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Abstract. The aim of this paper (my extended contribution to Intern. Conf. on Dis-
crete Geometry dedicated to A.M.Zamorzaev) is to study dynamics of a discrete isom-
etry group action in a noncompact symmetric space of rank one nearby its parabolic
fixed points. Due to Margulis Lemma, such an action on corresponding horospheres
is virtually nilpotent, so our extension of the Bieberbach-Auslander theorem for dis-
crete groups acting on connected nilpotent Lie groups can be applied. As result, we
show that parabolic fixed points of a discrete group of isometries of such symmetric
space cannot be conical limit points and that the fundamental groups of geometrically
finite locally symmetric of rank one orbifolds are finitely presented, and the orbifolds
themselves are topologically finite.
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1 Introduction

Here we apply our structural theorem on discrete actions on nilpotent groups [6,7]
to study the dynamics of a discrete isometry group action nearby its parabolic fixed
points at infinity of symmetric spaces of rank 1 with negative curvature. All those
spaces X are foliated by horospheres centered at a given point at infinity (i.e. by
level surfaces of a Busemann function). The most important case is that of a discrete
(parabolic) group I' C Isom X that fixes a point at infinity and preserves setwise
each of those horospheres. In this case, by applying the Margulis Lemma, it follows
that this discrete parabolic group I is virtually nilpotent. Furthermore, at least in
symmetric spaces of rank 1 with negative curvature (that is the hyperbolic spaces —
either real, complex, quaternionic or octonionic ones), all those horospheres can be
identified with a connected simply connected Lie group N and our discrete group
" isometrically acts on A as a subgroup I' C N x C where C is a compact group
of automorphisms of N. In the case of real hyperbolic spaces (of constant negative
curvature), horospheres are flat, and discrete Euclidean isometry group actions are
described by the Bieberbach theorem [2]. However in the other symmetric spaces
of rank 1 this is no longer true. In these spaces horospheres may be represented as
non-Abelian nilpotent Lie groups with a left invariant metric, and therefore they
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have sectional curvatures of both signs. Here we can use our structural theorem,
see [6,7]:

Theorem 1. Let N be a connected, simply connected nilpotent Lie group, C' be a
compact group of automorphisms of N', and T' C N x C be a discrete subgroup. Then
there exist a connected Lie subgroup Nt of N and a finite index subgroup T* of T
with the following properties:

1. There exists b € N such that bI'b~! preserves Nt ;
2. Nr/bI'b~1 is compact;

3. bI*b~ ! acts on Nt by left translations, and this action is free.

Here the compactness condition on the group C of automorphisms of N is essen-
tial. The situation when the group C' may be noncompact is completely different.
For instance, G. Margulis [13] constructed discrete subgroups of R? x SO(2, 1) which
are nonabelian free groups, whereas in the compact case any discrete subgroup of
N x C must be virtually nilpotent, which resembles Gromov’s almost flat mani-
folds [10]. On the other hand, when the group C' is compact, there exists a left
invariant metric on N such that AV x C acts on N as a group of isometries. So
any discrete subgroup of N’ x C' can be viewed as a discrete isometry group of N
with respect to some left invariant metric. We remark that our Theorem advances
a result by Louis Auslander [1] who proved its claims (1) and (2) only for a finite
index subgroup of a given discrete group I'. In the Euclidean case when N' = R",
this is the Bieberbach theorem, see [2].

A motivation for our study comes from an attempt to understand parabolic (the
so-called "thin”) ends of negatively curved manifolds, as well as the geometry and
topology of geometrically finite pinched negatively curved manifolds, see [2,3,5,9].
The concept of geometrical finiteness first arose in the context of (real) hyperbolic
3-manifolds. Its original definition (due to L.Ahlfors) came from an assumption that
such a geometrically finite real hyperbolic manifold M may be decomposed into a
cell by cutting along a finite number of its totally geodesic hypersurfaces. Since
that time, other definitions of geometrical finiteness have been given by A.Marden,
A.Beardon and B.Maskit, and W.Thurston, and the notion has become central to
the study of real hyperbolic manifolds. Though other pinched Hadamard manifolds
may not have totally geodesic hypersurfaces, the other definitions of geometrical
finiteness work in the case of variable negative curvature as well, see [4,7,9]. Our
previous paper [5] deals with geometrical finiteness in variable curvature in the case
of complex hyperbolic manifolds, on the base of a structural theorem for discrete
isometric actions on the Heisenberg groups, a predecessor of our Theorem 1. Our
proof of Theorem 1 uses different algebraic ideas, see [6,7].

Here we apply our Theorem 1 in two directions. First we answer a question on
dynamics of a discrete isometry group action nearby its limit points, which was left
open for variable negative curvature spaces. Namely, it distinguishes two types of



BIEBERBACH-AUSLANDER THEOREM AND DYNAMICS ... )

limit points of a discrete group G C Isom X acting on a symmetric rank one space
X with negative curvature. Namely it shows that parabolic fixed points of such a
discrete group G cannot be its conical limit points, i.e. such points z € X (oc0) that
for some (and hence every) geodesic ray ¢ in X ending at z, there is a compact set
K C X such that the subset {g € G:g(¢) N K # ()} is infinite. Such a dichotomy
has been recently proved only in the case of real hyperbolic spaces (of constant
curvature) by Susskind and Swarup [16] and independently, from a dynamical point
of view, by Starkov [15].

The second our result answers another open question (formulated as a conjecture
in [9], p.230). Namely, it shows that discrete parabolic groups I' isometrically acting
on a connected Lie groups N with a compact automorphism group, as well as geo-
metrically finite discrete groups G C Isom X acting on the corresponding symmetric
space of rank 1 are finitely presented, and the corresponding quotient orbifolds are
topologically finite. Previously, it was known for constant negative curvature. For
pinched Hadamard manifolds with various negative curvature, Bowditch [9] proved
that such groups are finitely generated. The answer in the case of Heisenberg groups
and complex hyperbolic manifolds has been earlier given by the author in [5,6].

2 Preliminaries

The symmetric spaces of R-rank one of non-compact type are the hyperbolic
spaces Hy, where [ is either the real numbers R, or the complex numbers C, or the
quaternions H, or the Cayley numbers Q; in last case n = 2. They are respectively
called as real, complex, quaternionic and octonionic hyperbolic spaces (the latter
one H(%) is also known as the Cayley hyperbolic plane). Algebraically these spaces
can be described as the corresponding quotients: SO(n,1)/SO(n), SU(n,1)/SU(n),
Sp(n,1)/Sp(n) and F; *°/Spin(9) where the latter group F; 2° of automorphisms
of the Cayley plane H(%) is the real form of Fj of rank one. We normalize the metric
so the (negative) sectional curvature of Hy is bounded from below by —1.

Following Mostow [14] and using the standard involution (conjugation) in T,
z — Z, one can define projective models of the hyperbolic spaces Hy as the set of
negative lines in the Hermitian vector space F™!, with Hermitian structure given by
the indefinite (n,1)-form

((z,w)) = 2101 + -+ + 2, Wy, — Zp+1Wn+1 -

Here, taking non-homogeneous coordinates, one can obtain unit ball models (in the
unit ball Bg(0,1) C F") for the first three spaces. Since the multiplication by
quaternions is not commutative, we specify that we use “left” vector space H™!
where the multiplication by quaternion numbers is on the left. However, it does
not work for the Cayley plane since @ is non-associative, and one should use a
Jordan algebra of 3 x 3 Hermitian matrices with entries from @ whose group of
automorphisms is Fy, see [14].

Another models of Hg use the so called horospherical coordinates [6,11] based
on foliations of Hy by horospheres centered at a fixed point oo at infinity OHp
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which is homeomorphic to (ndimgF — 1)-dimensional sphere. Such a horosphere
can be identified with the nilpotent group N in the Iwasawa decomposition K AN
of the automorphism group of Hg. The nilpotent group /N can be identified with
the product F*~! x ImF (see [14]) equipped with the operations:

(67 U) : (6/7 U,) = (g + 6/7 v+ U, + 21111(6, €/>) and (67 U)_l = (_67 _U) )

where (,) is the standard Hermitian product in F*~1, (2, w) = 3" za0;. The group
N is a 2-step nilpotent Carnot group with center {0} x ImF C F*~! x ImF, and
acts on itself by the left translations 7} (g9) =h-g, h,g € N.

Now we may identify

HEUOHP\ {00} — N x [0,00) = F"! x ImF x [0, 00),

and call this identification the “upper half-space model” for Hg with the natural
horospherical coordinates (£,v,u). In these coordinates, the above left action of N
on itself extends to an isometric action (Carnot translations) on the F-hyperbolic
space in the following form:

T(ﬁo,vo) : (67”7“) — (60 +&,v0+ v+ 2Im<§07€> ,U) )

where (&,v,u) € F*~! x ImF x [0, 00).

There are a natural norm and an induced by this norm distance on the Carnot
group N = F"~! x ImF, which are known in the case of the Heisenberg group (when
F = C) as the Cygan’s norm and distance. Using horospherical coordinates, they
can be extended to a norm on H, see [6]:

(&, 0,u)le = | (€7 +u =)'/, (1)

where |.| is the norm in F, and to a metric p, (still called the Cygan metric) on
F=! x ImF x [0,00) = X\{oo}:

pe((&0,u), (€0 ) = [ |€— P+ Ju—u/|— (v—v +2Im(E,EN]T. (2)

It follows directly from the definition that Carnot translations and rotations are
isometries with respect to the Cygan metric p.. Moreover, the restrictions of this
metric to different horospheres centered at co are the same, so Cygan metric plays
the same role as Euclidean metric does on the upper half-space model for the real
hyperbolic space H"™.

The group of automorphisms of Hyj is PSp(n,1). The stabilizer K of the origin
is Sp(1) x Sp(n) which can be described in the matrix form as:

o]
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where M € Sp(n) and v € Sp(l). Note the matrix acts on the right, and the
projectivization is given by multiplication on the left. So in the ball model, the
action is:

2 — v M.

