If there exists an index s € N,, \ {p} such that
Cs(z — 2°) < 0, then it follows from (9) that the inequality (Cs + C%)(x —2%) < 0
holds.

If for any index i € N, \ {p} the inequality C;(z — 2°) > 0 holds, then it follows
from z € P"(C) and 2° € P*(C)\ P,(C)) that the inequality C,(z —2°) < 0 is true.
Hence, we have from equality (8):

(Cp+Cp)(x — 2%) < Cp(z —2%) < 0.

Consequently we obtain 2° ¢ o(z,C + C’) in this case.

Thus, equality (4) holds. Hence it follows from Corollary 3 that there exists a
solution z* € P"(C) such that inclusion (6) holds.

Lemma 1 is proved.

From Lemma 4.3 [4] (see also Theorem 3.2 [15]) we obtain

Lemma 2. For any solution xz € SI"(C) \ P"(C) and for any number € > 0 there
exists a matriz C* € Q(e) such that x € P"(C + C*).

Lemma 3. Let for number £ and for solutions x and x' the inequalities
0<Ellz —allo < D [Cilw —a)]* (10)
1€ENR
hold. Then for any perturbing matriz C' € Q(&) we have z & 7(z',C + C").

Proof. Suppose, to the contrary, that there exists a perturbing pair C" € Q(&) such
that x € w(2/,C + C”). Then for any index i € N,, inequality (2) is valid. Hence, it
follows from Corollary 2 that inequality (3) holds. Since C’ € Q(¢), we have

> [Cilz =2t < Y [Gilhllz — o'l =
1€ENR, 1€ENR
= [IC"h]lz = 2'loe < &llz = 2'|oc,

which gives a contradiction with condition (10).
Lemma 3 is proved.

Lemma 4. Let x,2' € X, x # 2'. Let vector n = (n1,M2, ... ,Nn) consist of positive
elements such that

nillz — 2'||ce > [Ci(z — )T, 1€ N,. (11)

Then for any number e > ||n||1 there exists a perturbing matriz C' € Q(g) such that
zem(a,C+C).
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Proof. It is enough to build a perturbing matrix C’ € (g) such that
(Ci+CH(x—2') <0, i€ N, (12)

Let ¢ = argmax{|z; — 27| : j € N,}. Define the elements of perturbing matrix

C' = [cgj]nxm by the formula

C/-- — ﬁl Slgn(ﬂj‘; - $q), if 4 € va J = q,

ij 0, if ieN,, j#q.

It is clear that C" € Q(e). It follows from the above formula that

Cila—a') = ) dylaj—a}) = &y(ag—ay) = —Bilag—ay| = —fille—2'|l, i€ Ny

JENm

holds. Hence, combining the linearity of the function C;(z — 2’) and ratio (11), we
prove inequalities (12):

(Ci+C)(x—2)=Ci(x —2')+ Cl(x —2') =

=Ci(z —2') = Billz — 2'llc < [Cilz = 2)]" = Billz — 2'[Joc <0, i € Ny

Lemma 4 is proved.

4 Stability radius

It is well known [21] (see also [3,4,13,15]) that necessary and sufficient condition
for non-stability of the problem Z™(C) is that the Pareto set P™(C') does not coincide
with the Slater set SI"(C'). In this case the stability radius of the problem Z"(C)
is equal to zero.

It remains to consider the case where P"(C) = SI"(C).

Theorem 1. Let
P (C) = S1"(0),

. . Ci(x —2a)
© = min max  min ————=,
2ePn(C) 2'€P(C) €Ny || — 2'||o0
Ci(z —
= min min ma Gz =) :E,)HCkHl.
2€Pn(C)  (i,k)ENyxN, 2/€P(C) C(x — ')

Then the stability radius p}(C) of any non-trivial vector integer programming prob-
lem Z"(C), n > 1, has the following bounds: 0 < ¢ < pP(C) <.

Proof. It follows from Corollary 1 that for any solution z € P"(C) the set P,(C)
is nonempty. Hence, ¢ > 0.

We now prove that p1(C) > ¢. Let C’ € Q(y). Then it follows directly from the
definition of ¢ that for any # € P"(C) there exists a solution z° € P,(C) such that:

Ci(x — a%)

ICills < ICh < ¢ < || i€ N,

T — 19’
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holds. Therefore, we have
(Ci+ Ci)(x = 2%) = Ci(x = 2°) = |Gl [l = 2l > 0, i € N,

ie. 29 € m(z,C + C"). Hence, x € P*(C + C"). Thus, for any matrix C’ € Q(y) the
inclusion P"(C' + C') C P"(C) holds. Consequently, p}'(C) > ¢.

In particular, let us prove that pj'(C) < . Suppose that ¢ > 9. It follows from
the definition of v that there exist indices p,q € N,, and solution z € P"(C) such
that the inequality (5) is fulfilled. It follows from lemma 1 that for any number
g1, where ¢ > g1 > ¢ > 0, there exist C' € Q(g1) and z* € P"(C) such that
z* e Si"(C+ ).

There are only two cases.

Case 1: z* € P"(C + (). Since z* € P*(()), it follows that P"(C + C') ¢
P(C), C" € Qe).

Case 2: z* € SI"(C + C')\ P"(C + C’). It follows from Lemma 2 that for
g9 := ¢ — &1 > 0 there exists a matrix C” € Q(ez) such that z* € P"(C + C' + C").
In other words, for any number € = &1 4 €9 > 1) there exists matrix C° = ¢’ + C”
such that P"(C + C%) ¢ P*(C), C° € Q(e).

Combining the results of considered above cases, we see that the inequality
p1(C) < € holds for any € > 1. Consequently, p}'(C) < 1.

Theorem 1 is proved.

As corollaries of Theorem 1 and of the mentioned above criterion of stability of
the non-trivial problem Z™(C), we obtain the following results.

Corollary 1. For the stability radius of any non-trivial vector integer programming
problem Z™(C'), n > 1, we have

) . Ci(x—2)
min max min

———— < p7(C) < min ||Ci|l; < [|CJh. 13
mn e < pH(0) < min G < O (13

If the lower bound is equal to zero, then p™(C) = 0.

Proof. Suppose that ¢ = k in the expression v (see Theorem 1). Then
p1(C) <||Cilr, i€ Ny

Hence, the upper bound is valid in (13).
Now we show that

Pr(O) > ¢, (14)

where ¢’ is the left-hand side of (13).

At first we consider the case P"(C) # SI"(C). Then p}(C) = 0. Let us show
that ¢’ = 0. It is obvious that there exists solution 20 € P*(C)N SI"(C). Therefore
for any solution 2/ € P™"(C) N w(x,C) there exists an index s € N, for which
Cs(z° — 2") = 0. Hence, ¢’ = 0.
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Now we will consider the case P"(C) = SI"(C) and prove that ¢’ = ¢
(see Theorem 1). By definition, put

Ci(z — ')

|z = 2|l

T(z,2") = min{ NS Nn}.

According to the evident inclusion
P, (C) € P*(C)N7(z, C),

we define the set
Qz) = (P"(C)Nm(x,C)) \ P(C).
From the above notations it is clear that

N =0, if 2'eQ(x),
T(”“””“’){ >0 if 2’ € P(C).

Since the set P, (C) is nonempty (in view of Corollary 1), it is clear that ¢’ = ¢.

We will prove that p(C') = 0 for ¢/ = 0. In this case it follows directly from the
definition of ¢ that there exists a solution 2° € P*(C) such that for any solution
' € PY(C)Nn(z® C) there exists an index s € N, for which Cs(2° — 2’) = 0.
In other words, there is no solution 2’ € P*(C) N (2%, C) belonging to o(2°,C).
Hence, P"(C) N a(z°,C) = (). Thus, it follows from corollary 3 that there exists a
solution z* € P*(C) such that z* € SI*(C), i.e. P*(C) # SI"(C). According to
the stability criterion of the problem Z"(C'), we have that the problem Z"(C) is
non-stable. Consequently, pf'(C) = 0.

Corollary 1 is proved.

From Corollary 1, we have the following statement.

Corollary 2. Let the vector integer programming problem Z"(C), n > 1, be non
trivial. Let matrix C € R™™ contain at least one null row. Then the problem
Z™(C) is nonstable.

Corollary 3. If the vector integer programming problem Z™(C), n > 1, has a unique
efficient solution x°, then

. 0
pY(C)= min min Ciz — 27)

_— 15
x€Pn(C) €N H‘T - ‘TOHOO ( )

Proof. We denote the right-hand side of formula (15) by €. It follows from Corollary
1 that the inequality p7(C') > 6 holds. Hence, to prove corollary 3 it is enough to
show that p}'(C) < 6.

Let ¢ > 0. It follows from the definition of # that there exist a solution
z* € P*(C) and an index s € N,, such that

Cy(x™ — a:o) =0||z* — a:OHOO. (16)
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Let ¢ = argmax{|z] — :E9| : J € N,} and the elements of perturbing matrix
C' = [C;j]nxm be defined by the formula:
y :{ v sign(eg —ag), i i=s j=q
0, if ZGNn\{S}7 J GNm\{Q}y

ij

where 0 <y <e.
It is obvious that C” € Q(e). From the construction of matrix C’ we have

Cila™ —a%) = ) dyla® —a®) = (2" —a%) = —rlay — af = —lla" — 2°|cc.
JENm

From the above qualities and equality (16), we have
(Cs + Cy)(z* - xo) = Cs(2” — xo) —9llz* — onoo = (0 — )|z — onoo <0,

ie. 20 ¢ w(z*,C+C"). If w(z*,C+C") = 0, then 2* € P (C+C"). If w(z*,C+C") #
(), then due to external stability of the Pareto set P™(C + C") (see, for example,[18])
there exists a solution & € m(z*,C 4+ C") such that & € P"(C + C").

Thus in the case, P*(C) = {2z}, for any number ¢ > 6 there exist matrix
C’ € Q(e) and solution z’ # x such that 2’ € P"(C'+ "), i.e. P*(C+C") € P"(C).
Thus, for any number € > 6 the inequality p}'(C') < e holds. Hence, p}'(C) < 6.

Corollary 3 is proved.

It follows from Corollary 3 that the lower bound ¢ in Theorem 1 is attainable
for |P"(C)| = 1.

Since P1(C) = SI}(C), as a corollary of Theorem 1, we have

Corollary 4. Singlecriterion (scalar) integer programming problem Z(C)
(C € R™) is always stable.

5 Quasistability radius

Theorem 2. The quasistability radius py(C') of the vector integer programming
problem Z™(C'), n > 1, is expressed by the formula

[Ci(w — /)]

|z —2lloc

p5(C) = min min Z

(17)
2ePn(0) seX\{o) S
Proof. It is evident that the right-hand side of formula (17) is nonnegative for any
matrix C'. We denote it by &.

First let us prove the inequality p5(C) > £. If € = 0, then the inequality is
evident.

Let £ > 0 and C' € Q(§). It follows from the definition of the value ¢ that for
any vectors ' € P"(C) and x € X \ {2’} the inequality

flle —'lloe < Y [Cilaw — )]

1€NR
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holds. Hence, it follows from Lemma 3 that z ¢ =w(2/,C + C’), i.e. in view of
¥ & n(z',C+C") the set w(2/,C + C") is non-empty. Therefore 2/ € P™(C') belongs
to the set P"(C'+C") for any perturbing matrix C’ € Q(¢), i.e. P*(C) C P*(C+C").
Consequently, p5(C) > €.

Now we show that pi(C) < &. Let € > £. It follows directly from the definition
of the number & that there exist solutions 2’ € P™"(C) and x # 2’ such that

lle —'lloo = Y [Cilw — )"

1€ENR

Hence, it is obvious that there exist positive numbers 7;,i € N,,, such that

nille = 2'llee > [Ci(z —a)]T, i€N,, > ni>¢&
1€ENR

Thus, it follows from Lemma 4 that there exists a matrix €’ € Q(e) for which
zem@,C+C"), ie 2/ ¢ P"(C + C'). This means that the inequality p5(C) <
holds for any number € > £. Consequently, p5(C) < &.

Theorem 2 is proved.

Any problem on a system of subsets of a finite set is equivalent to a boolean
programming problem. Thus formula (17) easily moves to the well-known [17, 22]
formula of the quasistability radius of the vector integer programming problem with
linear criteria.

Corollary 5. A necessary and sufficient condition for the quasistability of the vector
integer programming problem Z"(C), n > 1, is the equality P"(C) = Sm™(C) [3].

Corollary 6. Singlecriterion (scalar) vector integer programming problem Z(C)
(C € R™) is quasistable if and only if it has a unique optimal solution.
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Abstract. The dynamic minimum cost flow problem that generalizes the static one
is studied. We assume that the supply and demand function and capacities of edges
depend on time. Ome very important case of the minimum cost flow problem with
nonlinear cost functions, defined on edges, that do not depend on flow but depend on
time is studied.
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1 Introduction and Problem Formulation

In this paper we study the dynamic version of the minimum cost flow problem
on networks, which generalizes the well-known static minimum cost flow problem.
We use dynamic network flow models instead of the static ones due to the fact that
dynamic flows are much more closer to reality than static flows that can not properly
consider the evolution of the system under study over time. For our problem the
time is an essential component: the flows of some commodity take time to pass from
one location to another and the structure of network changes over time.

The minimum cost flow problem on networks is of special interest not only from
the practical point of view but it also has a great theoretical importance in the
investigation and solving of various optimization problems on graphs. It can be
used for the research and solving of the distribution problem, the synthesis problem
of communication networks or the allocation problem. The field of applications of
the considered problem considerably enlarges in the case when the cost functions
are nonlinear.

In this paper we consider the flow problem on dynamic networks with nonlinear
cost functions, defined on edges. Moreover, we assume that the supply and demand
function and capacities of edges also depend on time. We study one very important
case of the minimum cost flow problem with cost functions that do not depend on
flow but depend on time and derive different approaches for its solving.

Let a dynamic network N = (V. E,q, ¢, T,¢), which consists of directed graph
G = (V,E) with set of vertices V' = Vi UV_ U Vy, where V4, V_ and Vj are sets
of sources, sinks and intermediate nodes, respectively, and set of arcs F, be given.
Without loosing generality, we assume that no edges enter sources or exit sinks. We

© Maria Fonoberova, 2006
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consider the discrete time model, in which all times are integral and bounded by
horizon T, which defines the set T = {0,1,...,T} of time moments we consider.
The functions in network N are defined as follows: demand and supply function
q: V xT — R, capacity function ¢: F x T — R, transit time function 7: £ — Ry,
and cost function ¢: E X T X Ry — R.. The demand and supply function g,(t)
satisfies the following conditions:

a) there exists v € V with ¢,(0) < 0;
b) if ¢,(t) < 0 for a node v € V then ¢,(t) =0,t=1,2,...,T;

c) Z Z qv(t) = 0.

teT veV
Nodes v € V with > ,cpqu(t) < 0 are called sources, nodes v € V with
> teT @w(t) > 0 are called sinks and nodes v € V with }, .1 q,(t) = 0 are called
intermediate.
A dynamic flow on N is a function z: F x T — R4 that satisfies the following
conditions:

Z Te(t —7e) — Z ze(t) = qu(t), Vt €T, Vv € V; (1)
et€E+>(16) e€EE~(v)

z(t)=0,Ve€e E, t=T —71.+ 1, T} (2)

where ET(v) = {(u,v) | (u,v) € E}, E~(v) ={(v,u)]|(v,u) € E}.