The stabilizer of a real geodesic connecting two points (0,1) and (0, —1) is MA =
Sp(1) x Sp(n — 1) x R. This action can be described in the matrix form as:

M 0 0
0 wvcoshr wvsinhr
0 wvsinhr vcoshr

where M € Sp(n — 1), v € Sp(1) and r € R. Specially Sp(1) acts as

I 0
0 v
0 0

R © O

If (0,H) is the H-line containing the real geodesic joining (0,1) and (0,—1), the
action of Sp(1) on this H-line is:

(0,H) — v~ (0, Hv, v) = (0,v"'Hy).

But in general, v € Sp(1) maps (z,2,) to (v ™1z, v z,0).
A Cayley number z € O is a pair of quaternions, z = (¢1,¢2), and the multipli-

cation in O is given by

(q1,92)(p1,p2) = (Q1p1 — P2g2, P2q1 + q2p1) -

The standard involution (conjugation) in @ is defined by (g1, ¢2) = (¢1, —g2), so for
z = (q1,92) € Hx H = O, we have Imz = (Imgqy,q2) and Rez = Req;. Then
Cayley numbers satisfy the usual properties like: xZ = |z|%, |zy| = |z|ly|, 27! =
z/|z|?, Ty = yz. Even though Cayley numbers are not commutative, nor associative,
by Artin’s lemma a subalgebra generated by two elements is associative. Cayley
hyperbolic plane is made out of an exceptional Jordan algebra of 3 x 3 Hermitian
matrices with entries from O whose group of automorphisms is Fy, see [14]. The
group of automorphisms of the Cayley plane H, ([2)) is F, 4_20, the real form of Fy of rank
one. The stabilizer in F;2° of the origin (0,0) € B3(0,1) = H3 is Spin(9) operating
on 0? = R via the spinor representation. If L; = O x 0 and Ly = 0 x O denote
the coordinate O-axes, then the stabilizer of Ly acts on Ly as SO(8) via the even
%—spin representation, and on Lo as odd %—spin representation. The stabilizer of the
real line through (0,0) and (1,0) is Spin(7).

3 Margulis region and parabolic cusps

One of the most important tools for studying negatively curved spaces is given by
the Margulis Lemma which induces the thick-thin decomposition of corresponding
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orbifolds, see [8,9]. Such orbifolds are quotients M = X/G of symmetric spaces
X by discrete isometric actions of their fundamental groups 7§"* = G C Isom X.
Adding the induced discrete action of G in some domain at infinity 9X, we obtain
a partial closure M (G) of that orbifold M. More precisely, let A(G) C 90X and
w(G) = 0X\A(G) be the limit and discontinuity sets of G C Isom X. Then we set
M(G) = (X UQGQ))/G.

Let € be a positive number less than ¢(n), the Margulis constant for symmetric
n-spaces of rank one. For a given discrete group G C Isom X and its orbifold
M = X /G, we define the e-thin part thin (M) as

thin (M) = {x € X:Ge(x) = (g € G:d(z,g(x)) < €) is infinite}/G .

The thick part thick.(M) of M is defined as the closure of the complement to the
thin part, thin.(M) C M.

As a consequence of the Margulis Lemma, there is the following description of
the thin part of M [8,9]:

Theorem 2. Let G C Isom X be a discrete group and €, 0 < € < €(n), be chosen.
Then the e-thin part thing(M) of M = X/G is a disjoint union of its connected
components, and each such component has the form T.(T')/T" where T is a mazimal
infinite elementary subgroup of G. Here, for each such elementary subgroup I' C G,
the connected component (Margulis region)

T.=T.() ={x € X:Tc(zx) = (g € T:d(z,v(x)) <€) is infinite}
is precisely invariant with respect to the subgroup I' in G:
D(T) =T., g(T)NTe=0 foranyge G\T.

We note that in the real hyperbolic case of dimension 2 and 3, a Margulis region
T, with parabolic stabilizer I' C G can be taken as a horoball neighborhood centered
at the parabolic fixed point p, I'(p) = p. It is not true in general due to Apanasov’s
construction in real hyperbolic spaces of dimension at least 4, see [2]. As we discussed
it in [5], this construction works in complex hyperbolic spaces chn as well as in other
rank one symmetric spaces X. However, we may apply our Theorem 1 to describe
parabolic Margulis regions in all such spaces.

Namely, let I' C G be a discrete parabolic subgroup. We may view X from the
fixed point p € 0X in the way we have used in §2 to define the upper half-space
model for X. Then, by using the foliation of X by horospheres X; centered at p, we
identify X\{p} and N x [0, c0), where X; =2 A/ is a connected, simply connected Lie
group with a compact automorphism group C. Since the parabolic group I' acts on
each horosphere X; centered at the fixed point p as a discrete subgroup of N' x C,
we can apply Theorem 1 which implies that there exists a I'-invariant connected
subspace 0 C 0X\{p} = N where I" acts co-compactly. Also we have a finite index
subgroup I'* C I which acts on o freely by left translations. In fact, o is a translate
of a connected Lie subgroup AV of 90X \{p} = N. Now we define the subspace 7 C X
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to be spanned by o and all geodesics (z,p) C X connecting z € o to the parabolic
fixed point p. Let 7 be the "half-plane” in 7 of a height ¢ > 0, that is the part of 7
whose last horospherical coordinate is at least ¢.

Lemma 3. Let G C Isom X be a discrete group in a rank one symmetric space X
and p € 0X a parabolic fixed point of G. Let T, be a Margulis region for p and let
7; be the half-plane defined as above. Then for any §, 0 < & < €/2, there exists a
positive number t > 0 such that the Margulis region T, contains the d-neighborhood
Ns(1t) of the half-plane 4.

Proof: Let I' C G be the maximal parabolic subgroup fixing a given parabolic
fixed point p € 9X. Since I' preserves the subspace o C dX\{p}, it preserves the
boundary 07; of each half-plane 7.

As it was shown in [12], the geometry of horospheres in the space X with sectional
curvatures —1 < K < —1/4 may be closely compared with that in the spaces
of constant negatives curvature —1/4 and —1, respectively. In particular, for two
asymptotic geodesic rays ¢ and ¢’ approaching p € X from two points z and 2’ on
the same horosphere, with a horospherical distance Ry between them, we have:

(2arcsinh(2Ro)) e~ < d(€(t), €' (t)) < Roe™ 2 .

This implies that distances on horospheres in X of height ¢t exponentially decrease
as t goes to +00. On the other hand, due to Theorem 1, infinite order elements v € T’
act on the boundary 97y, t > 0, as virtual translations, and the quotient d7;/T" is
compact. Therefore, for positive numbers § and €, 2§ + ¢ < ¢, there exist some
height ¢/ such that

Oy CTu(T) CTo(G) =To forall t >t .
Clearly, the same is true for the whole half-plane:
T C Ty (F) CTu. (3)

Now, for any = € Ns(7) with t > t./, we have a d-close point zg € 7, d(x, zg) < 0.
Due to 3, there is an infinite order element v € T' such that d(xo,v(x¢)) < €. It
implies:

d(z,y(z)) < d(z,z0) + d(zo, y(z0)) + d(v(20),v(z) <20+ € <,

which shows that the point x and thus the whole d-neighborhood Ny(7;) belong to
the Margulis region Tt. [ |

Now we can (negatively) answer the question of whether a parabolic fixed point
of a discrete group G C Isom X may also be its conical limit point.

Here a limit point z € A(G) is called a conical limit point of a discrete group
G C Isom X if, for some (and hence every) geodesic ray £ C X ending at z, there is
a compact set K C X such that g(¢) N K # () for infinitely many elements g € G.
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This definition is equivalent to a possibility to approximate the limit point z €
A(G) by a G-orbit {g;(z)} of a point z € X inside a tube (cone) in X with vertex
z € 0X. Applying an argument originally due to A.Beardon and B.Maskit, one can
use the following equivalent definition of conical limit points [7]:

Lemma 4. A point z € A(G) is a conical limit point of a discrete group G C Isom X
in a negatively curved space X if and only if, for every geodesic ray £ C X ending
at z and for every § > 0, there is a point x € X and a sequence of distinct elements
gi € G such that the orbit {g;(x)} approzimates z inside the d-neighborhood N(¢)
of the ray £.

There are other (equivalent) definitions of conical limit points [9]. One of them is
even intrinsic to the action of the group G on the limit set A(G). Namely, z € A(G)
is a conical limit point if there is a sequence {g;} of distinct elements of G such that,
for any other limit point y € A(G)\{z}, the sequence of pairs (g; ' (2),g; ' (y)) lies
in a compact subset of (A(G) x A(G))\A(A), where A(A) = {(z,x):x € A(G)}.

Theorem 5. Let G C Isom X be a discrete group in a rank one symmetric space
X. Then any parabolic fixed point of G cannot be its conical limit point.

Proof: Let I' C G be the maximal parabolic subgroup of given group G fixing
a parabolic fixed point p € X. As in Lemma 3, viewing X from the point p at
infinity by using horospherical coordinates and applying Theorem 1, we again have
a I-invariant connected subspace o C 90X \{p} where I' acts co-compactly, and on
which a finite index subgroup I'* C I' acts freely by left translations. Applying
Lemma 3 to the subspace 7 C X spanned by ¢ and p, we have positive numbers
0 and t so that the d-neighborhood Ngs(7;) of the half-plane 7; is contained in the
parabolic Margulis region T, at p.

Now suppose that the point p is also a conical limit point of G. Then for a
geodesic ray £ C 7; tending to p, there must exist a point x € X and a sequence
of distinct elements g; € G such that the sequence g;(z) tends to p inside of o-
neighborhood Ns(¢) of the ray ¢, see Lemma 4. However, due to Lemma 3, N5(¢) C
Ns(7¢) C Te. Since the Margulis region T, is precisely invariant for the subgroup I' C
G (Theorem 2), it follows that all elements g; belong in fact to the parabolic subgroup
I'. Hence all g; preserve each horosphere X; centered at p. Using compactness of
0t/T, we see then that all points g;(z) must lie in a compact part of Ny(7;) and
hence cannot approach the limit point p. This contradiction completes the proof. m

Now we shall apply our structural Theorem 1 to clarify the structure of cusp
ends of geometrically finite locally symmetric rank one manifolds/orbifolds. This
new geometric insight on dynamics of discrete isometry group actions near their
parabolic fixed points will allow us to prove that fundamental groups of such mani-
folds/orbifolds are in fact finitely presented.

A parabolic fixed point p € 90X of a discrete group G C Isom X in a pinched
negatively curved space X is called a cusp point if the quotient (A(G) \ {p})/G)p of
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the limit set of G' by the action of the parabolic stabilizer G, = {g € G:g(p) = p}
is compact [9].

This leads to a definition (GF1, originally due to A.Beardon and B.Maskit,
see [2]) of geometrically finite discrete groups G C Isom X (and their negatively
curved orbifolds M = X/G) as those whose limit set A(G) C 0X entirely consists
of conical limit points and parabolic cusps.

Another definition of geometrical finiteness (GF2, originally due to Albert Mar-
den, see [2]) is that the quotient M(G) = X U Q(G)/G has only finitely many
topological ends and each of these ends can be identified with the end of M (I),
where I' is a maximal parabolic subgroup of G.

Additional two definitions of geometrical finiteness are originally due to W.Thur-
ston, see [2]:

(GF3): The thick part of the minimal convex retract (=convex core) C(G) of X/G
is compact.

(GF4): For some ¢ > 0, the uniform e-neighborhood of the convex core C(G) C
X/G has finite volume, and there is a universal bound on the orders of finite
subgroups in G.

Theorem 6. [9] Let X be a pinched Hadamard manifold. Then the four definitions
GF1, GF2, GF3 and GF4 of geometrical finiteness for a discrete group G C
Isom X are all equivalent.

We shall add that in contrast to the real hyperbolic geometry, our examples [5] of
discrete parabolic groups acting in complex hyperbolic space suggest that there exists
no elegant formulation of geometrical finiteness involving finite-sided polyhedra.

Now we shall give a new geometric definition of parabolic cusp points (cusp ends)
for discrete isometry groups acting in non compact symmetric spaces X of rank one.
Let a point p € 0X be a parabolic fixed point of a discrete group G C Isom X and
let I' = G, be the stabilizer of p in G, that is a maximal parabolic subgroup in G
with fixed point p. As before, taking horospherical coordinates on X with respect
to p € X, we can regard this stabilizer as I' C A x C where C is a compact
automorphism group of the connected Lie group N representing horospheres in X.
Let p. be the (N x C-invariant) Cygan metric on N/ X [0,00) = X UdX\{p} defined
in (2), and let Np C N = 90X \{p} be a minimal connected subgroup of the nilpotent
group N given by Theorem 1. The parabolic stabilizer I' preserves N1 and acts there
cocompactly.

Definition 7. Given a positive number § and a parabolic fixed point p € 0X of a
discrete group G C Isom X with stabilizer I' = G, C G, the set

Ups = {z € X UOX\[p}:pe(e,AT) > 5} (4)

is called a (closed) standard cusp neighborhood of radius § > 0 at p, provided it is
precisely invariant with respect to the stabilizer I' in G:

Y(Ups) = Ups for yel' =Gy,
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9Ups)NUps =0 for geG\G,.

Lemma 8. Let p € X be a parabolic fixed point of a discrete group G C Isom X
i a rank one symmetric space X. Then p is a parabolic cusp point if and only if it
has a standard cusp neighborhood Uy 5.

Proof: As before, let I' C G be the parabolic stabilizer of a given parabolic fixed
point p, and Ny C N = 0X\{p} be the minimal connected I'-invariant subspace of
the nilpotent group A given by Theorem 1. If p has a standard cusp neighborhood
Ups C X\{p} then the limit set A(G) must lie in its complement dX\U, s due to
the condition of its precise I'-invariantness. Hence A(G)\{p}/I" is compact because
of compactness of Np/T" (due to Theorem 1). The converse statement follows from
Bowditch’s arguments in the proof [9] of Theorem 6. |

For a given discrete group I' C N x C' C Isom X, the quotient space M(T') =
(X U0X\{o0})/T" has a unique end. We call this end a standard parabolic end
with (X, Isom X)-geometry. It is clear that (closed) neighborhoods of a standard
parabolic end may be taken as Uy, 5/T", § > 0.

Applying the above definitions of cusp points and ends, Lemma 8 and Theorem
6, we see that for a cusp point p € 90X of a geometrically finite discrete group
G C Isom X, the family E, = {U,;/G,} of closed subspaces in M(G) naturally
defines the cusp end of M(G) identified by the G-orbit of the parabolic cusp point
p. It is isometric to a standard cusp end, actually to the end of M(G,).

We may represent a standard cusp neighborhood U, s, at a cusp point p of a
discrete group G C Isom X as the product

Upﬁo = Spﬁo X (OvTO]’ (5)
if we foliate U), 5, by subsets S, 5,0 < d < dg, of the form:
Sps =1z € X UOX\{p}:pc(z,Ng,) = 1/3}. (6)

Since each set S, is G)-invariant, we see that the standard cusp neighbor-
hood U, 5,/Gp, C M(G) of the cusp end E, in the orbifold M(G) is the product
(Sp.so/Gp) x (0,1]. Furthermore, due to compactness of the automorphism group C
of the nilpotent group N, this foliation of a standard cusp neighborhood U, 5, by
Gp-invariant sets S}, s defines a G,-equivariant retraction

Ry,: Ups, — Ng, - (7)

This retraction shows topological finiteness of ends of noncompact orbifolds N /T
for discrete parabolic groups I' C N x C (and, with a little bit more work, existence
of a vector bundle structure on them, compare our Theorem 4.1 in [5]), as well as
topological finiteness of cusp ends of (X, Isom X)-orbifolds. So, due to Theorem 1,
all those ends have the homotopy type of closed virtually nilpotent orbifolds Np/T.
This, together with Theorem 6, completes the proof of the following fact:
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Theorem 9. For any geometrically finite discrete group G C Isom X in a symmetric
rank one non-compact space X, the orbifold M = X/G is topologically finite. In
other words, M is orbifold-homeomorphic to the interior of a compact orbifold with
boundary obtained from M(G) by gluing to its ends closed virtually nilpotent orbifolds
of the form Nt /T where ' C N'x C' is a parabolic discrete group in the corresponding
nilpotent group N representing horospheres in X .

It immediately implies:

Corollary 10. Let N be a nilpotent group representing horospheres in a symmetric
rank one non-compact space X and C its compact group of automorphisms. Then
all discrete parabolic groups ' C N x C' as well as geometrically finite groups G C
Isom X are finitely presented.
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Abstract. Let G be a hypergroup and £(G) be the set of all subhypergroups of G.
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and study the structure of the set £(G). We prove that in some cases £(G) has a
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1 Introduction

First of all we will recall some algebraic definitions used in the paper. A hyper-
structure is a set H together with a function - : H x H — P*(H) called hyperop-
eration, where P*(H) denotes the set of all non-empty subsets of H. F.Marty [18]
defined a hypergroup as a hyperstructure (H, .) such that the following axioms hold:
(i) (x.y).z = z.(y.z) for all z,y,z in H, (ii) x.H = H.x = H for all x in H. The ax-
iom (ii) is called the reproduction axiom. A commutative hypergroup (H, o) is called
a join space if for all a,b,c¢,d € H, the implication a/bNc/d # ) = aod N boc # B
is valid, in which a/b = {z | a € zob}.

The concept of an H,-group is introduced by T.Vougiouklis in [20] and it is a
hyperstructure (H,.) such that (i) (z.y).z N x.(y.2) # 0, for all z,y,z in H, (ii)
x.H = H.x = H for all x in H. The first axiom is called weak associativity.

Following Gionfriddo [12] and Vougiouklis [20], we define a generalized permu-
tation on a non-empty set X as a map f: X — P*(X) such that the reproductive
axiom is valid, i.e. Uzex f(z) = f(X) = X. The set of all generalized permutations
on X is denoted by Myx. We now assume that (G,-) is a hypergroup and X is a
set. The map ® : G x X — P(X)* is called a generalized action of G on X if the
following axioms hold:

1) Forallghe Gandz € X, (gh) ©x C g® (h® x),

2) Forallge G, g0 X = X.

Here, for any g € Gand Y C X, g ®Y is defined as Uycyg ® x, and for any x € X
and B C GG, B ® z is, by definition, equal to Upegb ® z. If the equality holds in the
axiom 1) of definition, the generalized action is called strong (see [17]).

Following Konstantinidou and Mittas [15], we define a hyperlattice as a set H on

which a hyperoperation V and an operation A are defined which satisfy the following

© G.A. Mogani, A.R. Ashrafi, 2003
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axioms:

l.a€aVaandaANa=a,

2.avb=bVaand aANb=0bAa,

3. (avb)Ve=aV (bVec)and (aAb)Ac=aA (bAc),
4. a € aV (aNb)| AaA (aVb),

5. a € a Vb implies that b = a A b.

It is well known [8] that in a lattice the distributivity of the meet (A) with
respect to the join (V) implies the distributivity of the join with respect to the
meet and vice versa, the lattice is then called distributive. But in a hyperlattice a
distinction of several types of distributivity is needed. According to Konstantinidou
[16], a hyperlattice (H,V,A) will be called distributive if and only if, a A (bV ¢) =
(aNb)V (aNc), for all a,b,c € H. Also, the hyperlattice (H,V, A) is called modular
if @ < b, implies that aV (bAc¢) =bA (aVe), for all c € H.

The second author in [2, 3] and [5], studied the construction of join spaces
from some combinatorial structures. In [4], he found a new closed formula for the
partition function p(n). We encourage reader to consult these papers for discussion
and background material.