Here the function x defines the value z.(t) of flow entering edge e at time ¢. It
is easy to observe that the flow does not enter edge e at time ¢t if it has to leave the
edge after time T'; this is ensured by condition (2). Conditions (1) represent flow
conservation constraints.

Feasible dynamic flow also has to verify the following capacity constraints:

0 <z(t) <ce(t), VteT, Vec E. (3)

Hereinafter we will show that the problem with capacity constraints can be reduced
to the one without restrictions on edge capacities.
The considered problem consists in minimizing the integral cost F' of transporting

all the flow on N:
F=>" ¢c(e(t),t) — min. (4)
ecFE teT

In the case when 7. = 0, Ve € F and T = 0 the formulated problem becomes
the classical problem on a static network.

2 The Time-Expanded Network Method

To solve the formulated dynamic problem we reduce it to a static one on an
auxiliary time-expanded network NT. The essence of such a network is that it
contains copies of the vertices of the dynamic network for each moment of time,
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and the transit times and flows are implicit in the edges linking those copies. The
time-expanded network N7 = (VT ET T ", ©T) is defined as follows:

LVE ={v@)|veV, teT)

2. ET: ={(v(®t),w(t+7))|e=(v,w) €E, 0<t<T—1.};
3. cg(t): = c.(t) for e(t) € ET;

4. (,pg(t)(ajg(t)): = e(zc(t),t) for e(t) € ET;

5. qg(t): = qy(t) for v(t) € VT.

If we define a flow correspondence to be xg(t): = z¢(t), the minimum-cost flow
problem on dynamic networks can be solved by using the solution of the static
minimum cost flow problem on the time-expanded network. It is shown in [2] that for
each minimum-cost flow in the dynamic network there is a corresponding minimum-
cost flow in the static network and vice versa. In such a way, to solve the considered
problem, we have to build the time-expanded network N7 for the given dynamic
network N, to solve the classical minimum-cost flow problem on the static network
NT and to reconstruct the solution of the static problem on N7 to the dynamic

problem on N.

Remark 1. In the case of the acyclic network the constructed time-expanded
network can be reduced to the network of the smaller size, using the following
algorithm, based on the process of elimination of irrelevant nodes from the time-
expanded network [5]:

Algorithm

1. To build the time-expanded network N7~ for the given dynamic network N.

2. To perform a breadth-first parse of the nodes for each source from the time-
expanded network. The result of this step is the set V_ (V") of the nodes that
can be reached from at least a source in V7.

3. To perform a breadth-first parse of the nodes beginning with the sink for
each sink and to parse the edges in the direction opposite to their normal
orientation. The result of this step is the set V4 (V.I") of nodes from which at
least a sink in V7" can be reached.

4. The reduced network will consist of a subset of nodes V" and edges from ET"
determined in the following way

VT =vTnv_vInv,(vIh,  ET =ET T xv'T).

5. q;(t)T*: = qu(t) for v(t) e VT,
/ T* IT*

6. ¢y : = ce(t) for e(t) e B,
;T

T o) (%T(t))i = @e(xc(t),t) for e(t) € ET. O
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In the next section we derive the procedure of the reduction of the considered
problem (1)—(4) to the one without condition (3).

3 Reduction of the Considered Problem to the One without
Restrictions on Edge Capacities

The procedure of the reduction of the linear minimum-cost flow problem with
restrictions on edge capacities to the one without restrictions on edge capacities was
proposed in [1]. In this paper we derive this procedure for the minimum-cost flow
problem with nondecreasing and nonnegative cost functions.

It is more optimal to reduce the considered dynamic problem to a static one
and after that to reduce it to the problem without restrictions on edge capacities.
Therefore let us consider problem (1)-(4) on the static network and let us show
that this problem can be reduced to a problem on a new network H. For facility
we will use the same notations as in the dynamic network but will discard all time
information. The new network H will consist of set of vertices W, |W| = n + m,
and set of arcs F, |F| = 2m. The graph (W, F') is a bipartite graph with two parts
E and V,ie. W = E|JV and there are only arcs leaving from vertices of set F and
entering vertices of set V. By [u,v] we denote a vertex which corresponds to arc
(u,v) in G. If there is an arc (u,v) in G, then there are arcs ([u, v],u) and ([u,v],v)
in F and @([u v], )(az([u v], )) = 0 and (p([u v, v)( ([u,v], v)) = Sp(u,v) (a:(uﬂ,)) We associate
value c(, ) With vertices [u,v] and value 3_, \yep C(u,0) — ¢ With vertices v € V. In
a new problem we have to find flows ([ ,] ) that solve the following problem:

D Plu)o) () — min (5)
(u,v)EE
T ([u]w) T T(jup],0) = Cu) (6)
Z [$([u7v]7 ) + ':U( U u] Z c u U - (Ju (7)
veV veV
Z ([u,0]w) = 0 (8)

Now we show that these problems are equivalent. Let us consider that flow x(, )
is a feasible one for the initial problem. Set

T(fu],0) = T(uw) 9)

Z(fuala) = Cup) ~ Lu) (10)
In such a way flows in the new problem are nonnegative, so condition (8) is true.
Besides, as

F([uolv) T L(uelw) = Cuo)

Z[x([u,v},u) + T([v,u],u Z Clu,w) Z L (u,w) + Z T(v,u)

veV veV veV veV
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then conditions (6) and (7) are true.
Vice versa let us consider that the new problem is feasible. If we define the
flow by formula (9), then it is obvious that condition (2) is true. Further in view

of (6)
D T = D Tow) = YT () — ()] =
veV veV veV
= [Ctuw) = Tunlaw)] = D T(loada)-
veV veV

Using (7) we reduce the first part of this equality to ¢, and hence condition (1) is
true.

It is evident that costs of feasible flows in these two problems are equal, so in such
a way we reduced the problem with restrictions on edge capacities to the problem
without restrictions on edge capacities.

We would like to note that the same argumentation can be held to solve the
considered network problem in the case when there are two-side restrictions on edge
capacity:

Te <Te < C, Ve€EE,

where r. and ¢, are lower and upper boundaries of the capacity of the edge e at time
t correspondingly. This case can easily be reduced to the one with only one-side
restrictions [1]. We introduce one additional artificial source b; and one additional
artificial sink be. For every arc e = (u,v), where r. # 0 we introduce arcs (b, v) and
(u, by) with r and 0 as the upper and lower boundaries of the capacity of the edges.
We reduce c to ¢ —r, but r to 0. We also introduce the arc (ba, b1) with ¢, ) = 00
and 7, 5,) = 0.

4 The Minimum Cost Flow Problem with Cost Functions that Do
Not Depend on Flow

Further we will study the minimum cost flow problem without restrictions on
edge capacities and with cost functions that do not depend on flow, i.e. when the
cost functions are constant on the constructed time-expanded network. Obviously
that in the case of constant cost functions the structure of optimal solution does
not depend on flow distribution on network. When there is only one source and one
sink the considered problem becomes a problem of finding the shortest path from a
source to a sink. For solving this problem there is a plenty of algorithms [1, 3].

The formulated minimum cost flow problem with constant cost functions is re-
lated to network synthesis problems and Steiner trees. The network synthesis prob-
lem is formulated as follows. Let the graph G = (V, E), |V| = n, with source v € V'
be given. Moreover with every arc e € E a length ¢, is associated. The problem
consists in finding the graph G* = (V, E*), E* C E, in which there is a path from
the vertex ¥ to every other vertex u € V' \ {0} and the total length of its arcs is
minimal.
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It is easy to show that the optimal graph G* is a tree rooted at the source. One
of the methods for solving this problem is to generate all trees with the root ¥ that
allow flows, to calculate the cost of the flow and to select the tree with the minimal
cost. Evidently this method can be applied only in the case when the number of
vertices u € V'\ {0}, for which ¢, > 0 is not too big. Nevertheless this approach can
be used for some practical problems.

The more general network synthesis problem is formulated as follows. Let the
directed graph G = (V, E), |[V| = n be given. With every arc e € E of this graph a
length ¢, is associated. Moreover a subset of vertices V/, VI=p(p <n), is given,
for which for every uw € V' \ V there is a path P(v,u) from the vertex v € V to .
The problem consists in finding the graph G* = (V, E*), E* C E, which satisfies this
condition and the total length of which is minimal. Evidently the optimal graph G*
is a tree with the base V' C V. An algorithm for finding the minimal tree with the
given base is proposed in [6].

The particular case of the network synthesis problem is the Steiner problem,
which is formulated as follows. Let the directed graph G = (V, E) with the root
vertex ¢ and the subset of vertices U C V, where a nonnegative length . is asso-
ciated with each arc e € E, be given. It is necessary to find a tree T* = (V*, E*),
V* C V, that contains subset of vertices U, i. e. U C V*, and for which the sum of
lengths of its edges is minimal. In our problem subset U represents a set of stocks
on the network. Though the problem of constructing Steiner tree is NP-complete,
many heuristic algorithms have been designated to approximate the result within
polynomial time [4,7].
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dimensional differential systems with polynomial right-hand sides of order less than
three.
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1 On the number of elements in a functional basis
of invariants

It is known [1-3] that in the study of a polynomial differential system with the
aid of Lie algebras and the orbit’s theory an important role belongs to invariants
and comitants of the systems [4-5]. Functional basis of invariants (comitants) should
be especially mentioned. This can be explained by the fact that knowledge of Lie
algebra of operators allows us to determine beforehand the exact number of elements
in a minimal basis. In this article using the general theorem of algebraic invariants
theory [4] functional bases of centro-affine invariants are studied for different three-
dimensional differential systems with right-hand sides of order less than three.

Consider the three-dimensional differential system

¥ = a’ + ala® + al ja*2’ (j,a,5=13), (1)

where the coeflicient tensor aiﬁ is symmetrical in lower indices, in which the com-

plete convolution holds, and the group of centro-affine transformations GL(3,R):
T = qla” (A =det(q) #0; j,r=1,3).

The Lie algebra of operators [1] for linear representation of the group GL(3,R)
in the space of coefficients of system (1) is given by the following operators:

d; =D + D + D (i =T,9), 2)
where 5 5
(0) 1 0) _ 2 0 _ 3
Dii=aga D =a5m Di=dgs
© _ 20 © _ 30 ©_ 10
Pi=age D= e Do =aga

© Natalia Gherstega, 2006
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DY = a3%, Dy = al%, D = a2%; (3)
D = algoy + gy — oy —aiy
Dél) = a%aia% + a%aia% +a§88§ - a%aa%,
DY) = —al sy ooy +al s + ol
DY = ot (o = al) g+ ey — otz —al
D = ol g+ ey + (o al) gy — otz —
D) = —alr + (o} = ad) 50y + b+ adoy —adg
DY = —aj s + ol oy + b+ (o} o) 5y —adn
D) = —al g — ooy + (o} = ad) s + aby el
DY) =~y ol bl -t ()
D§2) —a1; 68%1 +ag 68%2 +azs 8;3 +ags 88:1))3 201 88%1 -
%2%%2 %3%%3 — 24}, 85{’1 —ai 85{’2 — afy 85{’3’
Déz) = —0%2% - 2a§2%%2 - a%?)%%g + a%l% + a%zz%%g—
_a§28ai§2 + agsaaig’g - ai’2aai;{,2 — 2a3, 85%2 —ajs 8533’
Déz) = —ajs 65}3 — aj 65%3 - 2a§3%;}3 - a%s%%g - ‘133%%3—
—2‘1%387%3 + aifl(‘)ai‘%l + afy 85{’2 + a3y 85%2 —ajs &%37
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0 0 0 0 0
D = a2 " + (a3 — al +aj + (a3y — 2aj,) =1 + (a35 — ajg) =+
4 11 80&1 (a1s 11)8%2 13 aaig (agy 12)(9&%2 (a3s 13)&%3
0 0 0 0 0 0 0
2 2 2 2 3 3 3
+a —a —2a79—=— — @ —a — 209 =—o — Qi3 —=,
% 3“%3 " 3‘1%2 2 8@%2 b aags " 8@%2 2 8@%’2 s aags

0 0
DY = a}) =1 +aly— + (afs — a})) + a3y + (a3s — aly) =1+
5 8&%1 8&%2 8&%3 8&%2 8&%3

o 4, 8 4, 0
—a —a
1 11 2 12 2
Oazs dais Oass

o9 4 0 4 0 4 0

+(a35 — 2a13) - 2‘11337:337

— 2020 — — a3 — — a5y —
139 2 11973 12 5 3
daszs dajs Oass

0 0 0 0
DY = —2ajy =1 — aby =1 — A= + (al; — 2a}y) =5 + (aly — ady) =5+
6 daly dal, daly da?, da?,

Hola—oh) g o o oy g —dha ~dhg

D%Z) = —ai, 85%3 — a3, 8553 - 2@38%,3 +a}y 85%1 + a3y 85%2 + (a5 — a%2)aai%3+

+ag2aai%2 + (a3 — a%z)aai%g + (ads — 26‘%3)85%3 — af 85%3 - a§2aai§,3 - 2‘1%38%37
D = —2nlag o, — b~~~

0

3 )
Q33

0 0 0 0 0
+(a%1—2ai’3)W+(a%2—a§3)8—3+(a%3—a§3)6 3 +a%28 5

1
+a +a
3 2353 33
11 ajs ais a9 Dasy 9

2) 1 (9 8 1 8 2 8 (9 2 (9

1 2
=—ai35 7 — 20357 —A33 57 — Q353 203355 —A335 5+
dajy Oayy Oays Oafy Oasy Oaszs

D

0 0 0 0
2 2 3 2 2 3 2 3 2

+ai1 =+ (aly—aj3) == +aj3 ==+ (a3 —2a33) == +(a33—a33) == +a33=—=-
g 3 (aiy 13)9 3 135 3 (a3, 23) 9ad, (a53—az3) Dl 35 %)

According to [2] is proved the following
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Theorem 1. The polynomial 6(a) in the coefficients of the system (1) is a centro-
affine invariant [3] of the system (1) with weight g iff the equalities

di0) = —gb (i=T3), d;(0)=0 (j =7,9), (6)

hold, where d; (i =1,3) and d; (j =4,9) are the operators (2)-(5).

Definition 1. The set of polynomial invariants {0s(a), s € B} of the system (1)
with respect to the GL(3,R)-group is called a functional basis of invariants of the
system (1) with respect to this group if any invariant 6(a) of the system (1) with
respect to the GL(3,R)-group can be written as a univocal function of the invariants
Os(a). (Here B is some set of finite or transfinite natural numbers.)

Definition 2. A functional basis of invariants of the system (1) with respect to
the GL(3,R)- group is called minimal if any invariant could not be removed out,
overwise it is not a functional basis anymore.

With the aid of Theorem 1 we obtaine

Lemma 1. The number of elements u in a functional basis of centro-affine invari-
ants for the system (1) is equal to 22 (i.e. p=22).