Our notation is standard and taken mainly from [1, 8-10] and [20].

2 The Structure of some Hypergroups

Let G be a group, Sym(G) be the group of all permutations on G and Sym.(G)
be the stabilizer of the identity e € G in Sym(G). Given two permutations ¢ and
Y from Sym.(G) and an element g € G, we define a new permutation ¢ ©4 ¢ =
Ly(g)-10Lg, where Lygy-1, Ly € Sym(G) are left multiplications by the elements
#(g)~! and g, respectively.

According to [13], a subgroup H of Sym.(G) closed under taking products of this
form is called rotary closed, i.e. H < Sym,(G) is called rotary closed provided that
¢ Oy € H, for all ¢, € H and g € G. A nice family of rotary closed subgroups of
Sym.(G), for finite G’s, comes from the theory of Cayley graphs and can be obained
in the following way. Let {2 be a set of generators for a finite group GG not containing
the identity element e but containing 2! together with every x contained in €. The
subgroup Rotqo(G) of Sym.(G) of all permutations preserving e and satisfying the
condition ¢(a) Lé(ax) € Q, for every a € G and x € €, is rotary closed (for details
see [13] and [14]).

In this section, first we introduce a hyperoperation ® on Sym.(G) and prove
that (Sym¢(G),®) is a hypergroup. Next, we characterize the sub-hypergroups of
this hypergroup. To do this, assume that ¢, € Sym.(G), we define ¢ © ¢ =

{poyv | g€ G}
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Proposition 2.1. (Sym.(G),®) is a hypergroup.
Proof. Suppose ¢, 1) and 7 are arbitrary permutations of Sym.(G). Then we have

Pov)on={s04¢|geCGton=J@ov)on=

geG

— {00y ¥) onn | he @) = {(¢ Oy ) Onn | g.h € G).

geG

Using similar argument as in above, we can show that

PO Won) ={d0s (¥ onn)| g heGh

We now assume that g, h € G, then we have
(¢ Og ¥) Onn = Lyo,ph)-1® Og VLnn = Lygy(n))—16(g)® Og VLnn =

= Ly(gu(n)-1(9) Lotg)- 1 @ Ly Lt = L(gy(ny) -1 ¢LghLnn =
= Ly(gpn))-1 D Lgyn) Lyny 10 L = ¢ Ogyny (¥ ©Onn) € 9 © (¢ ©n).

Therefore, ¢ © (¢ ©n) C (¢ ©®¢p) ©n. Using similar argument we have ¢ ® (¢ ©n) C
(¢ ® 1) ®n and the associativity is valid. Next we assume that ¢ € Sym.(G) and
we have

poSym.(@) = |J oeov= |J {s04¢|geC}

YeSyme(G) PpeSyme(G)

Suppose § € Sym.(G) is arbitrary and ¢ = Lg71¢_1L¢(g)5. Then, ¢ ©®4 1% = and
s0 Syme(G) = ¢ ® Sym,(G). Similarly, Sym.(G) ® ¢ = Sym.(G), which completes
the proof. O

In what follows, we characterize the sub-hypergroups of the hypergroup (Sym.(G), ®).

Proposition 2.2. Let G be a finite group and H be a non-empty subset of Syme(G).
H is a sub-hypergroup of Syme(G) if and only if H is a rotary closed subgroup of
Syme(Q).

Proof. (=) Suppose H is a sub-hypergroup of Sym.(G). We first show that H
is a closed subset of Sym.(G). To do this, suppose ¢ and 1) are elements of H.
Then ¢ptp = p O € ¢ © 1y C H and so ¢p1p € H. Next, for ¢,9 € H and g € G,
POy € 9@ C H, as desired.

(<) Suppose H < Sym.(G) is rotary closed and ¢ € G. Since H is rotary closed
¢ ®H C H. Suppose ¢ € H. Put n = ¢~ and g = e. Then, ¢ ©yn = ¢p 1 =
Y€ pOnand so H=¢® H. Similar argument shows that H ® ¢ = H, proving the
result. O

It is a well-known fact that the set of all subgroups of a group G has a lattice
structure under the ordinary operations of meet and join. In general, it is far from
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true that the set of all sub-hypergroups of a hypergroup has a lattice structure under
these operations. In fact, the intersection of two sub-hypergroups of a hypergroup
is not necessarily non-empty.

Let £(G) be the set of all sub-hypergroups of the hypergroup G. In what follows,
we show that Sym.(G) has a lattice structure under the ordinary operations of join
and meet.

Proposition 2.3. L(Sym.(G)) has a lattice structure under the ordinary operations
of meet and join.

Proof. It is an easy fact that {15} and Sym.(G) are rotary closed. Suppose that
H and K are two rotary closed subgroups of Sym.(G). It is clear that H N K is
rotary closed. We claim that (H, K) is also rotary closed. To do this, we assume
that v € H, ¢ € K and g € G. Then we have:

P Og ¢ = Lyg)-19Lgd = Ly 19 Lypp™ ¢ = 4 Og b~ ¢ € (H, K).
Also, for 11,9 € H, ¢1,¢2 € K and g € G, we have

191 Og Yada = Ly, ¢, (g)- 19101 Lghap2 =

= Ly (61(9)) 1 V1 Ly ()17 ' Ly, (g)-1 &1 Lgthachy =
= (V1 @, (g) Y1)V (91 @9 ¥202) € HK C (H, K).

Using similar argument as in above, we can show that (H, K) is a rotary closed
subgroup of Sym.(G). This shows that £(Sym.(G)) has a lattice structure under
ordinary operations of join and meet. O

Let G be a set, B an algebraic Boolean algebra and s a function from G into B.
We define the hyperoperation % as follows:

axb={zeG|s(x)<sa)Vsb)}

Since for all z,y € G {z,y} Cz * v, (G, i) is an H,-group. It is also clear that the
hyperoperation * is commutative.

In what follows, we study the sub-hypergroup structure of the hypergroup (G, i)
In some special cases we will show that the set £(G) has a hyperlattice structure.
We also assume that G, = {g € G | s(g9) < a}. It is easy to see that if a € B and
Go # 0 then G, is an H,-subgroup of G. In what follows, when we write G, we
assume that G, # 0.
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Proposition 2.4. Let B be a complete Boolean algebra and s : G — B be a
function such that (G, i) constitute a hypergroup. Also, we assume that that

S S

a xag - wan={g€G|s(g) <s(a) V- Vs(an)},

and H is a sub-hypergroup of G. Then there exists an element a € B such that
H=G,.

Proof. Let H be a sub-hypergroup of G and a = Ve gs(b). We claim that H = G,,.
To see this, assume z € H. Then s(x) < Vyeps(b) = a and so x € G, i.e., H C G,.
We now assume that z € G,. Then s(z) < a = Vpegs(b). Since B is algebraic,
there are the elements by, by, -+ , b, of H such that s(xz) < s(by) V---V s(b,). Now
by assumption, z € {g € G | s(g) < s(b1) V-V s(b)} = by *x by % --- * b, and H is
a sub-hypergroup of G, so x € H, proving the result. O

It is clear that Gonpy = Gg N Gy, for all a,b € B. It is far from true that
Gavpy = G4 U Gyp. To see this, we construct an example as follows:

Example 2.5. Suppose G = B = P(X), s is the identity function, |X| > 3 and
a,b, ¢ distinct elements of X. Set R = {a,b} and S ={c}. Then Gr = P(R),Gg =
P(S) and Grus = P(RUS). Now it is easy to see that Grus # GrUGg. O

By the results of [3] and [4], if the image of G is a V-sub-semilattice or constitutes
a partition of 1, then £(G) = {G, | a € B&G, # 0}. In this case, we define a
hyperoperation V on £(G) such that (L£(G),V,A) constitutes a hyperlattice. To do
this, we assume that G, VGp = {Gy | a Vb < z}.

In the following lemmas we investigate the conditions of a hyperlattice.

Lemma 2.6. G, € G, VG,,Go NGy, = Gy, GoV Gy = Gy V Gy and Gy A Gy =
Gary = Gp N Gy

Proof. Obvious. O
Lemma 2.7. (G,VGy)VG. =G,V (GyVG.) and (Go AGp) NGe = G A\ (G AG).

Proof. The associativity of A is obvious. We will show the associativity of V.
Suppose a,b,c € B. Then

(GaVGY)VGe={Gy |aVvb<a}VGe= | G.VG.=

aVb<z

= (J{Gilave<ty={Gu|avbvc<u}

aVb<zx

Similar argument shows that G, V (G V G.) = {Gy | a VbV ¢ < u}, and the result
follows. O
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Lemma 2.8. G, € [G, V (Go A Gp)|N[(Gy A (Gg V Gy)], for all a,b € B.

Proof. Suppose a,b are arbitrary elements of B, then we have
GoV (Gog NGy) = Go V Gopp =

={GilaV(anb) <t} ={G;|a<t}.

Therefore, G, € G, V (G4 A Gp). On the other hand, G, = Ga/\(a\/b) =Gy NGayp €
Go N (Gg V Gy), as required. O

Lemma 2.9. G, € G, V Gy implies that Gy, = G, A Gy,

Proof. Suppose G, € G, V Gy, then there exists t € B such that G, = Gy and
aVb<t Thus,b=bA(aVd) <bAtandso Gy, C Gy = Gy, NGy = Gy A Gy
Therefore, Gy, = G, A G, and the lemma is proved. O

We summarize the above lemmas in the following theorem:

Theorem 2.10. Let s : G — B be a function such that (G, i) constitute a hyper-
group. Also, we assume that for all positive integer n and the elements ai,--- ,an
of G, we have

S S

ag xag - wan=4{g€G|s(g) <s(a) V- Vs(an)}
Then (L(G),V,A) is a hyperlattice.

We now investigate the distributivity of £(G) and show this hyperlattice is not
distributive, in general. In fact, we have the following example.