Proof. We observe, according to equalities (6), that any invariant 6(a) satisfies a
non-homogeneous linear system of partial differential equations of the first order.
In the theory of equations (see for example [6]) it is known that the number of
functionally independent solutions (invariants) of the system (6) is equal to

w=N —rankM; + 1, (7)

where N is the number of coefficients in the system (1), and M; is the matrix,
constructed on coordinate vectors of the operators (2)—(5). As for coefficients of
the system (1) we have N = 30, and the general rank of the matrix M; is equal to
9, according to equality (7) we obtain that the number of functionally independent
solutions (invariants) of the system (6) is equal to 22. Lemma 1 is proved.
Remark, with the aid of respective combinations of the operators (3)-(5), the
truth of equalities of the type (7) can be showed for any subsystem of the system
(1). Taking into consideration this fact and equality (7) we obtain that for u holds

Lemma 2. The number of elements p in the basis of centro-affine invariants for
the three-dimensional differential system is given in the Table 1.

Table 1
I Differential system Number of the system
0 |[#/=d (j=1,3) (8)
3 i = ahr® (j,a=1,3) (9)

(6%

4 i =d +ahr® (j,a=1,3)

13 3:] =al + al g2®a® (j,a,0=1,3)
19 | &/ =ala® + ajaﬁwaxﬁ (j,a,8=1,3)

10 i =a’ ﬁwaxﬁ (J,a, 6 =1,3)
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Remark 1. For the system (8) we have p = 0, as writing the equation (6) with
the operators DZ(O)(H) =—g0 (i=1,3), Dj(#) =0 (j =4,9) from (3) we obtain
that the constant is the unique solution of this system. Such invariants will not be
considered further.

To construct invariants of the system (1) and (9)—(13) we will use their notation
with the aid of the convolution and alternation [4]. Further the unit three-vector

ePI" with coordinates e!23 = —g132 = 312 = 321 — 231 — _ 213 — 1 apd
eP” =0 (p,q,r =1,3) will be used in other cases.
2 Centro-affine invariants of functional bases
for the systems (9)—(13) and (1)
Theorem 2. The expressions
01 =al, 0= agag, 03 = ao‘aﬁaﬁ, (14)

form a functional basis of centro-affine invariants of the system (9).

Proof. We observe that the invariants (14) satisfy DZ(I)(HJ-) =0 (i=1,9; j=1,3),
where DZ-(l) is from (4). One can verify that the Jacobi matrix for the polynomials
from (14) has the general rank 3. Hence the indicated invariants are functionally
independent and according to Table 1 form a functional basis of centro-affine invari-
ants of the system (9). Theorem 2 is proved.

From (5) with the aid of information from Table 1 we obtain

Theorem 3. The expressions

i = m qﬁa ﬁfﬁqu" 19 = apsagta;’ua‘s5aguai’/yepqrssw,
iz = aﬁpagqalsaita’ju guqu%st“ iy = a(;apagqagrazsaﬁ/‘taguewesw,
i5 = apsaqtagraiuagua sEPT e g = ag‘sagta(graauagyawqurssm, (15)
i7 = apsagtamauuaﬁyaaégpqrgstu is = apsaf;tagragua’éy%uepqrem,
Qg = apsaqﬁtagrafmag“a ¥ ePTestu o = g2 agt al ag WY P gstu

form a functional basis of centro-affine invariants of the system (10).

Jacobi matrix for the invariants i1 — i1¢ is calculated when

1 1 1 1 1 1
aj; =ajp=aj3=ayp =1, ay=2 a3 =3, a=-1,
_ 2 2 _ _ 2 _
ajo =06, aj3=-1, ay»p =0, a3 =>5 a3=>0,
3
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its rank is equal to 10, that shows the functional independence of i1 — i1¢.
Using the operators DZ-(O) + Di(l) (1=1,9) from (3)-(4) and p = 4 from Table 1,
is proved

Theorem 4. The expressions (14) and

«

uaga;’aéa“a”&?g,ﬂg (16)

94:CL

form a functional bases of centro-affine invariants of the system (11).

Using the operators DZ-(O) + DZ-(2) (i =1,9) from (3), (5) and p = 13 from Table
1, is proved

Theorem 5. The expressions (15) with any three invariants from the following
four

. . B 5 B 5 Y 0
i1 = agﬁaﬁ, 119 = agﬁawaﬂya , 13 = agﬁ/aaéaﬂya , 14 = agyagyama ata” (17)

form a functional basis of centro-affine invariants of the system (12).

Jacobi matrix for elements of a basis of centro-affine invariants of the system
(12) from (15) and (17) is calculated when

1 2 3 1 1 1 1 1

a =3, a" =5, a =7 a=ap=a3=ap=1, ay3y=2
1 2 _ 2 2 _ 2 _ 2 _

azgg =3, ayjy=-1, aj;=06, aj3=-1, a3=0, az3=>,

012’,3 =0, a?l = a%z = a%?, =1, 032 =T, ‘133 =4, 033 =0,
its rank is equal to 13, that shows the functional independence of the indicated

Iinvariants.

Remark 2. The invariants (17) for the system (12) are obtained from tensorial ex-
pressions of the comitants Ky, Kg, K7 and Kj7, respectively, from the monograph
[4, p. 141-142] after the substitution =~ for a™.

Using the operators Di(l) + DZ@) (1=1,9) from (4)—(5) and p = 19 from Table
1 is proved

Theorem 6. The expressions (14), (15) and

- a, B v 6 pgr ;.  _ a B v & pegr . __ o B vy & _pgr
115 = Ay Gagap, 055", 16 = ayag,a3,a068"", i17 = ayag al,ap ™,
o _ oo By 6 pgr ; _ a B v & p o _pgr o By & W _pqr
18 = a5agpas,a5,.6"", g = apagag ap,al e, s = ajaza)ag.an e, (18)

form a functional basis of the centro-affine invariants of the system (13).

Jacobi matrix for elements of a basis of centro-affine invariants of the system
(13) from (14), (15) and (18) is calculated when

a% = -1, a% =9, azl,) =-9, a7=4, a% =9, ag =1,
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it’s rank is equal to 19, that shows the functional independence of indicated invari-
ants.

Remark 3. The invariants

191 = a%ﬁ{ a’, g9 = a®a’ a’, i3 = a%a’a’ a‘;,
B%ay v aB 776 Taf

i9q = agagyag“a‘sa“, o5 = af’;agﬁag“aéa“ (19)
for the system (1) are obtained from tensorial expressions of the comitants K3, Ky,
Kg, Kj2 and K3, respectively, from the monograph [4, p. 141-142] after the sub-
stitution z~ for a~.

Using the operators DZ(O) + Di(l) + Di@) (i = 1,9) from (3)—(5), Remark 3 and
the statement of Lemma 1 about the number of centro-affine invariants in functional
basis (22 elements) for the system (1), is proved

Theorem 7. The expressions (14)-(16) and (18), with i11 from (17) and iz
from (19) form a functional basis of centro-affine invariants of the system (1).

Jacobi matrix for elements of a basis of centro-affine invariants of the system (1)
from (14)—(16) and (18) with 41; from (17), i1 from (19) is calculated when

(1:3, (1:5, a:7’ (11:—7, (12:5, a§:—9,

its rank is equal to 22, that shows the functional independence of indicated invari-
ants.
One can verify

Remark 4. With the aid of the invariants (14)-(19) it is possible to construct
other functional bases of centro-affine invariants of the system (1) consisting of 22
elements.
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Limits of solutions to the semilinear wave equation
with small parameter

A. Perjan

Abstract. We study the existence of the limits of solution to singularly perturbed
initial boundary value problem of hyperbolic - parabolic type with boundary Dirichlet
condition for the semilinear wave equation. We prove the convergence of solutions and
also the convergence of gradients of solutions to perturbed problem to the correspond-
ing solutions to the unperturbed problem as the small parameter tends to zero. We
show that the derivatives of solution relative to time-variable possess the boundary
layer function of the exponential type in the neighborhood of ¢ = 0.
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Keywords and phrases: Semiliniar wave equation, singular perturbation, boundary
layer function.

1 Introduction

Let Q € R? be an open and bounded set with the smooth boundary 9€2. Consider
the following initial boundary value problem for the wave equation, which in what
follows will be called (F:):

eug(z,t) + u(x,t) — Au(z, t) + u(x,t) = f(z,1), z€Q,t>0,

U(Z’7O) ZUO(‘T)7 ut(a:,()) :Ul(x), T € Q7

u(x,t) =0, t>0,

€082
where ¢ is a small positive parameter.
We will study the behaviour of the solutions to the problem (F;) as ¢ — 0. It is

natural to expect that the solutions to the problem (P.) tend to the corresponding
solutions to the unperturbed problem (FPp):

vi(x,t) — Av(z, t) + 03 (2, t) = f(z,t), =€ Qt>0,
U(ﬂj‘,O) = ’LL(](ZE), T € ﬁa

v(x,t) 0, t>0,

€0

as € — 0. The main results are contained in Theorem 5. Under some conditions on
ug, w1 and f we will prove that

u—v in C([0,T];L*()), as &— 0, (1)
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uw—v in L®(0,T;Hy(Q), as &—0, (2)
W —v —ae 50 in L®(0,T;L*R)), as £—0, (3)

where a = £(0)—uj +Aug—uj. The relationship (3) shows that the derivative u’ has
the singular behaviour relative to the small values of the parameter € in neighborhood
of the set {(z,t)|z € Q,t = 0}. It means that the set {(x,t)|x € Q,t = 0} is the
boundary layer for v/ and the function « is the boundary layer function for u’. The
proofs of the relations (1), (2) and (3) are based on two key points. The first one is
the relationship between the solutions to the problem (Fy) and (P:) in the linear case
(see Lemma 3 and Theorem 3). The second key point represents apriori estimates
of solutions to the problem (F.), which are uniform relative to small parameter ¢
(see Lemma 2).

The singularly perturbed nonlinear problems of hyperbolic-parabolic type were
studied by many authors. Without pretending to the complete list of the works in
this area, we mention here only the works [1] - [6] in which the larger references can
be found.

In that follows we need to use some notations. Let X be a Banach space. For
k€N, pelloo)and (a,b) C (—00,+00) we denote by W¥P(a,b; X) the usual
Sobolev spaces of the vectorial distributions W*P(a,b; X) = {f € D'(a,b, X); 0 e
LP(a,b; X),l =0,1,...,k} equipped with the norm

1 i) = (Zuflum,,x)

For each k € N, W¥*(a,b; X) is the Banach space equipped with the norm

= O]
HfHWk’OO(a,b;X) On<1[a<}§€Hf HL ®(a,b;X)"

In the following for k& € N we denote by H*(Q) (L*(Q) = H°(2)) the usual real
Hilbert spaces equipped with the following scalar products and norms:

/ > O u@)v(@)dz,  [u,v] = (u,0) 0,

|a| <k

(u,0) = /Q u(@p@)dz, ful = fullzy Il = llully 0

By H~*(Q2) we denote the dual space to H¥(Q), i.e. H7*(Q) = (HF(Q))". We will
write (-,-) to denote the pairing between H~1(Q) and HE ().

2 Solvability of the problems (P.) and (Py)

First of all we shall remind the definitions of solutions to the problems (P:) and
(FPy) and also the existence theorems for solutions to these problems.



LIMITS OF SOLUTIONS TO THE SEMILINEAR WAVE ... 67

Definition 1. We say a function u € L?(0,T; H}()) with v’ € L*(0,T; L*(2)),
u" € L2(0,T : H-Y(Q)) is a solution to the problem (P.) provided

e(u(t),n) + (u'(t),n) + [u(t),n] + (u®(t),n) = (f(t),n), VYne€Hy(Q), (4)

a.e. t €[0,T] and
u(0) = ug, u'(0) = u1. (5)

Definition 2. We say a function v € L*(0,T; H}(Q)) with v' € L*(0,T; H~1(Q))
is a solution to the problem (Py) provided

W' (), ) + [(t),n] + (W*(),n) = (f(t),n), Vne Hy (), (6)

a.e. t €[0,T] and
’U(O) = Uup. (7)

Remark 1. In view of the conditions u € L*(0,T; H}(2)), v’ € L?*(0,T; L*(2)),
and u" € L*(0,T; H-Y(Q)) we have u € C([0,T]; L*()) and v’ € C([0,T]; H1()).
Consequently, we will understand the equalities (5) in the following sense:
[u(t) —uo| — 0, |[u/(t) —u1||g-1() — 0 ast — 0. Similarly, in view of the conditions
v e L2(0,T; HY(Q)) with v' € L*(0,T : H-Y(Q)), we have v € C([0,T]; L*(2)), con-
sequently, we will understand the equality (7) in the following sense: |v(t) —ug| — 0
ast — 0.

Theorem 1 [7]. Let T > 0. If f € WhY0,T;L*(Q)), uo € HE(Q) N
H2(Q), w1 € H}(S), then there ewists a unique solution to the problem (P:)
such that u € WhH*(0,T; HY(Q)) N L>=(0,T; H2(Q)), v € L>*(0,T; L*(Q)), u" €
L>(0,T; HY(Q)).

Theorem 2 [8]. Let T > 0. If f € WHL(0,T; L3(Q)), ug € H(Q) N H?(Y), then
there exists a unique solution v € WH°(0,T; L*(Q)) to the problem (Py) and the

estimates
1/2
)] + /||v )P’ /|v ar) <
< Juo| + / F(@)dr, Vi [0,T), (8)
0
t 1/2 t 1/2
ol oz + (| I0@IPar)" + ([ o). war) " <
0 0

t
< | Auo + £(0) — ud| + /0 F(ldr, Yt e 0,7, (9)
are true.

Remark 2. If f € WhY0,T;L%(Q),uo € HI(Q) N H3(Q), w1 € HH(Q),
then according to the conclusion of Theorem 1 in fact u € CY([0,T]; L*(Q))N
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C([0,T); HY(Q)). Consequently, the term e(u”(t),n) in (4) can be expressed in the
form e(u”(t),n) and we will understand the equalities (5) in the following sense:
[lu(t) — ugl| — 0, |u/'(t) — ui| — 0 as t — 0. Similarly, in view of the conclusion of
Theorem 2, v € C([0,T]; L*(2)),v" € L>=(0,T; L*(2)), the term (v'(t),n) in (6) can
be expressed in the form (V'(t),n).

3 Apriori estimates for solutions to the problem (P.)

In this section we shall prove an apriori estimates for the solutions to the problem
(P:) which are uniform relative to the small values of parameter €. Before proving
the estimates for the solutions to problem (P:) we recall the following well-known
lemma.