Example 2.11. There exists a function s : G — B such that (G,i) 18 a hypergroup
which satisfies the conditions of Theorem 2.10, but L(G) is not distributive. To
see this, we assume that H is a finite group, II.(H) = {o(z) | v € H} and s :
P(H) — P(Il.(H)) defined by s(A) = {o(z) | = € A}. It is easy to see that
the function s is onto, so by Theorem 3.6 L(P(H)) is a hyperlattice. Suppose,
H = Z; = {e,a,a?,a%}, the cyclic group of order four, and G = P(H). Then
I (Zy) = {1,2,4}. Set A ={1,2},B = {1},C = {2,4} and D = {2}. It is clear
that GA/\(GB\/Gc) = GA/\GHE(G) =Gy and (GA/\GB)\/(GA/\Gc) =GpVGp =
1G4, G )} This shows that GAN(GBVGc) # (GaANGB)V(GaNGe). Therefore,
L(P(Z4)) is a hyperlattice which is not distributive.

It is natural to ask about modularity of L(G). Here, we obtain an example such
that its sub-hypergroup hyperlattice is not modular.

Example 2.12. Assume that X = {1,2,3,4,5}, G = B = P(X) and s is the
identity function on G. Set A = {1,2},B = {1,2,3} and C = {4,5}. Then G4 C
Gp, |GaAV(GpNGe)| =8 and |G N(GAVGe)| = 2. This shows that the hyperlattice
L(G) is not modular.
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3 About some Generalized Action

Suppose s : G — B is a function such that (G, i) is a hypergroup and A =
Atom(B). Define themap ® : GXA — P*(A) by g0z ={a € A|a<zVs(g)}. In
this section, we obtain a condition on s such that ® is a generalized action and prove
that under this condition the hypergroup (G, i) is isomorphic to a sub-hypergroup
of My4.

Finally, we define a generalized action of an H,-group on a set X as in hyper-
groups. We will apply the elementary properties of a generalized action and prove
an inequality between the partition function po(n) and the order of the hypergroup

Lemma 3.1. Let B be a Boolean algebra and A = Atom(B). If s : G — B is a
function such that the image of G is a partition of 1, then the map © : G x A —
P*(A) defined by goa={x € A|x<aVs(g)} is a strong generalized action of G
on A.

Proof. Suppose g € GG. Then it is obvious that for all x € A, we have =z €
902 C Uyen 99, ie, A=J,cr9®a Thus, g© A= A and the condition (i)
is satisfied. We now assume that 7' = {a € A | a < xV s(g) V s(h)} and prove
that gh ©x = g© (h©®x) = T. Tt is easy to see that gh ©xUg® (h©z) C T.
Suppose a € T. Then a < 2V s(g)V s(h) and we have a = (aAs(h))V]aA (xV s(g)].
We first assume that a # s(h), then a A s(h) = 0 and so a < z V s(g). This
shows that a € g0z C ;¢ ), t0z = ghDz. Next we assume that a = s(h). Then
a€Eh®xCgh®zxandsoTl = gh®xz. Using similar argument as above, we have
T =g® (h®z), proving the lemma. O

Lemma 3.2. Let B be a Boolean algebra and A = Atom(B). If s : G — B is
a one-to-one function such that the image of G is a partition of 1 and that for all
g € G, there exists an atom x such that |g © x| < 2, then (G,i) is isomorphic to a
sub-hypergroup of the hypergroup M4.

Proof. By Lemma 3.1, ® : Gx A — P*(A) is a strong generalized action of G on A
and by Proposition 3.1 of [17] this action induced a good homomorphism ¢ : G —
M 4 defined by £(g)(a) = g©@a. It is enough to show that this homomorphism is one-
to-one. To do this, suppose g ®x = h©@x, for all x € A. By assumption, there exists
an atom z such that [¢©xz| > 2. Ifa #z and a € g©x then a < s(g) Va = s(h) Vz,
and so a <z V (s(g) As(h)). Thus, a = (aAz)V (aAs(g)As(h)) =aAs(g)As(h),
i.e., a < s(g) A s(h). But, the image of G is a partition of 1, hence s(g) = s(h) and
by injectivity of s, g = h. O

Suppose s : Iy(n) — P*(I(n)) is defined by s(\) = Part(\). Then (I4(n), %)
is an H,-group. Define the map ® : IIg(n) x I(n) — P*(I(n)) by A&k = Part(A\)U
{k}. In the following simple lemma we show that the map ® is a strong generalized
action of II;(n) on the set I(n).
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Lemma 3.3. The map ® : lz(n) x I(n) — P*(I(n)) defined by A\®k = Part(\)U
{k} is a strong generalized action of Iy(n) on the set I(n).

Proof. We first assume that n is an odd positive integer, we define the partitions
i, 0 < i < [3], by the following table:

Ho M1 H2 TTL[%}
m=n =T ) (=25 =9 [ [n= 5+ (i T2])

Next we assume that n is even, then we define the partitions &, 0 < i < 3, by

§ = pi, for all i < 5 and 5% is the partition n = 1+ (§ — 1) + 5. Then it is clear
5] (3]

that U Part(u;) = U Part(&;) = I(n), and so the reproduction axiom is valid. We
i=1 i=1

now assume that A, 1 are arbitrary partitions and m € I(n). Then we have

U Part(0) U{m} = Part(\) U Part(u) U {m}.
JEA*M
On the other hand,
AO (p®m) U AOk =
kEXOGM
= |J (Part(\) U{k}) = Part(\) U Part(u) U {m}.
kexom

Therefore, the map @ is a strong generalized action of the H,-group IIz(n) on the
set I(n). O

[y

Lemma 3.4. po(n) < i: (—1)' (")t — )"

: 7
=0

Proof. By Euler’s partition theorem [1], po(n) = |II4(n)| and by Proposition 4.1
of [17], the right hand of this inequality is the order of Mj(,). Therefore, it is
enough to show that [IIg(n)| < [Mj,)|. To do this, we now prove that the induced
homomorphism 7 : Ilg(n) — M,y by n(u)(x) = 4 © = is one-to-one. Assume that
n(p) =n(&), then poOx = Oz, for all x € I(n). Thus, Part(u)U{z} = Part(§)U{z},
for all z € I(n). Choose x € Part(p). We have Part(§) C Part(§)U{x} = Part(u).
Similarly, Part(p) C Part(§) and so Part(p) = Part(§). Now since p and & have
distinct parts, p =¢£. O
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In the end of this paper, we define a generalized action of Sym.(G) on the group

G. Suppose O : Sym.(G) x G — P*(G) sends (¢, g) to ¢((g)). Then we have

¢0(y0g) = ¢y ((g)) = | s00(g') =

€7

— | s((w(g')) = {o((g))) | i, € 2}

€7

and ¢y0g = ¢¥((g)) = {d(v(¢")) | i € Z}. This shows that ¢ypOg C ¢O(4Og).
On the other hand, ¢0OG = UgEG Qg = UgeG #({g)) = G, which shows that O is a

generalized action of Sym.(G) on the group G.

Question 3.5. When this generalized action is strong?
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The commutative Moufang loops
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Abstract. The structure of the commutative Moufang loops (CML) with minimum
condition for subloops is examined. In particular it is proved that such a CML @ is a
finite extension of a direct product of a finite number of the quasicyclic groups, lying
in the centre of the CML Q. It is shown that the minimum conditions for subloops and
for normal subloops are equivalent in a CML. Moreover, such CML also characterized
by different conditions of finiteness of its multiplicative groups.

Mathematics subject classification: 20N05.
Keywords and phrases: Commutative Moufang loop, multiplicative group of loop,
minimum condition for subloops, minimum condition for normal subloops.

The loop @ satisfies minimum condition for subloops with the property o if
any decreasing chain of its subloops with the property « Hy 2 H; D ..., i.e.
H, = H,11 = ... for a certain n. In this paper the construction of the commutative
Moufang loops (abbreviated CMLs) with minimum condition for subloops is exam-
ined. In particular, it is shown that such a CML @ decomposes into a direct product
of finite number of quasicyclic groups which lies in the centre of ), and a finite CML
(Section 2). In the third Section these loops are described with the help of their
multiplicative groups. Finally, it is shown in the fourth section that for the CML,
the minimum conditions for subloops are equivalent to the minimum condition for
normal subloops, and in the case of ZA-loops these conditions are equivalent to the
minimum condition for normal associative subloops. It follows from the last state-
ment that the infinite commutative Moufang ZA-loop @ has an infinite centre and
if the centre of the CML satisfies the minimum condition for the subloops, then Q
itself satisfies this condition.

We finally note that loops, in particular the CML, with different conditions of
finiteness are examined in [1-3]. We remind that the condition of finiteness means
such’s property, that holds true for all finite loops, but there exist infinite loops that
do not have this property.

1 Preliminaries

Let us bring some notions and results on the theory of the commutative Moufang
loops from [4]. A commutative Moufang loop (abbreviated CML) is characterized
by the identity

© N.I. Sandu, 2003
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2y =ay - x2. (1.1)

The multiplicative group 9M(Q) of the CML @ is the group generated by all
the translations L(z), where L(z)y = xy. The subgroup I(Q) of the group 9(Q)
generated by all the inner mappings L(z,y) = L~ (xy)L(x)L(y) is called the inner
mapping group of the CML ). The subloop H of the CML (@ is called normal
(invariant) in Q if I(Q)H = H.

Lemma 1.1 [4]. Let Q be a commutative Moufang loop with the multiplicative group
9. Then M/Z(IM), where Z(IM) is the centre of the group M, and M = (M, M)
are locally finite 3-groups and will be finite if Q) is finitely generated.

The associator (a,b,c) of the elements a,b, c of the CML @ are defined by the
equality ab-c = (a - bc)(a,b,c). The identities

L(z,y)z = 2(z,y, ), (1.2)

(@P,y", 2°%) = (2, y,2)"", (1.3)

(z,y,2)° =1, (1.4)

(zy,u,v) = (z,u,v)((z,u,v), z,y)(y,u, v)((y, v, v),y, ) (1.5)

hold in the CML [4].