Lemma 1 (see for example [9]). Let ¢ € L(a,b)(—00 < a < b < 00) with ) >0 a.
e. on (a,b) and let ¢ be a fized real constant. If h € C([a,b]) verifies

t
%h%) < %3 +/ Y(s)h(s)ds, VYt € [a,b],
then .
wmsw+/w@w,Wem@
also holds.
Denote by u(t) = u(t,-),

Eo(u,t) = elu/ (6)* + [u()]® + [[u@®)|* +2(1 — E)/O [/ (7)[Pdr+

+2E(u(t),u’(t))+2/0 Hu(T)H?dTH/O ()T + 50
and

Bu(u, 1) = 2l (O + ) + el a1 + (1 (1) u() +

t t
—I—s/ |u’(7)|2d7+/ ()| 2dr.
0 0

Lemma 2. Let f € Wh1(0,00; L%(2)), up € HL(Q) N H2(Q), uwy € HY(Q). Then
there exists the positive constant C = C(2) such that for any solution wu to the
problem (P.) the following estimates

EY?(u,t) <CMy, te0,00), 0<e<l, (10)

B t) < CMy, ae. tel0,00), 0<e<1/2 (11)
hold, where

My = MO(HUOH7 ’ul,v Hf”Wl’l(O,oo;Lz(Q)))v MO(0707 0) =0,
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My = Ma(|luoll g2 (@), [ualls [ flwi10,00:22(0)))s  M1(0,0,0) = 0. (12)

If in addition f € W1(0,00; L?(2)), ui,a € HL(Q) N H%(Q), then there exists
g0 = €0(2, Mp) € (0,1) such that the function

2(t) = u'(t) + ae™° (13)

satisfies the estimate
1211 Loe (0,003 () T 112|220 0,00:22(02)) + 2l w2 0 00sm2(02)) £ C M2, (14)

for 0 < e < ey, where
a = f(0) —u + Aug — uj, (15)

My = Ma(||fllw21(0,00:020)) Nt m2(0), el g2(0));,  M2(0,0,0) = 0. (16)

Proof. In what follows let us agree to denote all constants depending only on ) by
the same constant C. The direct computations show that for every solution to the
problem (P:) the following equality

%%Wﬁ:z@@m@+w@» ae. tel0,00) (17)

is fulfilled. For € € (0,1) we have that Eg(u,t) > 0 and |u(t)| < (Eo(t,u))"/2. Then
integrating the equality (17) on (0,t) we get

Bo(u,t) = Eo(u,0) +2(£() = £(0), u(t) ) +2(£(0), u(t) = u(0) )+
v2 [ (#0) = 0 u(r) )i < Bt 0) + glato? + 5( [ 15 lar) '+

¢
ol + 0 OF +2 [ (1) + 17/ By .. 1€ [0.00).
From the last inequality we have that

Eo(u,t) < 2(co + 5)2 Mg+

#4 [ (1170 mar), e 0.00), (19

where cg is the constant from the inequality |u|? < col|u|[?,u € H}(2). Since
Ep(u,t) € C([0,00)) due to Lemma 1, from (18) the estimate (10) follows.

To prove the estimate (11) let us denote by uy(t) = h= (u(t + h) — u(t)), h > 0.
For any solution of the problem (FP:) the equality

%&mmﬂ:@ﬂm%%@+wﬁo,wat€MwL
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is true, where

Fi(t) = fu(t) — un(t) <u2(t + 1)+ ult + R)u(t) + u2(t)).

Integrating the last equality on (0,t), we obtain

Eq(up,t) = E1(up,0) + /Ot (Fh(T), 2euy, (1) + Uh(T))dT, t €0, 00).

As |up (1) + 2eu) (1)] < 2E1/2(uh, 7), then from the last equality we get
Er(un,t) < B (up,0) +2/0t |EW ()| B (un, 7)dr, ¢ € [0,00).
Using Lemma 1, from the last inequality we obtain the estimate
E (up, t) < B (uy, 0) +/Otth(T)\dT, t € [0,00).
Since for 1 < p < oo,k € N and u € WHP(0,T; H*(Q)) the inequality

t t
L oy < [ I Ol . € [0.00),

is true, then we obtain

(19)

/Otth(T)ldT < /Ot|f'(7)|d7+2</0t|u’(r)|2d7)1/2[</0t |u2(7+h)|2d7>1/2+

t 1/2
+(/ ‘U2(7')‘2d7') ] < Mo+ (1 —¢e) tEy(u,t) <
0
§0M0<1+M0>, te0,00), 0<e<1/2.
As W/ (0) = ug,eu(0) = £(0) — ug + Aug — ud, and |ud| < 4v/3||ug|3, then

B2 (W,0) < (Mo + M + [[uoll sy + [ ])

(21)

(22)

Using the estimates (21), (22) and passing to the limit in the inequality (19) as

h — 0 we obtain the estimate (11).

Now let us prove the estimate (14). Under the conditions on f,ug and u; we
have that z € W1H°(0, 00; HE (Q)) N L(0, 00; H2(R2)), 2" € L>®(0,00; L2(Q)) and 2

is the solution to the problem

(2" (0)n) + (#(0).n) + [2(0),1] + 3(w2()=(t),m) =
( (te 77)’ Vn € H(Q), ae. te(0,00),
2(0) =z, 2/(0) =0,

(23)
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where
filt,e) = f'(t) + <3U2(t)04 - Aa) e 5 2 = f(0) — uf + Aug.

Denote by

1
Ea(z,t) = &2/ (D)2 + 5 2O + el lz@)? +(#(0), (1) )+
t t t
+a/ | () Pdr + / |2(r)|Pdr + 3/ (w3(r)2(7), 2(7) ) ar.
0 0 0
For the solution z to the problem (23) we have

d

—Ba(z.1) = (fl(t,s),z(t)+25z'(t)> —65(z’(t),u2(t)z(t)), ae. te(0,00).

Integrating the last equality on (0,t) we obtain

Ey(z,t) = F2(2,0) + /Ot (fl(T,E),Z(T) + 252'(7’)>d7—

—6e /0 t (z'(T),UQ(T)z(T))dT, te0,00). (24)

Using Holder’s inequality, the estimate (10) and the inequality
zlls@) <All2ll, ¥z € Hy(Q), ~=(48)", (25)

we get the estimate

(), w2()2(0) | < 12 OOl @l sy < CMEE Ol

from which it follows that

65‘/; (z'(T),uQ(T)z(T))dT( < %/Ot\z'(f)y%m

t
1
+CM065/ la(rliPdr < 5Bx(z,), te[0,00), 0<e<eo, (26)
0

where g9 = min{1/2, (20)"* My %}. As |2(7) + 2¢2/(1)] < 2E21/2(z,7'), then due to
Lemma 1 from (24) and (26) follows the estimate

t
E;/Q(z,t)gw;”(z,mm/ \fi(r,e)dr, te0,00), 0<e<e.  (27)
0

The inequality |u?(7)a| < ¥*||a||||u(7)||?> permits to get the estimate

t
/ |f1(7,€)|dT < Mo+ CME||f| + llal| 20, t € [0,00), 0 <e < 1. (28)
0
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As
Ey*(2,0) < C|[£(0) — uf + Aug|| < CM;, 0<e<1,

then from (27) and (28) follows the estimate
EY2(2,t) < CMy, te0,00), 0<e<ep. (29)

Further, if z is a solution to the problem (23), then the function zj,(t) = h=!(2(¢t +
h) — z(t)),h > 0 is the solution to the problem

€<Z;{(t)777> + (Z;L(t),n) + [zn(t), 7] +3<U2(t)zh(t),17> _
- (Gh(t’g)’n)’ vn € Hi(Q), a.e. te(0,00), (30)

2,(0) = zon, 2,(0) = 21,

where
Gh(t,e) = fin(t,e) — Bup(t)z(t + h) (u(t + h) + u(t)),

zon = h7H(2(R) — 20), zn = b2 (R).

In exactly the same way as the inequality (27) was obtained we get the inequality
1/2 1/2 !
EY2 (e ) < 222 (2, 0) + 2/ Gu(r,)ldr, t € [0,00), 0< e <o (31)
0

As u/(t) = z(t) — ae~'/%, then using Holder’s inequality, the inequalities (25), (20)
and the estimates (10), (29) we obtain

/0 lup, (7)2(7 4+ h) (u(T + h) + u(r))|dr <

t
< /0 [ (7)o 1207 + W) sy (11 + Wl oy + ()] oy ) dr <

t
SOMO/ un (D) [} + )l |dr <
0

< CMyE?(/ ) Ey*(z,t + h) < CM,, te[0,00), 0<e<e.  (32)

Using Holder’s inequality, the inequalitis (20), (25) and the estimates (10), (11) we
will estimate f7j, as follows

t t t
/0 [ Fun(r)ldr < /0 Fl(re)dr < /0 () ldr+
t

t
%/ e_T/E(\Aal+3]au2(7)])d7+6/ e/ |au(r)u ()]dr <
0 0

t
. 1
< Mo +Clollzsgay [ el (Zullzsior+
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+Hu’(7)HL6(Q))dT <OMs, te0,00), 0<e<1/2. (33)
The estimates (32) and (33) imply the following estimate for Gy,
t
/ Gu(P)ldr < CMs, 1 €[0,00), 0<z<zp. (34)
0
As
By*(2',0) = |£/(0) + Awy — 3udui| < O, (35)

then, using the estimates (34), (35) and passing to the limit in the inequality (31)
as h — 0, we obtain the estimate

B (2 4) <CM,y, te(0,00), 0<e< e (36)
From (29) and (36) follows the estimate
[|2[lw1e 0,00:22(2)) + [12llw12(0,00sm3 () < C M2, 0 <& < eo. (37)

Finally, let us estimate |[2| o (0 00;17 ())- To this end we denote by

Es(z,t) = el (8)1* + |2()]* + |l2@)I* +2(1 ~ 6)/0 [ (r)[Pdr+

+2:(=(1), 2/ (1)) + 2 /Ot ||2(7)| 2 dr + 6 /Ot (w(r),22(r) ) dr +3(u2(1), 22(1)).

If z is a solution to the problem (23), then

%Eg(z,t) - 2( Filt,e), 2(t) + z’(t)) n 6<u(t)u’(t), z2(t)), ae. te(0,00).

Integrating the last equality on (0,¢), similarly as the inequality (18) was obtained,
we get

Fs(z,t) < C<E3(Z= 0) + Hfi”le(o,oo;m(Q)) + /Ot ‘ <U(T)UI(T)’ 22(7)) ‘dﬂ_

¢
+ [ (Aol + o) B erdr), telom), v<e<t (39)
0
In the obvious way we obtain the estimate
E3(Z7 O) + Hfi”%l(o,oo;lzz(ﬂ)) < CM2 (39)

Using Holder’s inequality, the inequality (25) and estimates (10), (11), (29), we get
the estimate

KKWW%M%ﬂWgAM%www%WMﬁm@MS
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t
<7 [ WOl <
< CMlMoEQ(Z,t) < CM,y, te [0,00), 0<e<e. (40)
Due to Lemma 1 from (38), (39) and (40) follows the estimate

t
12l (o < Ba*(2,8) < C(Ma + /O (fa(re)] + £ (r,2))dr) <

<CM,, te [0, OO), 0<e<Leg. (41)
The estimates (37), (41) imply (14). Lemma 2 is proved.

Corollary 1. If f € W21(0,00; L2(2)), u1, £(0) —ud + Aug € HL(Q)NH?(Q), then,
in fact, the function u(t) satisfies the estimates

ullwino00;mi () < CM2, 0 <e<e, pE[2,00] (42)

ellu"]| Lo 0,002 () + [AU|[ Lo (0,00522()) £ CMa, 0 < e < &o. (43)

4 Relationship between solutions to the problems (P.) and (Py)
in the linear case

In this section we shall give the relationship between solutions to the problem
(P.) and (P,) in the linear case, i. e. in the case when the term u® in the problems
(P:) and (Pp) is missing. This relation was inspired by the work [10]. At first we
shall give some properties of the kernel K (t,7,¢) of transformation which realizes
this connection.

For € > 0 denote

K(t,r,¢) = 2—\/1% (Ki(t,72) + 8Kt m,2) — 2Ks(t,7.2) )
where 3t — 27 2t — 71
Kl(t,T,s):exp{ = }A( 2@),
Ks(t,1,e) = exp{gt LGT} <22t\7€—;—)’

Ks(t,7,e) = exp{%}A(Z\—;;t), A(s) = /:O e_”2d77.

Lemma 3 [11]. The function K(t,T,e) possesses the following properties:

(1) For any fizede >0 K € C({t > 0} x {7 > 0}) NC°(Ry x R);

(ii) K (t,7,e) =K r(t,1,6) — K (t,1,¢), t>0,7>0;
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(iii) eK-(t,0,e) — K(t,0,e) =0, t > 0;

1
(IV) K(077—75):2_66Xp{_27-_€}7 7—20;

(v) For each fized t > 0, s,q € N there exist constants C1(s,q,t,e) > 0 and
Cy(s,q,t) > 0 such that

|0;0IK (t,7,e)| < Cy(s,q,t,e)exp{—Ca(s,q,t)T/c}, T >0;

(vi) K(t,7,e) >0, t>0, 7 >0;

(vii) Let e be fized, 0 < ¢ < 1 and H be a Hilbert space. For any ¢ : [0,00) — H
continuous on [0,00) such that |p(t)] < M exp{Ct}, t > 0, the relationship

oo

lim K(t,T,E)(,D(T)dT:/ e Tp(2eT)dr,

1s valid in H;
(viii) [(CK(t,7,e)dr =1, t>0;
(ix)
/ K(t,7,)|t — 7lidr < C=92(1+192), qe[o,1].
0
x) Let f € WH>(0,00; H). Then there exists positive constant C such that
(x)
IO /0 K(t,7,0)f()dr|| < OVEQ+VDIF li=ooestnys 2 0.

(xi) There exists C > 0 such that

t 00 9
// K(Tﬁ’ff)exp{——}deTSC’e, t>0, e>0.
0 0 g

Theorem 3. Suppose that f € L°°(0,00; L*(Q)) and u € W?2°(0,00; L?(2)) N
L>=(0,00; HY(Q)) is the solution to the problem:

e(u(t),m) + (W' (t),n) + [u(t),n) = (f(t),n), Vne Hy(Q), (44)

a.e. t €0,00),
uw(0) = ug, ¥ (0) = uq. (45)

Then the function vy which is defined by

vo(t) = /000 K(t,r,e)u(t)dr (46)
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is the solution to the problem
(vo(t),m) + [vo(t),n] = (folt,€),m), Vo€ Hy(Q), Vt>0, (47)

Vo = Pe, (48)
where

fo(tye) = Fy(t,e) + /000 K(t,r,e)f(r)dr,

1 3t ( 1 [t ©
Fy(t,e) = NG {2exp{4—€})\< E) — )\<§ g)}ul, Pe = /0 e "u(2eT)dr.
Moreover, vy € W2>(0,00; L2(£2)) N L*°(0, 0o0; HE ().

Proof. Asw is the solution to the problem (44), (45) and u, u’, v’ € L>(0, 00; L?(f2)),
then vg € W2%(0,00; L*(Q)) N L>(0,00; HY(Q)), u € C([0,00); L3()) and
lu(t) — uog| — 0,]u/(t) — u1| — 0 as ¢ — 0. Therefore, integrating by parts and
using the properties (i) - (iii) and (v) of Lemma 3, we get

(vo(t),m) = </0°° Ki(t, 7, e)u(r)dr, 77) =

(/000 (EKrr(t,T,E) — K. (t,T, zs))u(T)dT7 77) -
— (/OOO K(t,7,¢) (&?u”(T) + u'(7)>d7 +eK(t, O,E)ul,n) —

= (fo(t,a)ul,n) — [v(t),n], ¥ne HQ), Vt>D0.

Thus vy(t), which is defined by (46) satisfies the equation (47). From property (vii)
of Lemma 3 the validity of the initial condition (48) follows. Thus Theorem 3 is
proved.

5 Limits of solutions to the problem (P.) as ¢ — 0

In this section we shall study the behavior of solutions to the problem (F:)
as € — 0.