The centre Z(Q) of the CML @ is a normal subloop Z(Q) = {z € Q|(z,y,2) =
Wy, z € Q}.
Lemma 1.2 [4]. In a commutative Moufang loop Q the following statements hold
true:

1) forany x € Q 23 € Z(Q);

2) the quotient loop Q/Z(Q) has the index three.

Lemma 1.3 [4]. The periodic commutative Moufang loop is locally finite.

Lemma 1.4 [5]. The periodic commutative Moufang loop Q decomposes into a direct
product of its mazimum p-subloops Qp, in addition Q, belongs to the centre Z(Q)
under p # 3.

The system o of the normal subloops of the loop @ is called normal if it:

1) contains the loop @ and its identity subloop;

2) is linearly ordered by the inclusion;

3) the intersection and union of any non-empty set of elements of ¢ is an element
of o (fullness).
If A C B are two members of the system o and between them there are no other
members of this system then it is said that the subloops A and B form a jump in the
system o. The quotient loop B/A is called the factor of this system. The normal
system o is called central if for any jump A and B of the system o, B/A C Z(B/A).
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The loop possessing a central system is called a Z-loop. This statement is proved in
[4, Theorems 4.1, Chap. VI; 10.1, Chap. VIII].

Lemma 1.5. Any commutative Moufang loop is a Z-loop.

If the loop possesses a central system entirely ordered by the inclusion (the central
series), then this loop is called ZA-loop.

Lemma 1.6 [3]. Any normal different from the identity element subloop H of the
commutative Moufang ZA-loop @ has a different from identity element intersection
with its centre.

If the upper central series of the ZA-loop have a finite length, then the loop is
called centrally nilpotent. The least of such length is called the class of the central
nilpotentcy.

Lemma 1.7 [3]. If a commutative Moufang Z A-loop Q has an infinite associative
normal subloop, then its centre Z(Q) is infinite.

Lemma 1.8 (Bruck-Slaby Theorem) [4]. The finitely generated commutative
Moufang loop is centrally nilpotent.

Lemma 1.9 [3]. If at least one maximal associative subloop of the commutative
Moufang loop @Q satisfies the minimum conditions for subloops, then @ satisfies
these conditions itself.

The CML @ will be called divisible it the equality ™ = a has at least one solution
in Q, for any number n > 0 and any element a € Q. If n = 3, then a = b € Z(Q)
by Lemma 1.2. Therefore it takes place.

Lemma 1.10. If a subloop of the commutative Moufang loop @Q is divisible, it
belongs to the centre Z(Q) and, consequently, is normal in Q.

The quasicyclic p-groups are some important examples of divisible CML. As
abstract groups they have the set of generators 1 = ag, a1, as,...,a,,... and defining
relations ag = af, a1 = ab,...,ap =ab ... ..

A CML is called injective if there exists a homomorphism v : B — ) such that
ay = (3, for any monomorphism « : A — B and homomorphism 3: A — Q.

Lemma 1.11. The divisible commutative Moufang loops are injective.
Proof. By Lemma 1.10 a divisible CML is associative, but divisible abelian groups
are injective [6].

Further we will denote by < M > the subloop of loop @, generated by the set
M C Q.

Proposition 1.12. The divisible subloop D of the commutative Moufang loop @Q
serves as a direct factor for Q, i.e. Q = D x C for a certain subloop C' of the loop
Q. We can choose such a subloop that it possesses the given before subloop B of the
loop Q for which DN B = 1.

Proof. By Lemma 1.11 there exists such homomorphism G : Q — @, that Sa = ¢
for the natural inclusion o : D — @ and the identity mapping ¢ : D — D. By
Lemma 1.10 the subloop D is normal in @), therefore Q = D x ker (.



28 N.I. SANDU

Let now the equality BN D = 1 hold true for the subloop B C Q). We denote
H =< D,B >. By Lemma 1.10 D C Z(Q) is the centre of the loop H, then it is
easy to show that any element of the CML H has the form au, where a € B,u € D.
By (1.2) and (1.5) we have L(au, bv)c = ¢(c,bv, au) = ¢(¢,b,a) € B, for any a,b € B
and any u,v € D. Consequently, the subloop B is invariant in regard to the inner
mapping group of the CML H, i.e. the subloop B is normal in H. Then < B, D >=
B x D and there is a homomorphism £ : B x D — D coinciding with the identity
on D and unitary on B. If we replace € by £ in the first part of this proof, then we
obtain Q@ = D x ker 8, where B C ker 3. This completes the proof of Proposition
1.12.

The second part of this proposition states that a divisible CML is an absolute
direct factor.

If the CML (@ is given, let us examine the subloop D within it, generated by
all divisible subloops of the CML @. By Lemma 1.10 they all belong to the centre
Z(Q) of the CML @, then it is easy to see that D is a divisible CML. Thus it is
the maximal divisible subloop of the CML Q. By Proposition 1.12 Q = D x C,
where obviously C' is a reduced CML, meaning that it has no non-unitary divisible
subloops. Consequently, we obtain

Proposition 1.13. Any commutative Moufanf loop Q is a direct product of the
divisible subloop D that lies in the centre Z(Q) of the loop Q, and the reduced
subloop C. The subloop D is unequivocally defined, the subloop C is defined exactly
till the isomorphism.

Proof. Let us prove the last statement. As D is the maximal divisible subloop of
the CML @, it is entirely characteristic in C, i.e. it is invariant in regard to the
endomorphisms of the CML Q. Let Q = D’ x C’, where D' is a divisible subloop,
and C' is a reduced subloop of the CML Q. We denote by ¢,1) the endomorphisms
0:Q — D' ip:Q — C'. As D is an entirely characteristic subloop, ¢D and D
are subloops of the loop Q. It follows from the inclusions D C D’ and D C C’
that oD Ny D = 1. By Lemma 1.10 D is an abelian group, therefore ¢ D,y D are
normal in D. Then d = ¢d - ¥d (d € D) gives D = oD -9y D, so D = ¢D x ¢D.
Obviously, D C DN D';4D C DN C’', where from D = (DN D) x (DNC"). But
DNC’' =1 as a direct factor of the divisible CML, that is contained by the reduced
CML. Therefore, DN D' C D,D C D', i.e. D = D’. This completes the proof of
Proposition 1.13.

Let us finally prove

Proposition 1.14. The following conditions are equivalent for the commutative
Moufang loop D:

1) D is a divisible loop;

2) D is an injective loop;

3) D serves as a direct factor for any commutative Moufang loop that contains
it.

Proof. The implication 1) — 2) is proved in Lemma 1.11.
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2) — 3). By the definition of the injective CML D there is such a homomor-
phism G : Q — D that Sa = e for the natural inclusion « : D — @ and identity
mapping € : D — D. We denote ker 3 = H. Obviously Q =< D,H > HND =1
and if aH = bH, then a = b. Let x € Q,d € D,h € H. The CML is an IP-loop,
then (L(z,h)d)H = ((zh)~'(z - hd)H = (z~'(2d))H = dH, i.e. L(x,h)d = d. Any
element from @ has the form dh, where d € D,h € H. Using (1.2) and (1.5) it is
easy to show then that the subloop D is invariant in regard to the inner mapping
group of the CML @, i.e. D is normal in ). Consequently, Q = D x H.

3) — 1). Let the CML D satisfy the condition 3) and let there exist such
generators a, b, ¢ of the CML D that (a,b,c) # 1. Let us examine the CML @ =<
D,z >, where the element = does not belong to D and given by all the identity
relations (a,u,v) = (x,u,v) for any u,v € D. Obviously, D is a subloop of the CML
Q, then it serves as a direct factor. Therefore the element = associates with any two
elements of the subloop D, in particular, (z,b,¢) = 1. But (z,b,¢) = (a,b,c) # 1.
Contradiction. A consequently, the CML D is associative. By [6] any abelian group
can be embedded as a subgroup into a divisible group. Therefore the CML D is
divisible. This completes the proof of Proposition 1.14.

2 Finitely cogenerated commutative Moufang loops

A subset H of the CML @ is called self-conjugate if I(Q)H = H, where I1(Q)
is the inner mapping group of the CML Q. A self-conjugate set L of elements of
the loop @ will be called a normal system of cogenerators if any homomorphism
¢ : Q@ — H for which L Nkerp # () or {1} is a monomorphism, for any loop H.
Obviously it is equivalent to the fact that any non-unitary normal subloop of the
loop ) contains an non-unitary element from L.

A loop @Q will be called finitely cogenerated if it possesses a finite normal system
of cogenerators.

Theorem 2.1. The following conditions are equivalent for an arbitrary commutative
Moufang loop Q:

1) Q is a finitely cogenerated loop;

2) the loop @ possesses a finite normal subloop B such that BN H # {1}, for
any normal subloop H of the loop Q;

3) the loop @ is a direct product of a finite number of quasicyclic groups that lie
in the centre Z(Q) of the loop Q and a finite loop;

4) the loop @Q satisfies the minimum conditions for subloops;

5) the loop Q possesses a finite series of normal subloops any factor of which is
either a group of a simple order, or a quasicyclic group.
Proof. 1) — 2). Let L be a finite normal system of cogenerators of the CML @
and a € Q be an element of an infinite order. By Lemma 1.2 the subloop < a3" >
is normal in the CML Q. The intersection < 3" > NL is either null, or equal to
{1} for a certain large n, that contradicts the condition 1). Therefore there are
no elements of an infinite order in the CML . Then, by Lemma 1.3, the subloop
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< L > is finite. The system of cogenerators is self-conjugate in the CML @, then
the subloop < L > is normal in @, as the inner mappings are automorphisms in the
CML [4]. Consequently, the condition 2) holds in the CML Q.

2)— 3). It can be shown that the CML @ is periodic, as it was done when
proving the implication 1) — 2). Then, by Lemma 1.4, it decomposes into a direct
product of its maximal p-subgroups, therefore J contains a finite number of such
p-subloops. In order to prove 3) we can suppose that @, B are 3-loops.

Like in abelian groups [6] the non-negative number n for which the equality
23" = a has solutions in Q will be called the 3-height h(a) of the element a. If the
equality 2" = a has solutions for any n, then a will be called the infinite 3-height,
h(a) = occ.

We denote Q[3] = {z € Q|z®> = 1} and let a € Q[3]. Then < walp € I(Q) >
is the minimal normal subloop containing the element a, where I(Q) is the inner
mapping group of the CML Q. By the condition 2) a € B, and then @Q[3] will be a
finite subloop. It follows from here that the equality 23 = a can have not more than
a finite number of solutions in CML @, for a fixed element a € Q. If h(a) = oo,
then the solutions x1, . .., z; cannot have all finite heights, as if the equality y*" = a
holds for the element y € @, then y?’w1 is one of the elements x1,...,x.

Let now a; € Q[3],h(a;) = co. We denote the solution of an infinite height
of the equality a; = 23 by ag, the solution of an infinite height of the equality
as = 23 by a3 and so on. Consequently, we have constructed a quasicyclic group
which lies in the centre of the CML @, by Lemma 1.10, i.e. it is normal in Q.
The union D of all quasicyclic groups of the CML @Q is a divisible group, therefore
by Proposition 1.12 Q@ = D x C,D C Z(Q). The subloop C' has no element of
an infinite height, as if an element a € @ of the order 3" (n > 1) has an infinite
height, then 3" =a3 a3 € Q[3] and the element a3”" has an infinite height.
We have shown that C[3] is a finite subloop. If a € C[3],a®" = 1,a = 2", then
T = 1,3 = 3 28 e C'[3], therefore there is an maximum of heights
k of the elements of subloops C[3]. But then (C[3])**! = 1, but by Lemma 1.3 the
subloop C' is finite. The finiteness of the quasicyclic groups of the CML @ number
follows from the finiteness of the subloop DI3].

3) — 4). This statement follows from that the fact the quasicyclic groups
and the direct product of their finite number satisfy the minimum conditions for
subgroups.

4) — 1). The CML @ has no elements of an infinite order, as if a is such an
element, then < a®" > (n = 1,2,...) is a strictly descending series of the subloops of
the CML Q. Then, by Lemma 1.4, () decomposes into the direct product of a finite
number of maximal p-subloops @),. The subloop Q,[p] is normal in @) and it cannot
be infinite. In such a case the subloop [[, @p[p] will be a finite normal system of
cogenerators.

The implication 3) — 5) follows from Lemma 1.8.

In order to prove the implication 5) — 3) we should first show that if @ has a
finite normal subloop H such that the quotient loop @/ H is a quasicyclic group, then
Q has a quasicyclic group of an finite index. First we suppose that the subloop H
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is associative. By the definition of the quasicyclic group of the CML @ is generated
by the set {agH,...,a;H,...,}, where af, \H = a;H,a9 € H,i = 1,2,... We will
show that a; € Zg(H) is the centralizer of the subloop H in Q. If p = 3, then if
follows from the equality a‘;’Hh = a;, where h € H, for hy,hy € H from (1.3)- (1.5),
that (a;, hy,ho) = (a?+1h, hi,he) =1, ie. a; € ZQ(H). If p # 3, then by (1.3), (1.4)
(uP,v,w) = (u,v,w)*. Then we have (a1, h1,ha) = (a}, h1, ko)t = (h, hy, ho)*t =
1 from the relations af = h € H. Further, if a; € Zg(H) and a},, = a;h, then
(ai+1,h1,h2) = (afﬂ,hl,hg)il = (aih, hl,hg) =1 by (1.5), ie. a;41 € ZQ(H).
Therefore Q = HZg(H). As the intersection H N Zg(H) is contained in the centre
of the CML Zg(H ), and the quotient loop Zg(H)/(Zg(H)N H) is isomorphic to the
quasicyclic group Q/H = Zg(H)H/H the CML Zg(H) is an infinite abelian group,
and it satisfies the minimum condition for subgroups. Then it contains a quasicyclic
group of finite index [6]. But by the relation Q = HZg(H), the latter has a finite
index in the CML Q.

Let now H be an arbitrary subloop. It is finite, then by Lemma 1.8 its up-
per central series has the form 1 = Zy ¢ Z; C ... C Z,_1 C Z, = H, where
Zi|Zi—y = Z(H/Z;i—1) or Z; = {a € H|(a,h1,...,ho; = 1Vhy,... hy;) € H}. (Here
(ug, ..., u2i—1,u2, u2i+1) = ((w1,...,u2—1),u2,u2+1)). The inner mappings are
automorphisms in CML [4], then it follows from the last equality that the subloop
Z; is normal in @, as the subloop H is normal in (). Further, if follows from the
relations

Q/H = (Q/Zn—l)/(H/Zn—l) = (Q/Zn—l)/(Zn/Zn—l) = (Q/Zn—l)/Z(H/Zn—l)

and according to the previous case that the CML @Q/Z,,_1) contains a quasicyclic
group of finite index. Without loss of generalitiy, we will consider that Q/Z,_1 is a
quasicyclic group, by Proposition 1.14. Let us now suppose that Q/Z; (i <n—1)is a
quasicyclic group. Then it follows from the relations Q/Z; = (Q/Z;-1)/(Z;/Zi—1) =
(Q/Zi—1)/Z(Q)Z;—1) that Q/Z;_; is a quasicyclic group. We obtain for ¢ = 1 that
Q) contains a quasicyclic group of finite index.

It is obvious, that the implication 5) — 3) should be proved supposing that the
CML (@ contains a series of normal subloops

1=HycH{C...CH, =@ (2.1)

with m > 2 that have infinite factors and all are quasicyclic groups.

Let us show that the series (2.1) contains a member which has a quasicyclic
group of finite index. If the subloop Hj is infinite, then the statement is obvious.
But if it is finite, then let Hj be such a finite member of the series (2.1) that the
next number Hy 4 is infinite. Then Hy,1 contains a quasicyclic group L1 of finite
index. If all factors of the series (2.1) which are after the factor Hy1/H}, are finite,
then Ly has a finite index in @ and by Proposition 1.14 the statement 3) holds in
the CML Q.

Let H,+1/H,, be the first infinite factor among those that are after Hy1/H}y. By
Lemma 1.10 the subloop L1 is normal in (). There exists a finite normal subloop
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H, /Lgy1 in the CML H,,11/Lj11 on which the quotient loop is a quasicyclic group.
By the above proved, the CML H,,11/Lj+1 contains a quasicyclic group Ly, 4+1/Lk11
of finite index. In the CML the quasicyclic groups lie in the centre (Lemma 1.10),
then L1 is a product of two quasicyclic groups. Continuing these reasonings, after
a finite number of steps we will obviously obtain that the CML ) contains a subloop
that is the direct product of a finite number of quasicyclic groups of finite index.
Then the CML @ satisfies the condition 3). This completes the proof of Theorem
2.1.

Corollary 2.2. The commutative Moufang loops satisfying the minimum condition
for subloops, compose a class closed in regard to the extension.

The statement follows from the equivalence of the conditions 4) and 5) of The-
orem 2.1.

Corollary 2.3. The commutative Moufang loops, satisfying the minimum condition
for subloop, are centrally nilpotent.

The statement follows from the equivalence of the conditions 3), 4) of the The-
orem 2.1 and Lemma 1.8.

Corollary 2.4. The set of elements of any order is finite in the commutative Mo-
ufang loop satisfying the minimum condition for subloops.

3 The multiplicative groups of commutative
Moufang loops with minimum condition for subloops

Let @ be an arbitrary CML and let H be a subset of the set Q. Let M(H)
denote a subgroup of the multiplicative group 9M(Q) of the CML @, generated by
the set {L(x)|Vxz € H}. Takes place

Lemma 3.1. Let the commutative Moufang loop @Q with the multiplicative group
M, Z(IM), which is the centre of the group M and the centre Z(Q) decompose into
the direct product QQ = D x H, moreover, D C Z(Q). Then M = M(D) x M(H),
and besides, M(D) C Z(9M), M(D) = D.

Proof. It is obvious that any element a € @) has the form a = dh, where d € D, h €
H. As d € Z(Q), then L(a) = L(d)L(h), therefore MM =< M(D),M(H) >. It
follows from the equality

Z(M) = {p € M|y = L(a)Va € Z(Q)}

that M(D) C Z(9M), therefore it is easy to see that the subgroups M(D), M(H) are
normal in 9 and M(D) = D. Finally, if ¢ € M(D)NM(H ), then ¢ = L(u), L(u)l €
DN H,ypis an inner mapping. Consequently, 9t = D x H, as required.

Corollary 3.2. The multiplicative group M of the periodic commutative Moufang
loop Q) decomposes into the direct product of its maximal p-subgroups 93, moreover,
M, C Z(M) for p # 3.

Proof. By Lemma 1.4 the CML @ decomposes into the direct product of its maximal
p-subgroups, moreover, @, C Z(Q) for p # 3. Then it follows from lemma 3.1 that



THE COMMUTATIVE MOUFANG LOOPS ... 33

the group M decomposes into a direct product of the subgroups M((Q),), moreover,
M(Qp) € Z(0M) and M(Q,) = Q) for p # 3. In order to finish the proof, it should
be shown that M(Q)) is a 3-group. But this is shown in the next lemma.

Lemma 3.3. The multiplicative group 9 of the commutative Moufang 3-loop @ is
a 3-group.