Theorem 4. Suppose that f € W1(0,00; L?(2)), uo, u1, f(0) —ud +Aug € HE(Q)N
H?(Q), then there exist constants C = C(Q) and g9 = £o(S2, My) such that the
following estimates

lu —vlloqogrz) < CM2(t¥? +1)Ve, t2>0, 0<e<e, (49)
e =0l [ Lo ma ) < CMa(1+1¥2)e/*, £20, 0<e<e, (50)
are fulfilled. If in addition f € W2°°(0, 00; L*(12)), then

|/ — v — ahe ™% | poo (o 112 ()) < OMse/ (1 +%2), t>0,0<e<ey, (51)
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is fulfilled, where u is a solution to the problem (P:), v is the solution to the problem
(Po) and Mz = Ma + || f"[| Lo (0,00;2(02)) -

Proof. Proof of estimate (49). If w is the solution to the problem (P:), then
according to Theorem 3 the function

w@y:AmKuﬁﬁmumT
is the solution to the problem
{ ng%n)+¢w@yny:(F@¢%n), Vne HY(Q), t>0, (52)
w = Pe,

where
F(t,e) = Fy(t,e) + /000 K(t,r,e)f(r)dr — /000 K(t,r,e)u(r)dr.

Using the estimates (11), (41) and properties (viii) and (x) from Lemma 3 we obtain
the following estimates

[u(t) — w(t)] < CVEQ + VUl L0 (0,0002(0)) <

<CMve(1+Vt), t>0, 0<e<1/2 (53)

and
lu(t) —w(t)]] < CMae 21+ V1), t>0, 0<e<e. (54)

Therefore, as ||w(t)|| < My, then
[a?(8) = w*(2)] < Cllu®) = wb) sy (1125 @y + 0O Bogey) <

< O |[ult) = w®)[[[Ju(®)|[* < CM2ve(L+ V1), t2>0,0<¢ < ep. (55)

Denote by y(t) = v(t) — w(t), where v is the solution to the problem (Fy) and w is
the solution to the problem (52). Then the function y is the solution to the following
problem:

y(1)n) + (@), ) + ((02(0) + v(@w(t) + w(H)y(),n) =
= (Fl(t,a),n>, Vn € HE(Q), t>0, (56)
y(0) = uo — e,

where

Fi(t,e) = f(t) — Fo(t,e) — /000 K(t,r,e)f(r)dr + /000 K(t,7,e)ud(r)dr — w?(t),
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Due to the estimate (8) (in the linear case) for the function y we get the estimate

(D)) < 1y(0)] + /0 Fi(r.e)ldr, >0,

From the estimate (11) it follows that

1y(0)] < /0 e lug — u(2e7)|dr <

e 2eT
< / e_T/ |/ (s)|dsdT < Ce|[u|| oo (0,00,02(02)) < CeMi.
0 0

As q(s) = e A(s) < C, for s € [0, 00] then

/Ot \Fo(r, 2)|dr < Clui /Ot [exp{i—;—})\<\/§) +A(%\E)}df _
= ctul [ ew{ - ZHa(y/2) + a(3y/D)]ir < Celurl. 120

Using the properties (viii) and (x) from Lemma 3, we have

/ot 70~ /OOO K (7, 5,2)  (s)ds|dr <

< OVE|F Il oo (0,00:22(0) (1 + 132) < CVEM(1 +£3/2), ¢ > 0.
Let us evaluate the difference
I(t) = w(t) — /000 K(t,1,e)u(T)dr.
Due to inequality (25) and the estimates (10), (41), we get
|(w?(9))'| = 3[u (s)u?(s)| < 3|’ ()| Loy | [uls)[ o0y <

< 3P|l (s)ll[|u(s)|[* < OMa, s €[0,00), 0<e<ep,

and, consequently,

‘u?’(t) —/oo K(t,T,g)u3(T)dT( <OMyVE(l+VE), t>0, 0<e<ep.
0

Hence, from the last estimate and (55), we get
101 < ()~ (0] + [6) ~ [ Kt el (r)ar] <
0

< CMav/eE(1+VE), t>0, 0<e<ep.

(57)

(58)

(59)

(60)
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Therefore .
/II(T)IdTSOMNE(Ht?’/Q), t>0, 0<e<e. (61)
0

Gathering the estimates (59), (60) and (61), we have
t
/1wua@u7gcmb¢a1+ﬁﬁ% £>0, 0<e<ep
0

Using the last estimate and (58), from (57) follows the estimate
()| < CMav/e(14+132), >0, 0<e<e. (62)

Finally, the estimates (53) and (62) involve (49).

Proof of estimate (50). To prove the estimate (50) we have to evaluate
Y[l Lo (0,00; 12 (2))-  To this end we observe that due to (9) for y' is true the esti-
mate

ly' ()] < Yol +/0 |[Fy(7,€) —d(r)y(r)ldr, t€[0,00), (63)

where a(t) = v2(t) + v(t)w(t) + wi(t), Yo = Ay(0) + F1(0,¢) — a(0)y(0). Using the
estimate (43), we get
|Ay(0)] < CMs,. (64)

Due to the inequalities (11) and (25) we obtain that
IF1(0,2)] < C(Ifllwraooesza@y + hul + [uoll*) < CMy (65)

and
|a(0)y(0)] = |uf — 2| < CMs. (66)

The estimates (64), (65) and (66) imply

|Yo| < CM,. (67)
As
K. (t,7,) — K(t,7,¢) = — 3(m@7@—m@7@)
b ) ) b 46\/’7_'[' bl ) ) bl
and

/OOO (Kl(t,T, €) +K2(t,7',5))d7- < Cs()\( — %\/t/_s) + e?’t/‘le)\(\/t/_&?)) < Ce,

then for f € W1°°(0, 00; L?(12)), due to the properties (ii), (iii) and (v) from Lemma
3, we obtain the estimate

‘/000 Kt(t,T,E)f(T)dT‘ = ‘ /OOO (EKT(t,T,E) — K(t,T, E))f/(T)dT‘ <
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< e /OOO (K(t,7,2) + Ka(t, 7, 2)) | f/(7)|dr <

< Cllfllwrse(0,00;2(02)) < CMs.

(68)

Similarly, using the inequalities (25), (42) and the properties (ii), (iii), (v) and (viii)

from Lemma 3, we obtain the estimates
o0
‘ / Kt(t,T, E)Ug(T)dT‘ < CHUHWLOO(O,OO;H(%(Q)) < CMQ, O<e <
0

(w®) (&) < Cllw' Ollllw @) <

€0, (69)

§0M0H/ Kot eyu(r)dr]| < CMy 0<e<e, telnoo).  (70)
0

By direct computation we can show that

/ (7, 2)|dr < Clus| < CMy, € [0, 00).

0

The estimates (68), (69), (70) and (71) involve the estimate

t

/ |F{(T,e)|dr < CM,, 0<e<egy, tel0,00).

0
Thanks to the inequality (25) and Holder’s inequality we have

' (t)y(t)] < C(IIU(t)Illlv'(t)ll + [ @)[w(®)]]+

HlvOw' @) + IIw(t)IIIIw’(t)II)IIy(t)||7 t € [0,00).

Therefore, the estimates (8), (9), (62) and (33) imply
t
/ ld/(r)y(r)|dr < CMy(1+1%2), 0<e<eo € [0,00).
0

Using the estimates (67), (72) and (73), from (63) we obtain

Iy (1) < CMa(14+t%?), 0<e<ey, tel0,0).

' (), 50)) + [y + (at), y(t) = (Fi(t.€),y(t)
|Fi(t,e)] < CMs, 0<e<egg, te]0,00),
then due to (74) we get
ly@I < ly@I(IF @) + [y (8)]) < CMav/E(1+172)%, 0 <e < e,

From the last estimates and (54) the estimate (50) follows.

(72)

(73)

(74)

t € [0,00).
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Proof of estimate (51). Denote by z(t) = u/(t) + ae /%, where « is defined in
(13). Then z(t) is a solution to the problem (23). According to Theorem 3 the
function w;(t), which is defined as

wi(t) = / K(t,7,e)2(r)dr
0
is a solution to the problem

{ (wh(t),m) + [wi(t),n] = (F(t,e),n), Vne Hy(Q), t>0,
wi1(0) = wie,

where

Ft,e) = /0 T Kt e) fu(re)dr — 3 /0 T K R (7)2(r)dr

[ee]
wlez/ e Tz(2eT)dr.
0

Using the estimates (11), (14) and properties (viii), (ix) and (x) from Lemma 3,
similarly as the estimates (53) and (54) were obtained, we obtain the following
estimates

|2(t) — w1 (t)] < CVEQ + V)12 || oo 0,00:12(00)) <

< OMay/e(1+VE), t>0, 0<e< e, (75)

and

et~ w0 < [ Kema)| [ 1 6)as]ar <

< Ollzpocmyay [ Kl elit=rV2dr <

< CMue 1+, >0, 0<e<ep. (76)

Under the conditions on f,uy and w;, if v is a solution to the problem (Fy), then
the function vy (t) = v/(t) is a solution to the problem

(v4(8).m) + o1 (), n] +3(2(er (), m) =
= (F't1n), Ve HYQ), ae te(0,00)
Ul(O) = 20-

Denote by R(t) = wi(t) — v1(t). Then the function R is a solution to the problem
R(6),n) + [R(),1] + 3(v2(OR(t),n) =

- (fl(t,a),n>, vp e HY(Q), ae. te(0,00),
R(O) = W1ieg — 207
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where
Fi(t,e) = F(t,e) + 30 (t)w (t) — f(¢).

For the function R the estimate
t
ROI< RO+ [ Fneldn t20
0
holds. Using the estimate (14) we get

IR(0)] < / e |20 — 2(2em)|dr < Cel| || 1= 0oz < CeMa.
0

(78)

To estimate the second term of the right-hand side of (77) we will present F(t,¢)

in the following form:
Fi(t,e) = 1Ii(t,e) + Ix(t,e) + 3I3(t, ),

where

I(t,e) = / K(tm,e)f (r)dr — 1'(2),
0
Ly(t,e) = / K(t,1,¢) (3u2(7')a — Aa> e 7/edr,
0
I3(t,e) = v*(t)wy (t) — / K(t,7,e)u*(r)z(7)dr.
0
Using the properties (viii) and (x) from Lemma 3, we obtain the estimate

[11(t,8)] < CIf" || 000 r2) VEL+VE), t>0, >0

and, consequently,

t
/ L (r,0)dr < CJlf" e ootz VA + £2), £20, &>0.
0

In view of the inequality (25) and the estimate (10) we have
[ (t)al < [lu)l|Fsqllallzs@) < Vllu@lPllall < CMz,  t = 0.

Therefore the property (xi) from Lemma 3 permits to estimate I(t,¢)

t t 00
/ |Io(T,e)|dT < CM2/ / K(7,s,e)e */*dsdr <
0 o Jo

< CMse, t>0, 0<e<eg.

Further, using the inequalities (25), (50) and (76), we get

[v* (twi(t) — u?()2(1)] < C(Ile(t)IIIIU(t) —o@II([[u®I] + o@D+

(79)
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Hlwn () = =) l[u(t)]?) < CMa(llu(t) = o(®)]] + llwa(t) - 2(0)]]) <
< CMye (14837, >0, 0<e<e. (81)

Using the estimates (10), (14), (42) and property (ix) from Lemma 3, we obtain the
following estimate

/0 T K (7 )[12(r)2(r) — w2(0)2(0)|dr <

< [T K] [ o 6)206) +02(6)2 ()i <

<M, /OOO K(t.7.2)| /t(1 + 12 ()])dsdr <
< CMue 1 +t%), >0, 0<e<ep. (82)
The estimates (81), (82) imply
/Ot [I3(7)|dr < CMae /Y (1 +t%/2), t>0, 0<e<e.
From the last estimate and (79), (80) it follows that
[1Amaar <omta e, iz, 0<esa @

From (77), due to (78) and (83) it follows that
IR(t)] < C Mo (1417%), t>0, 0<e<ep.

The last estimate and (75) imply the estimate (51). Theorem 4 is proved.

Theorem 5. Let T > 0. Suppose that f € W1(0,T; L%(Q)), uo, u1, f(0) — ud +
Aug € HY(Q) N H%(Q), then there exist constants C = C(Q,T) and go = eo(, My)
such that the following estimates

[ = vle o, 20)) < CMave, 0<e < e, (84)
HU — UHL""(O,T;H&(Q)) < CM251/4, 0<e < €0, (85)

are fulfilled. If in addition f € W°°(0,T; L?(2)), then
|[u' — " — Oéhe_t/eHLoo(07T;L2(Q)) < OMsge'/t, 0 <e<e, (86)

is fulfilled, where w is the solution to the problem (P:), v is the solution to the
problem (Py). The constants M;,i = 1,2,3, depend on the same values as M;, the
difference being that the norms || flyr.1(0,00;02(0)) 0 M; are replaced with the norms
Lf[lwwi0,m;L2(0)-
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Proof. For any function f € W20, T; L?(Q)),1 € [1,00], there exits the extension
f € W20, 00; L?()) such that

1 Fllw20,00:22(0)) < CON Fllwai 0.7, 22(0) (87)

(see, for instance, [12]). If @ is the solution to the problem (4), (5) with the same
initial conditions ug,u; and the right-hand side f , then according to Theorem 1 we
have that u(t) = a(t) for t € [0,T]. Similarly, if ¥ is a solution to the problem (6),
(7) with the same initial condition ug and the right-hand side f , then according to
Theorem 2 we have that v(t) = 9(t) for t € [0,T].

Consequently, using the estimates (49), (50), (51) and (87) we obtain the esti-
mates (84), (85) and (86). Theorem 5 is proved.
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Unsteady flow of an Oldroyd-B fluid induced
by a constantly accelerating plate

Corina Fetecau, Constantin Fetecau

Abstract. We study the start-up flow of an Oldroyd-B fluid between two infinite
parallel plates, one of them at rest and the other one being subject, after time zero, to
a constant acceleration A. The solutions that are obtained satisfy both the associate
partial differential equations and all imposed initial and boundary conditions. They
reduce to those for a Maxwell, Second grade or Navier-Stokes fluid as a limiting case.
Mathematics subject classification: 76A05.

Keywords and phrases: Oldroyd-B fluid, velocity field, tangential tension, con-
stantly accelerating plate.

1 Introduction

In a recent paper [1], we established exact solutions for the motion of a second
grade fluid and of a Maxwell one between two infinite parallel plates, one of them
being subject to a constant acceleration A. It is the goal of this work to extend
these results to a larger class of non-Newtonian fluids, namely Oldroyd-B fluids. The
constitutive equations of an incompressible Oldroyd-B fluid, as they were presented
by Rajagopal [2], are

T=-pl+S, S+AS-LS—SLT)=u[A+)\(A-LA-ALY)], (1.1)

where T is the Cauchy stress tensor, S the extra-stress tensor, L the velocity
gradient, A = L+ LT is the first Rivlin-Ericksen tensor, -pI denotes the indetermi-
nate spherical stress, p is the dynamic viscosity, A and \.(< ) are relaxation and
retardation times and the superposed dot indicates the material time derivative.

This model includes as special cases the Maxwell model and linearly viscous fluid
model. Consequently, their solutions will appear as special cases of our solutions.
Furthermore, the solutions for a second grade fluid can be also obtained. Recently,
the Oldroyd-B fluids have received a lot of attention from both the theoreticians and
the experimentalists in rheology. They can describe many of the non-Newtonian
characteristics exhibited by polymeric materials such as stress-relaxation, normal
stress differences in simple shear flows and non-linear creep.

© Corina Fetecau, Constantin Fetecau, 2006
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2 Governing equations

In the following we shall consider unidirectional motions of the form [1, 3, 4]

v =v(y, t) = v(y, t)1, (2.1)

where 7 is the unit vector along the z—coordinate direction of the system of Cartesian
coordinates x,y and z. For this velocity field, the constraint of incompressibility is
automatically satisfied. We shall also suppose that the extra-stress tensor S depends
on y and t only, i.e., S = S(y, t). If the fluid has been at rest till the moment t = 0,
then the initial condition

S(y, 0) = 0, (2.2)
together with (1.1) lead to S,, = Sy. = Syy = S.> =0 [5] and

(1+29)7 = p(1 4+ X0)0v, (L4 A0)o — 22700 = —2u)(0,v)?, (2.3)

where 7 = Sy and 0 = S;;.
The balance of linear momentum, in the absence of body forces and of a pressure
gradient in the x-direction, reduce to

OyT = pOv, Oyp = 0,p = 0. (2.4)

Eliminating 7 between Egs. (2.3); and (2.4);, we attain to the linear partial
differential equation

)‘61522}(3% t) + 8tv(y7 t) = V(l + /\rat)agv(yy t)7 (25)

where v = p/p is the kinematic viscosity of the fluid and p its constant density.

3 Couette flow induced by a constantly accelerating plate

Consider an incompressible Oldroyd-B fluid at rest between two infinite parallel
plates at a distance h apart. Suppose that the lower plate is subject, after time
zero, to a constant acceleration A in a direction parallel to the upper one, which is
stationary. The governing equation is (2.5) while the initial and boundary conditions
are [5]

U(yv 0) = 81511(2/,0) =0; ye [07 h) ’ (31)

respectively,
v(0,t) = At, wv(h,t)=0; t>0. (3.2)

Multiplying both sides of Eq. (2.5) by sin(\,y), integrating between the limits
y =0 and y = h and having (3.1) and (3.2) in mind, we find that [6]

Mg (8) + (1 + aX2)0gn (t) + VX206, (1) = MyA(Vt +@); >0, (3.3)
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where @« = v\, A, = nn/h and the finite Fourier sine transforms vs,(t),
(n=1,2,3,...), of v(y, t) have to satisfy the conditions

0sn(0) = ven(0) =0; n=1,23,... (3.4)

The solutions of the ordinary differential equations (3.3) with the initial condi-
tions (3.4) are

1 T2nT3n eXP(Tlnt) — T1nT4n eXP(TZnt)
t— 1-— A
V)\% Ton — Tin
if A\, € (0, o0)\{a, b}
A
»Y] N P 2
if A, € {a, b},
where
—(14ar?) £ /(1 +aX2)2 —4vIA2
Tin, "2n = 5
2\
1—ad2 £ /(1 +ar2)2 —4vIN2
T3n, Tdn = )
2\
0 1
VI(VA+ VA=)
and
b=

1
VIVA = A=A
Now, using the Fourier’s sine formula [6], we find that

(1YY g 2ANsin(ny)
v(y,t)—(l h> At vh 2 X3 +
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where

Bt L+ v\ —20)A2 Bt

if A\, € (0, a) U (b, o0)

a)\% 1— 2y4
D, (t) = exp (—j > %A"t—i— 1 if A\, € {a, b}

Yt n L+v(A —2))A2 o Yt
cos { o3 o S o
if A\, € (a, b),

where

B =/ (14+a)2)2 — 40A\2

and

Yo = VAVAAZ — (14 a)2)2.

From (2.3); and (2.2) it easily results that

T(y,t) = %exp <—§> /Ot exp (%) (1 + X\07)0yv(y, T)dr. (3.7)

By substituting (3.6) into (3.7) we find that

Ty, t) = —% {t+ A — A) [1 — e (%)} } -

2pA K cos(Ny) - 2pA £ — cos(Any)
_ _EY ST, () S8y 3.8
AP D = —exp | — ;::1 (t) 2 (3.8)

where

Bt 1—a\? Bt
o (ﬁ) g, (ﬁ)
if An € (0, a)U (b, o0)

1+ aX?
2\

a2
U, (t) = exp <——” ) 1+aX?

1_r
A i

]t+1 if A\, € {a, b}

L—a)2 [t .
cos (Lt) + - ~ sin <ﬁ> it A\, € (a, b).
As soon as the velocity field v(y, t) and the tangential tension 7(y, t) have been
determined, we can find the normal tension o(y, t) using (2.3)2 and (2.2). The
hydrostatic pressure as it results from (2.4), is an arbitrary function of ¢.
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4 Limiting cases

1. Taking the limit of Egs. (3.6) and (3.8) as A\, — 0, we attain to the similar
solutions for a Maxwell fluid (see [1], Eq. (4.8), for the velocity field)

(1Y 24 > sin(A,y)
= (1-2) a2 S,

24 ) — sin(Any)
and
1A t 2pA K cos(Any)
o=t fol ) ) AE e
h A h — A2
2pA £ — cos(Any)
+= exp< 2/\);%@) 2 (4.2)
where
ant 1— 202\ ant 1
h| == L - if A\,
w{) = () e )
1 1
Vo (t) = ﬁt+1 if )\n_Q\/J
Snt 1—20A\2 Ot £ e
cos { 5y 5 sin | o if A\n N )
ant 1 ant ) 1
h | —— — f An ,
() (&) e (o)
1 1
T.(t) = ﬁt—kl if A\, =——=

cos Ont + iSim Ont if A\, € 1 00
{ 22 bn, 22 "2V ’
an =+/1 —4vA\2 and 9§, = \/4vA\2 — 1.

2. In the special case when both A\, and A — 0 into Eqs. (3.6) and (3.8), or
A — 0in Egs. (4.1) and (4.2), we get the simple solutions (see [1], Eq. (3.10) for
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the velocity field)

Y 24 & _z¢] sin(Apy
u(y, t) = (1 - E) At == [1 s *nt] % (4.3)
n=1 n
respectively,
A 2pA wa2e] cos(Any
rly, t) = —H-t = 2= [1 A t] (A ) (4.4)
n=1 n

for a Navier-Stokes fluid.

3. Finally, by formally letting A\, — 0 into (3.6) and (3.8) (but using only the
first lines of ®,(-) and W¥,(-)), we also attain to the solutions (see [1], Eq. (3.9) for
the velocity field)

B Yy 24 & A2 sin(A\,y)
oy )= (1-3) 4= 2 [1 —oxp <‘ o' )| T (45)
and
_pA 2pA 1 VA2 cos(Any)
T(y, t) = 5 (t+A) . Z [1 T ax exp < T oz/\%t R (4.6)

n=

corresponding to a second grade fluid.

5 Conclusions

In the present paper we have established the velocity filed and the associated
tangential tension, corresponding to an unsteady lineal flow of an incompressible
Oldroyd-B fluid between two infinite parallel plates. One of plates is held fixed
and other one is subject, after time zero, to a constant acceleration A. Direct com-
putations show that v(y,t) and 7(y,t), given by (3.6) and (3.8), satisfy both the
associate partial differential equations (2.5) and (2.3); and all imposed initial and
boundary conditions, the differentiation term by term in sums being clearly permis-
sible. These solutions reduce to those for Maxwell, Navier-Stokes and Second grade
fluids as limiting cases.

The solutions (3.6) and (3.8) as well as those for a Maxwell fluid (4.1) and (4.2),
contain sine and cosine terms. This indicates that in contrast with the Navier-Stokes
and second grade fluids, whose solutions (4.3)-(4.6) do not contain such terms, os-
cillations are set up in the fluid. The amplitudes of these oscillations decay expo-
nentially in time, the damping being proportional to exp(—t/2)).

Finally, it is important to underline that the Oldroyd-B model does not contain
as a special case the second grade fluid model. However, for some special classes of
motions, as that considered here, the governing equations also include the equations
of motion for the second grade fluid. Consequently, in all these cases, the similar
solutions corresponding to second grade fluids can be also obtained as limiting cases
of those for Oldroyd-B fluids.
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Abstract. Commutative Moufang loops of finite special rank are characterized with
the help of various associative subloops and with the help of various abelian subgroups
of their multiplication group.
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By analogy with group theory [1], the (special) rank of loop @ is the least positive
number (@) with the following property: any finitely generated subloop of loop @) can
be generated by r(Q) elements; if there are not such numbers, then we sat rQ) = co. As
to the structure and subject is concerned this paper is analogous to paper [2], where
the commutative Moufang loops (abbreviated CMLs) with maximum condition for
subloops are characterized. All notions and results of the CML theory we need are
in detail described in the paper [2] (see also [3]). The present work characterizes a
CML of finite rank with the help of various associative subloops and with the help
of various abelian subgroups of its multiplication group.

Takes place

Lemma 1. The following statements are equivalent for an arbitrary CML Q:

1) CML Q satisfies the minimum condition for subloops;

2) CML Q is a direct product of a finite number of quasicyclic groups, belonging
to the center of CML Q, and a finite CML;

3) CML Q satisfies the minimum condition for invariant subloops;

4) CML Q satisfies the minimum condition for non-invariant associative sub-
loops;

5) if the CML @Q contains a centrally nilpotent of class n subloop, then it satisfies
the minimum condition for centrally nilpotent of class n subloops;

6) if the CML Q contains a centrally solvable of class s subloop, then it satisfies
the minimum condition for centrally solvable of class s subloops;

7) at least one mazximal associative subloop of the CML @ satisfies the minimum
condition for subloops.

The equivalence of conditions 1), 2), 3) is proved in [4], the equivalence of condi-
tions 1), 4), 5), 6) is proved in [5] and the equivalence of conditions 1), 7) is proved
in [6].
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Lemma 2. If H is an invariant subloop of an arbitrary loop @, then

rQ <rH+r(Q/H).

Proof. Let t, s be ranks of loops H and @/H respectively. Let us take in @ a finite
set M and consider the subloop zH|x € M > in the quotient loop Q/H. As it is
finitely generated, then it is possible to select in loop < M > such a subset S of
order s that

<zH|lre M >=<zH|xr € S >.

Let us fix some notation for any x € M
T =XsTh,Ts €S >, xp E< H > .

As < zp|x € M > is a finitely generated subloop of loop H, then it is generated by
a certain subset T of order < ¢t. Obviously, < M >=< T US >, ie. rQ <t +s.
This completes the proof of Lemma 2.

Further we will need a well known statement.

Lemma 3. A primary abelian group has a finite rank v if and only if it decomposes
into a direct product of v cyclic and quasicyclic groups and, consequently, satisfies
the minimum condition for subgroups.

We will also need the marvellous theorem of M.I. Kargapolov [7].

Lemma 4. Let A be an invariant abelian subgroup of group G. If all abelian
subgroups of group G have finite ranks, then the abelian subgroups of group G/A
also have finite ranks.

Lemma 5 A periodic CML has a finite rank if and only if it satisfies the maximum
condition for subloops.

Proof. An arbitrary periodic CML ) decomposes into a direct product of its
maximal p-subloops Q. In addition, for p # 3, @, are abelian groups [8]. Therefore,
if @ has a finite rank r(, then the number of subloops @), is finite and ranks rQ),, do
not exceed the rank r@Q. Conversely, if the CML @ satisfies the minimum condition
for subloops, then the number of subloops @), is finite and each subloop @, satisfies
the minimum condition for subloops. Hence it is enough to consider the case when
the CML @ is a 3-loop.

Let us suppose that the CML @ has a finite rank. Then all its associative
subloops have finite ranks and, by Lemma 3, satisfy the minimum condition for
subloops. Then by 5) of Lemma 1 the CML @ satisfies the minimum condition for
subloops as well.

Conversely, if the CML @ satisfies the minimum condition for subloops, then by
2) of Lemma 1 it decomposes into a direct product of a finite number of quasicyclic
groups and a finite CML. Then it follows from Lemma 3 that the CML @ has a
finite rank. This completes the proof of Lemma. 5.
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Lemma 6 Let Q be a non-periodic CML with the center Z(Q) of finite rank. Then
Z(Q) decomposes into the direct product Z(Q) =T x L, where T is a non-periodic

abelian group, L is an abelian group without torsion, and the quotient loop Q/L is
a periodic CML.

Proof. It is shown in [3] that for any element z € Q, 2° € Z(Q). Hence the
center Z(Q) is a non-periodic abelian group. The periodic part T' of group Z(Q)
decomposes into a direct product of its primary components and as T has a finite
rank, their number is finite. Therefore T has a finite exponent. Then by Corollary
10.1.13 from [9] T" stands as a direct factor the Z(Q) =T x L, where L is an abelian
group without torsion. CML Q/Z(Q) has the exponent three. Then it follows from
the relations Q/Z(Q) = (Q/L)/(2(Q)/L) = (Q/L)/((T x L)/L) = (Q/L)/T that
the CML Q/L is periodic as the extension of the periodic CML T with the help of
the periodic CML @Q/Z(Q). This completes the proof of Lemma 6.

We remind that the multiplication group 9M(Q) of an arbitrary CML @ is the
group, generated by all permutations L(z), where L(z)y = zy.

Lemma 7. A CML Q has a finite rank rQ if and only if the rank rO of its
multiplication group M is finite.

Proof. Let a CML @ have a finite rank and let 91 be a subgroup of the group
M, generated by a finite set of elements 1, ..., ;. By the definition of group I,
any element ¢; (i = 1,...,t) is a product of a finite number of permutations L(ay;).
Let H be a subloop of CML @, generated by all elements a;;. The subloop H can
be generated by no more that rQ elements bq,...,b,. Let us now suppose that
element a;;, written via the generators b1, ..., by, has the form a;; = wv, where u,v
contain in the notation less generators bq,...,by,, than a;;. Let us show that the
subgroup M is generated by the permutations L(by), ..., L(by,). Indeed, the CLM is
characterized by the identity 22 - yz = 2y - yz [3]. Then L(2?)L(y)z = L(zy)L(z)z,
L(@?)L(y) = L{zy)L(z), L(zy) = L?) L)L\ (2), Lizy) = L(z)L(@)L{y)L "} (@).
Hence L(a;j) = L(w) = L(u)L(u)L(v)L™!(u). Continuing this process with the
permutations L(u), L(v), we will obtain after a finite number of steps that the per-
mutation L(a;;) is expressed through the permutations L(b1),. .., L(by;,). Conse-
quently, 91 < r@.

Let now H be a finitely generated subloop of CML Q, let {hq, ..., hi} be a certain
minimal system of its generators and let the rank 791 be finite. Let us now consider
the subgroup M of group M with a system of generating elements {L(hq), ..., L(hg)}.
This system is minimal because if any of the generators is expressed through the
others, for example L(hy) = L~1(ha)L(h3), then L(h1)1 = L™ (ha)L(h3)1, hy =
hy Lhs, thus contradicting the minimality of system {h1,...,hs}. As the group 9 is
locally nilpotent [4], then the commutator-group 9 of group 9 is contained into the
Frattini subgroup. Then the quotient group 9t/9 decomposes into a direct product
of cyclic groups and their number coincides with the number of the generators of
a minimal system [9]. Therefore any minimal system of generators has the same
number of elements. Consequently, the system {hy, ..., h;} contains no more than
rIt elements, hence rQ < r9. This completes the proof of Lemma 7.
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Lemma 8. The multiplication group 9 of a periodic CML @Q has a finite rank if
and only if it satisfies the minimum condition for subloops.

Proof. The multiplication group 91 of a periodic CML @ is locally nilpotent and
decomposes into a direct product of its maximal p-subgroups M, [4]. If the group
9N has a finite rank or satisfies the minimum condition for subgroups, then it is
obvious that the number of subgroups 9, is finite. Let the group 9 have a finite
rank. Then each subgroup 9, has a finite rank. It is shown in [10] that a locally
nilpotent p-group has a finite rank if and only if it satisfies the minimum condition
for subgroups. Therefore subgroups 9,, and then the group M too, satisfy the
minimum condition for subgroups. Conversely, if the group 9 satisfies the minimum
condition for subgroups, then each subgroup 9, satisfies this condition. Hence they
have finite ranks, then the group 971 has a finite rank as well.

Lemma 9. Let 2 be the mazximal abelian subgroup of the multiplication group 9 of a
CML. Then any non-unitary invariant subgroup N of the group M has a non-unitary
intersection with 2A.

Proof. Let us suppose the contrary, that A N9 = {e}. As 2 is the maximal
abelian subgroup, then there exist such elements o € A, v € N, that [a,v] # e.
The subgroup M is invariant in 9, therefore [o,v] € M. The commutator-group
I is a 3-group [3], then there exists such an element 3 € N that 32 = e. We
denote € =< 2, 8 >. The group M is locally nilpotent [4] and as the subgroup 2 is
maximal in €, then it is invariant in € [9]. The subgroup M is invariant in 9N, then
the subgroup € NN is invariant in € as well. By the supposition AN N = {e}, there
are two different the unitary element invariant in € subgroups €N9 and 2 intersect
on the unitary element. Therefore € is a direct product of the groups € N9t and .
Then any element of 2l commutes with elements of € N H1. But it contradicts the
maximality of the abelian group 2. This completes the proof of Lemma 9.

Proposition 1. The following conditions are equivalent for an arbitrary non-
associative CML Q with the multiplication group 9:

1) the group M satisfies the minimum condition for subgroups;
2) the group M satisfies the minimum condition for non-invariant subgroups;

3) at least one maximal abelian subgroup of the group M satisfies the minimum
condition for subgroups.

Proof. The quotient group /7 (M) is a 3-group [3]. Hence, if « is a certain element
of infinite order from 9M, then for a certain n, o™ € Z(9M). If the group M satisfies
the condition 2) or 3), then there is an abelian subgroup 2 in 9t which contains
the center Z(91) and satisfies the minimum condition for subgroups. Therefore the
group M is periodic. Then 9T decomposes into a direct product of its maximal
p-subgroups My, in addition for p # 3, M, C Z(M). It follows from the definition
of group A that M, C A for p # 3. Therefore it is enough to consider the case when
M is a 3-group.

Let now the condition 2) hold in the group 9t and let us suppose that the
condition 1) does not hold in 9. Then it follows from Theorem 4.11 from [11]
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that the group 91 contains an invariant subgroup 2, within which all its cyclic
subgroups are invariant in 9, such that the quotient group 9t/ is a cyclic group.
Let us suppose that the CML (@ is generated by the elements b, a1, aso,.... Taking
into account the construction of group 9t we will suppose that the permutations
L(a;), i = 1,2,... (perhaps L(b) too) belong to subgroup 2. Hence they generate
in 9 invariant subgroups. Then for an arbitrary fixed element x € @ and a certain
natural number n, L~ (z)L(a;)L(z) = L™(a;). Further, L(a;)L(x) = L(z)L"(a;),
L(a;)L(x)y = L(z)L™(a;)y, a; - zy = a - aly. If y = 1, then a;x = zal, za; =
zay, a?_l = 1. The last equality holds true only for n = 1. Then a;-xy = x-a;y, i.e.
a; € Z(Q). It follows easily from here that the CML @ is associative. Contradiction.
Consequently, the CML @ satisfies the condition 1).

Let us now suppose that the condition 3) holds true in group 9. The group
9 is locally nilpotent [4], then by Theorem 1.8 from [11] it has a central system.
Now, taking into account Lemma 9, the further proof of implication 3) — 1) can be
completed exactly repeating the proof of Theorem 1.19 from [11]. Further, as the

implications 1) — 2), 1) — 3) are obvious, the proposition is proved.

Proposition 2. The following conditions are equivalent for an arbitrary non-
associative commutative Moufang Z A-loop Q:

1) CML Q has a finite rank;

2) if the CLM @ contains an invariant (resp. non-invariant) centrally nilpotent
of class n subloop, then all invariant (or non-invariant) associative subloops of in-
variant (resp. mon-invariant) centrally nilpotent of class n subloops of the CML Q
have finite ranks;

3) if the CLM @ contains an invariant (resp. non-invariant) centrally solvable
of class s subloop, then all invariant (or non-invariant) associative subloops of in-
variant (resp. mon-invariant) centrally solvable of class s subloops of the CML @Q
have finite ranks;

4) if the CLM @ contains an invariant (resp. mon-invariant) centrally nilpotent
of class n subloop, then all invariant (or non-invariant) associative subloops of at
least one maximal invariant (resp. mnon-invariant) centrally nilpotent of class n
subloops of the CML Q have finite ranks;

5) if the CLM @ contains an invariant (resp. mon-invariant) centrally solvable of
class s subloop, then all invariant (or non-invariant) associative subloops of at least
one maximal invariant (resp. non-invariant) centrally solvable of class s subloops of
the CML @ have finite ranks;

6) the center Z(Q) of CML @Q has a finite rank;

7) the group M has a finite rank;

8) if the group M contains an invariant (resp. non-invariant) nilpotent of class n
subgroup, then all invariant (or non-invariant) abelian subgroups of invariant (resp.
non-invariant) nilpotent of class n subgroups of group M have finite ranks;

9) if the group M contains an invariant (resp. non-invariant) solvable of class s
subgroup, then all invariant (or non-invariant) abelian subgroups of invariant (resp.
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non-invariant) solvable of class s subgroup of group MM have finite ranks;

10) if the group M contains an invariant (resp. non-invariant) nilpotent of class
n subgroup, then all invariant (or non-invariant) abelian subgroups of at least one
mazximal invariant (resp. non-invariant) nilpotent of class n subgroups of group M
have finite ranks;

11) if the group M contains an invariant (resp. non-invariant) solvable of class
s subgroup, then all invariant (or non-invariant) abelian subgroups of at least one
mazimal invariant (resp. mon-invariant) solvable of class s subgroup of group M
have finite ranks;

12) the center Z(IN) of group M has a finite rank.

Proof. It is easy to notice that if the CML () satisfies one of the conditions
2) —5), then there are invariant (or non-invariant) associative subloops of finite rank
in @ which contain the center Z(Q). Therefore the implications 1) — 2) — 6), 1) —
3) —6),1) - 4) — 6),1) = 5) — 6) hold true. By analogy the implications 7) —
8) —12),7) —9) — 12),7) — 10) — 12), 7) — 11) — 12) also hold true. Further,
it is shown in [2] that the relation Z(Q) = Z(9) holds true for an arbitrary CML
Q. Hence the implications 6) <> 12) hold as well.

Let us now prove the justice of implication 6) — 1). Let us suppose that CML
@ is periodic. The center Z(Q) has a finite rank, then by Lemma 5 it satisfies the
minimum condition for subloops. It is shown in [6] that the ZA-loop @ also satisfies
this condition, and the justice of condition follows from Lemma 1.

However, if CML @ is non-periodic, then it follows from Lemma 6 that Z(Q) =
T x L, where T is a periodic abelian group, L is an abelian group without torsion,
and that @Q/L is periodic. It is shown in [2] that under the homomorphism @ — @Q/L
the center Z (@) is mapped in the center Z(Q/L). But Z(Q)/L = (I'x L)/L = T.
Hence the center Z(Q/L) of the periodic CML @Q/L has a finite rank. Then by the
previous case CML @/L has a finite rank too. As subloop L has a finite rank, by
Lemma 2 the CML @ has a finite rank too, i.e. the condition 1) holds true in Q.

Finally, the implication 1) — 7) follows from Lemma 7.

Theorem 1. The following conditions are equivalent for an arbitrary non-associ-
ative CML @ with the multiplication group O:
1) CML Q has a finite rank;

2) if the CLM @ contains a centrally nilpotent of class n subloop, then all invari-
ant (or non-invariant) associative subloops of centrally nilpotent of class n subloops
of CML @ have a finite rank;

3) if the CLM @Q contains a centrally solvable of class s subloop, then all non-
mwvariant associative subloops of centrally solvable of class s subloops of CML @) have
a finite rank;

4) non-invariant associative subloops of invariant subloops of CML Q has a finite
rank;

5) at least one mazimal associative subloop of CML @Q has a finite rank;
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6) the group M has a finite rank;

7) if the group MM contains a nilpotent of class n subgroup, then all non-invariant
abelian subgroups of nilpotent of class n subgroups of group M have a finite rank;

8) if the group M contains a solvable of class s subgroup, then all non-invariant
abelian subgroups of solvable of class s subgroups of group M have a finite rank;

9) non-invariant abelian subgroups of invariant subgroups of group MM has a finite
rank;

10) at least one mazimal abelian subgroup of the group M has a finite rank.

Proof. Implications 1) — 2), 1) — 3), 1) — 4), 1) — 5) are obvious. Let us
prove the justice of the converse implications. Let us firstly consider the case when
the CML @ is periodic. Any centrally nilpotent CML is a ZA-loop. Hence it
follows from 2) of Proposition 2 that if CML @ satisies the condition 2), then all its
centrally nilpotent of class n subloops have finite ranks. By Lemma 5 they satisfy
the minimum condition for subloops. Then by Lemma 1 the CML @ satisfies this
condition too, and it follows from Lemma 5 that the condition 1) holds in CML Q.

If the condition 3) (resp. 4)) holds in CML @, then it follows from Lemma 5
and 4) of Lemma 1 that centrally solvable of class s (resp. invariant) subloops of
CML @ satisfy the minimum condition for subloops in CML @. Then by Lemma 1
the CML @ satisfies this condition as well, and it follows from Lemma 5 that the
condition 1) holds in CML Q. Implication 5) — 1) is proved by analogy.

Let now CML @ be non-periodic. It is easy to notice that the statements hold
true. If the CML @ satisfies one of the conditions 2) — 5), then in CML @ there are
associative subloops of finite rank, containing Z(Q). Therefore the center Z(Q) has
a finite rank. By analogy, if CML @ satisfies one of the conditions 7) — 10), then
the center Z(9) of group M has a finite rank.

Let us now suppose that one of the conditions 2) — 5) holds true in CML Q. Let
L be an abelian group without torsion, considered in Lemma 6. It is proved in [2]
that if a subloop H of CML @) is centrally nilpotent of class n or centrally solvable of
class s, or maximally associative, or invariant, either non-invariant, then the image
of subloop H under the homomorphism @ — @/L will be of the same type. The
abelian group L has a finite rank. If K is an associative subloop of finite rank of
CML @, containing L, then it follows from Lemma 3 that the abelian group K/L
has also a finite rank. It follows from here that if the CML () satisfies one of the
conditions 2) — 5), then CML @/L will satisfy this condition as well. By Lemma
6 the CML Q/L is periodic. Then by the previous case the CML K/L has a finite
rank. Further, as the subloop L has a finite rank, then it follows from Lemma 2
that the CML @ has a finite rank as well. Consequently, the implications 2) — 1),
3) — 1),4) — 1), 5) — 1) hold true.

Implications 1) «» 6) are Lemma 7. Implications 6) — 7), 6) — 8),6) — 9), 6) —
10) are obvious. Let us prove the converse implications. It follows from Proposition
1 that conditions 7), 8), 9) hold true not only for non-invariant abelian subgroups,
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but for all abelian subgroups as well. It is shown in [12] that if in a locally nilpotent
group all abelian subgroups have finite ranks, then the group itself has a finite rank.
The multiplication group 9 is locally nilpotent [4]. Therefore if the condition 7)
(resp. 8) or 9)) holds true in CML @, then all nilpotent of class n subgroups (resp. all
solvable of class s subgroups, or all invariant subgroups, either at least one maximal
abelian subgroup) of group 91 have finite ranks. Let us suppose that the CML @
is periodic. Then by Lemma 8 all nilpotent of class n subgroups (resp. all solvable
of class s subgroups, or all invariant subgroups, either at least one maximal abelian
subgroup) of group I satisfy the minimum condition for subgroups. It is shown in
[13, 14] that a locally nilpotent group, containing a nilpotent of class n subgroup (or
solvable of class s subgroup) and satisfying the minimum condition for nilpotent of
class n subgroups (or solvable of class s subgroups), satisfies the minimum condition
for subgroups. If a locally nilpotent group satisfies the minimum condition for
invariant subgroups, then it satisfies the minimum condition for subgroups too [15].
Therefore, if we take into account Proposition 1, then the multiplication group 9t
satisfies the minimum condition for subgroups and by Lemma 8, it has a finite rank.
Consequently, if the CML @ is periodic, then the implications 7) — 6), 8) — 6),
9) — 6), 10) — 6) hold true.

It is obvious that if the CML @ satisfies one of the conditions 7) — 10), in the
group I there are abelian groups of finite rank, containing the center Z(9t). Hence
Z(9M) has a finite rank. It is shown in [2] that Z(IM) = Z(Q). Then it follows
from Lemma 6 that the group Z(9) decomposes into a direct product of periodic
abelian group ¥ and abelian group without torsion £. The CML Q is non-periodic.
Then the group 9 is also non-periodic [4]. It is shown in [3] that the quotient group
M/Z(OM) is a 3-group. Hence, if o is an element of infinite order from 9, then
a™ € £. Therefore the group M/L is periodic.

If 91 is a nilpotent of class n subgroup or solvable of class s subgroup, or invariant
subgroup, or non-invariant subgroup, either maximal abelian subgroup, then, as it
was shown in [2], the image of 91 under the homomorphism 9t — 2M/£ will be the
same. Further, if K is an abelian subgroup of finite rank, containing £, then by
Lemma 3 the quotient group £/£ has a finite rank. Hence, if the group 91 satisfies
one of the conditions 7) — 10), then the group 9/ £ satisfies the same condition. We
have proved above that the group 9t/£ is periodic. Then, as shown while considering
the case when CML (@ is periodic, the group 9t/£ has a finite rank. The subgroup
£ has a finite rank, then it follows from Lemma 2 that the group 91 has a finite
rank too. Consequently, the implications 7) — 6), 8) — 6), 9) — 6), 10) — 6) hold
for CML Q. This completes the proof of Theorem 1.

We notice that in [16] is shown the equivalence of conditions 6), 7) of theorem
for arbitrary periodic locally nilpotent group. The multiplication group 91 of an
arbitrary CML @ is locally nilpotent and if the CML @ is non-periodic, then the
group 9 is also non-periodic. However, unlike the multiplication group 9, in [16]
there is an example of non-periodic locally nilpotent group for which the conditions
6), 7) of the theorem are not equivalent.
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An application of Briot-Bouquet differential
subordinations
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Abstract. Let f € A. We consider the following integral operator:

F(z)=2 / . (1)

z
By using this integral operator we obtain a Briot-Bouquet differential subordination.

Mathematics subject classification: 30C80.
Keywords and phrases: Differential subordination, dominant, integral operator.

1 Introduction and preliminaries

We let H[U] denote the class of holomorphic functions in the unit disc
U={z€C: |z| <1}
For a € C and n € N* we let
Hla,n) = {f € H[U], f(2) = a+ an2" + ans 12" + ..., 2€ U}
and
An={f € H[U], f(2) =2+ anp12"™ + ang22"? + ..., 2 €U}
with A4; = A.

A function f € Hla, 1] is convex in U if it is univalent and f(U) is convex.
It is well known that f is convex if and only if f/(0) # 0 and

2f"(2)
f'(2)

Re +1>0, z€U.

If f and g are analytic functions in U, then we say that f is subordinate to g,
written f < g, or f(z) < g(z), if there is a function w analytic in U with w(0) = 0,
lw(z)| <1, for all z € U such that f(z) = glw(z)] for z € U. If g is univalent, then

f < g if and only if f(0) = ¢g(0) and f(U) C ¢g(U).
In order to prove the new results we shall use the following lemma.

Lemma A [1, Theorem 3.2b, p. 83]. Let h be a convex function in U, with
h(0) = a, and let n be a positive integer. Suppose that the Briot-Bouquet differential

equation

a(z) + ELE gy

q(z) +1
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has a univalent solution q that satisfies q(z) < h(z).
If p € Hla,n] satisfies
2p/(2)
p(z) +1

then p(z) < q(z), and q is the best (a,n) dominant of (2).

p(z) + < h(z) (2)

2 Main results

Lemma B. The function h(z) =1+ Rz + 5 fj%z is convex.
Proof. We show that the function h(z) = 1+Rz+ Gy ;z is convex for all R € (0, 1].
We study the function
hz) =14zt W) =1+ (2fz)2, W () = —(2fz)3.
We calculate
2h"(2)

Re [H 1 (2) } = Re [1_4(2+z)(z2z+4z+6)]'

We take z = ¢, 6 € [0,2n] and we obtain

Zi];',;S)} e [1 BNCE: e”)(e;;: de?? + 6)} B

Re [14—

 Re [1_4( cosf +isinf ] _

2+ cosf +isinf)(cos 20 + isin 20 + 4 cos 6 + 4isinf + 6)

(2cos 0+ 1)(2cos? § 4 4cos § + 5) + 4sin? O(cos O + 2)
(4cos @ +5)[(2cos2 0 + 4cos § + 5)2 + 4sin? §(cos 0 + 2)2]

We let cos@ =t, t € [—1,1]. Then

> 0 for all t € [-1,1]

" 3 2
Re [1 L zh (2)} 9613 + 33612 + 372t + 153

R(z) | 96t3 + 34412 + 444t + 205

which shows that h is a convex function for R = 1, hence it is convex for any
0<R<I.

Remark 1. The equation 32t3 4 112¢2 + 126t + 51 = 0 has the root ¢t = —1, 905.
Theorem. Let 0 < R <1, q(z) = 1+ Rz, with Re ¢(z) > 0 and

Rz

=1
h(z) +Rz—|—2+Rz

3)

be convex in U.
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If f € A and )
< (4)
then P
0 <1+ Rz

where F' is given by (1).

Proof. From (1) we have

2F(z) = 2/02 f)ydt, zeU.

By using the derivate of this equality, with respect to z, after a short calculation,
we obtain zF'(z) + F(z) = 2f(z). This equality is equivalent to

F(2) [1 + zgg)} = 2f(2). (5)
If we let ()
pe) = s (©
then (5) becomes
F(2)[1 +p(2)] = 2f(2). (7)

By using the derivate of (7) with respect to z, after a short calculation, we obtain

() aw'(z)  2f'(z)

F(z)  14p(z)  [f(2)

which, using (6), is equivalent to

S ()
PET 0 T G

Using (4), we have

zp'(z)
p(z) + T+ (o) < h(2).

According to Lemma B the function h given by (3) is convex and by applying
Lemma A we deduce that p(z) < ¢(z), which shows that F' satisfies

2F'(2)

Fl2) <14+ Rz

and ¢(z) =1+ Rz, is the best dominant.
From our theorem we deduce the following result:
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Corollary. Let n be a positive integer, 0 < R < 1, q(z) = 1+ Rz, with Re ¢q(z) > 0,
and

h(Z) = 1+RZ+2572RZ7
be conver in U.
If f € H[0,n] and
zf'(2)
< h(z
i) <M
then F(2)
2 (z
‘ F(2) ‘1‘ < f

where F' is given by (1).
Remark. For R =1, n =1, the Corollary was obtained in [2].
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Junior spatial groups of (221)-symmetry
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Abstract. The connection between junior groups of three independent kinds of
antisymmetry transformations and junior groups of (221)-symmetry, derived from
space Fedorov groups was established. This connection allowed us to find all these
groups.
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I. The problem of generalization of 230 space Fedorov groups with 32 crystallo-
graphic P-symmetries has a great theoretic and applied significance when receiving
junior groups of these P-symmetries we assign indices to points of the space. By
means of adequate physical explanation of these indices the junior groups of these
P-symmetries coincide with the space groups of magnetic symmetry of crystals. On
other hand, by these groups it is possible to model all various symmetry groups of
the six-dimensional Fuclidean space which keep invariant a three-dimensional plane
in this space, i.e. groups of the category Ggs [1].

The most point of the problem of derivation of junior groups from 230 space
Fedorov groups for 32 crystallographic P-symmetries was solved by Kishinev ge-
ometricians [1, 2]. To finish this problem it remains to receive only junior space
groups of (221)-symmetry. This article is devoted to the resolving of this extensive
problem.

II. The symbol 221 is the symbol of thesenior space point group of symmetry
and antisymmetry generated by rotations around three pairwise orthogonal two-fold
rotational axes and by antiidentical transformation 1. One of the 32 crystallographic
P-symmetries, modeling the symmetry group of a rectangular parallelepiped, i.e. the
symmetry group mmm, generated by reflections in three pairwise orthogonal planes,
is denoted by this symbol (1 is interpreted as the reflection in a point, i.e. as an
inversion) [3].

The groups mmm and E5 = {1} x {1’} x {*1} are isomorphic, where the group
Fjs is the direct product of three groups of order 2, generated by antiidentical trans-
formations of the kind 1, kind 2 and kind 3, respectively. The existence of such
isomorphism between groups 221 and FE3 makes it possible to reduce the problem
of searching for junior space groups of (221)-symmetry to the problem of searching
for junior space groups of three-fold antisymmetry. Thus, to resolve the problem we
need only junior groups of three independent kinds (i.e. groups of the type M?),
isomorphic to Fedorov groups.
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To find these groups it is enough to know the number ¢ of independent gen-
erators of Fedorov group by the change of which for respective transformations of
antisymmetry of one kind we receive only junior groups. Then the initial group
generates groups of the type M' only when I < ¢. Such groups are derived from
classic ones by means of the Shubnikov—Zamorzaev method: [ or more symmetry
transformations in the system of generators of Fedorov group are replaced with re-
spective transformations of antisymmetry of different kinds, among which [ kinds
are independent [4].

To apply this method it is convenient to use the catalogue of Fedorov groups in
Zamorzaev symbolism, which reflects the full system of generators of these groups.
However if first we derive from each Fedorov group (27 —1) x ... x (24 —2!=1) groups of
type M and then we compare them in order to find identical and to eliminate extra
ones, it is not quite relevant. That’s why it is rational to divide the main problem
into more simple problems. To receive groups of the type M' it is convenient to
proceed as follows:

a) to derive all possible point groups M (m < [) from 32 generating groups Gsg
which are subgroups of 230 groups Gs;

b) to make the same procedure with 14 translation subgroups of groups Gs;

¢) to finish the derivation of space groups of the type M, using the results of a)
and b) [4].

However, to different junior space groups of the type M?® obtained from one
family identical groups of (221)-symmetry may correspond, as the group E3 =
(e, 1, 1',*1, 1/, *1, *1’, *1’) contains 7 different kinds of antisymmetry transforma-
tions, and in the group mmm = mymems = (e, my, ma, m3, mymg = 212, Mymg =
213, mamg = 293, mimaoms = i123) only three transformations are essentially diffe-
rent, for example, mq, 212, %123, as the transformations mi,mo, m3 and 219, 213, 293
play the same geometrical role, respectively.

Consequently, for example, to the group {a,b,c}(2' - *m : 2) and to five groups,
obtained from this group by all permutations of signs —, /, * (which mean transfor-
mations of antisymmetry of kind 1, kind 2 and kind 3, respectively),

{a,b,c}(*2-m' :2); {d',b,c}(2- *m : 2);

{a,’bv ch(*2-m: 2); {*a,0, C}(z'm/ 1 2); {*a,0, C}(Zl m: 2),

i.e. to six different junior groups of three-fold antisymmetry of the family 18s cor-
respond the following six identical groups of (221)-symmetry:

{a',b,c}(22 - 3m : 2); {a',b,c}(23 - 2m : 2); {a®,b,c}(2' - 3m : 2);

{a?,b,c}(23 - 'm : 2); {a3,b,c}(2' - 2m : 2); {a3,b,c}(22 - 'm : 2).

Thus, only one group of (221)-symmetry corresponds to six different groups of
the type M3.

Consequently, to obtain all different junior groups of (221)-symmetry one needs
to obtain all different junior groups of three-fold antisymmetry, to unite them in
nests and to examine only representatives of these nests.

At the same time it is convenient to use the distribution of 230 space Fedorov
groups in 34 different equivalence classes [5]:

1. 1s; 2. 2s; 3. 3s,2a; 4. 4s,26s,1h,33h,3a,7a,42a; 5. 5s;
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6. 6s,16s,22s,35s,47s,48s,53s, b4s,55s,56s,57s,71s,4h,7h,9h, 10h, 15h, 25h, 29,

30h, 31h,32h,34h,5a,10a,11a,25a,27a, 33a,36a,37a,38a, 4la,43a,44a,45a,50a,

52a, 84a, 85a, 103a; 7. Ts; 8. 8s,10s,32s,62a; 9. 9s; 10. 11s,24h,6a;

11. 12s; 12. 13s,17h; 13. 14s,15s,24s,58s,6h,11h,20h,23h,35h, 36k, 15a,

16a, 23a, 54a, 55a, 60a,61a; 14. 17s,22h,20a; 15. 18s; 16. 19s,36s, 14a;

17. 20s; 18. 21s; 19. 23s,40s,41s,42s,49s,63s,65s,66s,69s, 73s,27h, 42h, 43h,
44h,45h,46h,47h, 53k, 54h, 12a, 32a, 34a, 35a, 39a, 40a,48a,49a, 5la,53a,76a,77a,

79a, 80a, 81a, 82a, 83a, 86a, 96a, 99a, 100a, 101a, 102a; 20. 25s,29s,31s,34s, 50s,
72s,12h,13h,14h,26h,28h,37h,48h; 21. 27s; 22. 28s; 23. 37s; 24. 38s;

25. 6ls; 26. 3h; 27. 5h; 28. 8h; 29. 19h; 30. 21h; 31. la;

32. 8a; 33. 2la; 34. 29a.

Groups of one class have isomorphic so called antisymmetric characteristics and
as a result generate the same quantity of groups of the type M3. That’s why it is
enough to study only representatives of these classes: 1s,2s,3s,4s, 5s, 6s,7s, 8s,9s,
11s,12s,13s, 14s,17s,18s,19s,20s,21s,23s, 25s,27s,28s,37s, 38s,61s,3h,5h, 8h,
19h,21h, 1a, 8a, 21a, 29a.

As in the groups 23s,27s, 38s,61s, 8a the number ¢ of generators which we may
replace by transformations of antisymmetry at the same time is smaller than 3, then
we exclude these groups. Consequently, we have to examine 29 Fedorov groups, but
not 34: 1s,2s,3s,4s,5s,06s,7s,8s,9s,11s,12s,13s, 14s,17s,18s,19s, 20s, 215, 25s,
28s,37s,3h,5h,8h,19h,21h, 1a, 21a, 29a.

So, only 141 Fedorov groups generate junior groups of three-fold antisymmetry.

ITI. By means of the above method all possible junior groups of three-fold an-
tisymmetry were derived from each of the enumerated group. These groups were
unibed in nests, which contain six, three, two or one group.

The obtained results were reduced in the following table:

Representatives Quantity Quantity of the Quantity Quantity Quantity
of the of the groups groups of type M3, of the groups of the nests of the nests
equivalence in the given derived from of type M3 | (junior groups of |(junior groups of

classes equivalence the given group derived from | (221)-symmetry) |(221)-symmetry),
in Fedorov class representative the groups derived from derived from
symbolism (including from given | the given group the groups
the group equivalence representative from given
representative) class equivalence
(including class
the group (including
reprcsontativo) the group
representative)
1 2 3 4 5 6
1s 1 1x1=1 1 1 1
2s 1 2Xx3+2x1=8 8 24-2=4 4
3s 2 19 X 6+ 17 x 3+ 336 194-174-3=39 78
+3 x1=168
4s 7 4%x64+6x3=42 294 4+6=10 70
5s 1 34 x 6+ 20 x 3+ 266 344-204+-2=>56 56
+2 x 1 =266
6s 41 12x64+4x3=284 3444 124-4=16 656
7s 1 151 X 6 + 79 x 3+ 1148 1514-794-5=235 235
+5x 1=1148
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1 2 3 4 5 6

8s 4 108 x 6 + 36 x 3 = 756 3024 108+36=144 576

9s 1 95 x 6 + 61 x 3+ 756 95+61+3=159 159
+3 x 1= 1756

11s 3 3x6+3x3+ 84 3+3+1=7 21
+1x1=28

12s 1 28 x 6+ 14 x 3 =210 210 28+4-14=42 42

13s 2 602 x 6 + 112 x 3 = 3948 7896 602+112=714 1428

14s 17 212 x 6+ 24 x 3 =1344 22848 212+4-24=236 4012

17s 3 204 x 6 + 12 x 3 = 1260 3780 204+4-12=216 648

18s 1 1051 x 6 + 238 x 3+ 7028 1051+238+ 1296

+1x2+6x1="7028 +1+6=1296

19s 3 1228 X 6 + 148 x 3 = 7812 23436 1228+148=1376 4128

20s 1 73 X 6+ 21 x 3+ 504 734-214-3=97 97
+3 x 1 =504

21s 1 702 X 6 + 69 x 3+ 4424 702+69+1+3="775 775

+1 X243 x1=4424

25s 29 28 x 6 = 168 4872 28 812

28s 8 104 x 6+ 30 x 3 =714 5712 104+4-30=134 1072

37s 4 420 x 6 = 2520 10080 420 1680

3h 1 52 X 6436 x 3 =420 420 52+4-36=88 88

5h 2 49 x 6+ 21 x 3 = 357 714 49+4-21="70 140

8h 1 I1x6+5x3=21 21 14+5=6 [§

19h 1 8 x 6+ 16 x 3+ 98 8+16+2=26 26
+2x1=098

21h 1 1140 x 6 + 128 x 3 = 7224 7224 1140+-128=1268 1268

la 1 2x34+1x1=7 7 2+1=3 3

2la 1 68 x 6+ 12 x 3+ 448 68+4-12+2=82 82
+2 x 2 =448

29a 1 9x6+1x2=056 56 9+1=10 10

% 141 41820 109139 7556 19469

Thus, the full number of junior groups of three independent kinds, derived from
141 space Fedorov groups Gg, is equal to 109139, and the full number of junior
groups of the (221)-symmetry, generated by these 141 space Fedorov groups Gj, is

equal to 19469.
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