Proof. Let v be an arbitrary element from 9. Then ~ can be presented as a product
of a finite number of translation v = L(uq)L(u2) ... L(uy), where uy, ug, ..., u, € Q.
We denote L =< uq,uq,...,u, >. For any element € () we denote by H(x) the
subloop of CML @, generated by set x U L, by 9(x) — the multiplicative group
of CML H(z), and by I — the subgroup of group 9 generated by the translations
L(u;),i=1,...,n. By Lemmas 1.8 and 1.3 H () is a finite centrally nilpotent 3-loop.
Let us show that 9(x) is a 3-loop. Indeed, we denote H(z) = G. By Lemma 1.3,
Chap. IV from [4] M(Z/Z(G)) = M(G)/Z*, where Z* = {a € M(G)|ax - Z(G) =
z-Z(G)Vr € G}. It 0 € Z*, then we define the function f : G — Z(G) by the rule
Ox = xf(x) for Vo € G. Obviously, f(z) € Z(G). If n € Z* and nx = xg(zx), then
(On)x = 6(L(g(x))x) = L(g(z))0x = (g(z)f(z))x. Consequently, Z* is isomorphic
to the group of one-to-one mappings of CML @ on Z(G). Therefore Z* is a 3-group.
If CML G is centrally nilpotent of the class k, then G/Z(G) is centrally nilpotent of
class k — 1. Then by inductive assumption MM(G)/Z* is a 3-group, therefore M(G)
is also 3-group.

The restriction I' on H () is a homomorphism of T on the subgroup of the group
M(x) which maps the element v € T" into the element L(uq)...L(uy) from DN(x)
of the order 3!. Moreover, I' maps H(z) into itself. Consequently, 73t induces an
identity mapping on H(x). In particular, ’y?’t maps x into itself for any x from Q.
Therefore 7 has the order 3!. This completes the proof of Lemma 3.3.

Lemma 3.4. The multiplicative group M of an arbitrary commutative Moufang
loop is locally nilpotent. But if group 9M is periodic, then it is locally finite.

The proof of the first statement follows from Lemma 1.1. The second statement
follows from the well-known fact of the group theory: a periodic locally nilpotent
group is locally finite.

Now we can characterize CML, with the minimum conditions for subloops with
the help of their multiplicative groups.

Theorem 3.5. For an arbitrary non-associative commutative Moufang loop Q with
a multiplicative group M the following conditions are equivalent:

1) loop @ satisfies the minimum condition for subloops;

2) group M is a product of a finite number of quasicyclic groups lying in the
centre of the group 9 and a finite group;

3) group M satisfies the minimum condition for subgroup;

4) group M satisfies the minimum condition for normal subgroup;

5) group M satisfies the minimum condition for non-abelian subgroup;

6) at least one mazimal abelian subgroup of the group M satisfies the minimum
conditions for subgroups;
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7) if group MM contains a solvable subgroup of the class r, then I satisfies the
minimum condition for solvable subgroups of the class r;

8) if group M contains a nilpotent subgroup of the class n, then M satisfies the
minimum condition for nilpotent subgroups of the class n.

Proof. 1) — 2). If CML @ satisfies the minimum condition for subloops, then
by Theorem 2.1 Q = D x H, where H is the direct product of a finite number of
quasicyclic groups, besides, D C Z(Q), and H is a finite CML. Then by Lemma
3.1 M = M(D) x M(H), and besides D C Z(9),M(D) = D. The group M(H) is
finitely generated, then by Lemma 3.3 H is finite, as it follows from Corollary 3.2
that a multiplicative group of a periodic CML is periodic.

The implication 2) — 3) is obvious. Let now the group 9t satisfy the condition
3), and the CML @ do not satisfy the condition 1), and let @ D H; D Hs D

. D H; D ... be an infinite descending series of subloops of the CML Q. It is

easy to see that M(H;) # M(H;+1) follows from H; # H;yi, using the relation
M(H;)1 = H;, where M(H;)1 = {al|a € M(H;)}. But it contradicts the condition
3). Consequently, 3) — 1).

By Lemma 3.4 the group 9 is locally nilpotent, then the implications 3) «—
4), 3) «— 5) follow, respectively, from Theorems 1.24 and Corollary 6.2 from [7].

6) — 3). Let the maximal abelian subgroup 9 of the group 9 satisfy the
minimum condition for subgroups. By Lemma 1.1 the quotient group 9t/Z(9M) is
a 3-group, therefore by the periodicity of I, the group M is also periodic. Thereof,
and in view of Corollary 3.2, we will consider 9 a 3-group. By Lemma 3.4 the group
9 is locally nilpotent. Then the condition 6) — 3) follows from the statement that
is proved using Lemma 1.6, analogous to Theorem 1.19 from [7]:

if at least one maximal abelian subgroup of the locally nilpotent p-group satisfies
the minimum condition for subgroup, then the group satisfies this condition itself.

By Lemma 3.4 the group 9 is locally nilpotent. It is proved in [8] that for such
groups the conditions 3), 7), 8) are equivalent.

Finally, the implication 3) — 6) is obvious. This completes the proof of Theo-
rem 3.5.

It is proved in [7] that if the locally finite p-group has a finite maximal elemen-
tary abelian subgroup (respect., a finite set of elements of any order different from
unitary element), then it satisfces the minimum condition for subgroups (Theorem
1.21 (respect., Theorem 3.2)). Then from Lemmas 3.3, 3.4 and Theorem 3.6 follows
the truth of the following statement.

Proposition 3.6. The following conditions are equivalent for an arbitrary commu-
tative Moufang 3-loop with a multiplicative group IN:

1) the loop Q satisfies the minimum condition for subloops;

2) the group M contains only a finite set of elements of a certain order different
from the unitary element.

Finally, let us prove the statement.

Proposition 3.7. The following conditions are equivalent for an arbitrary non-
associative commutative Moufang Z A-loop QQ with a multiplicative group IM:
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1) the loop Q satisfies the minimum condition for subloops;
2) the group MM satisfies the minimum condition for noninvariant abelian sub-
groups.

Proof. Let us first observe that from Lemma 11.4, Chap. VIII from [4] it follows
that CML Q is a ZA-loop if and only if its multiplicative group is a ZA-group.

Let us suppose that the group 9 satisfies the minimum condition for noninvari-
ant abelian subgroups. It follows from the above-mentioned that it is a Z A-group. If
9 does not contain noninvariant abelian subgroups, then, obviously, each subgroup
is normal in it, i.e. it is hamiltonian. However, it is impossible that the multiplica-
tive group of an arbitrary CML cannot contain a nonabelian gamiltonian subgroup.
Indeed, arbitrary hamiltonian groups are described by the next theorem [7]:

A hamiltonian group can be decomposed into a direct product of the group of
quaternions and abelian groups whose each element’s order is not greater than 2.
Conversely, a group that has such a decomposition is hamiltonian.

A group of quaternions is the group generated by the generators a,b and that
satisfies the identical relations a* = 1,a? = b%,b~'ab = a~!. Then it follows from
Corollary 3.2 that in the case of a multiplicative group a = b = 1. Consequently,
the arbitrary hamiltonian group of the multiplicative group of CML is abelian.

Let now 91 be a noninvariant abelian subgroup of the group 9t and « be an
element of infinite order from 9. By Lemma 1.1 the quotient group 2M/Z (M) is a
3-group, therefore 3" ez (9) for a certain natural number k. This means that the
descending series of noninvariant associative subgroups

+i

k k+1 k
F oM > o< >0 L.

<N«

of the group 9 does not break. But it contradicts the condition 5). Consequently,
the group 901 is periodic. In such a case, we will consider by Corollary 3.2 that 91 is
a 3-group.

Let us suppose that the group 9t does not satisfy the minimum condition for
subgroups. Then, by Lemma 3.4 and Theorem 1.21 from [7] the group 9 contains
the infinite direct product

M= XMy x ... xMN, X ...
of cyclic groups of the order three. If « is an arbitrary element from the centralizer
Zm(N) of the subgroup 1 in M, then there exists such a number n = n(a) that
<a>ﬂ(‘ﬁn+1 an+2 X ) =1.

As the group 91 satisfies the minimum condition for noninvariant abelian subgroups,
the infinite descending series of abelian subgroups

RE(a) D R ) D ...,

where R*(a) =< a > (M40 X MNpyq X .. .), contains an noninvariant subgroup R*(«)
(r = r(e)), beginning with a certain natural number k£ > n. As the intersection of
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all such noninvariant subgroups coincides with the subgroup < « >, the latter is
normal in 9. But « is an arbitrary element from the centralizer Zon(1), and it
means that Zgn(9) is a hamiltonian group. From here follows that Zgn(M) is an
abelian group. Obviously, M; C Zgn(N), then the minimal subgroup N; is normal
in M. By Proposition 1. 6 from [7], in a ZA-group the minimal normal subgroups
are contained in its centre. Then M; C Zgn(MN), therefore Zon(9) = M. As Zgn(M)
is an ablian group, the last equality contradicts the fact that 991 is an noninvariant
group. Consequently, the group 91 satisfies the minimum condition for subgroups.
Then the equivalence of the conditions 1) and 2) follows from the Theorem 3.5.

4 The commutative Moufang loops
with the minimum condition for normal subloops

If it does not cause any misunderstandings, we will further omit the words ”for
subloops” in the expression "minimum condition for subloops”.

Lemma 4.1. Let the series

1=2yCZ1C...CZyC...CZ3C...C2Zy=Q (4.1)

be the upper central series of the commutative Moufang Z A-loop QQ, H be its arbitrary
normal subloop. Then the non-emptiness of the intersection HN(Zg\Z follows from
the non-emptiness of the intersection H N (Zg11\Zg for any B > a.

Proof. Let h € H N (Zg4+1\Zg). The existence of such elements a,b € @ that
(h,a,b) € HN(Zg\Z4) follows from the normality of the subloop H and the definition
of the members of series (4.1). Indeed, if (h,a,b) € Z, for all a,b € @, then
h € Zoy1 C Zg. So, h ¢ Zg11\Zg, and it contradicts the choice of the element n.
This completes the proof of Lemma, 4.1.

Lemma 4.2. Let the commutative Moufang ZA-loop Q) be the finite extension of
the loop @Q satisfies the minimum condition if and only if the centre Z(H) of the
loop H also satisfies this condition.

Proof. Let us suppose that the centre Z(Q) satisfies the minimum condition for
subloops, and let a4, ..., a, be representations of cosets of () modulo H, taken by
one from each coset. We denote L =< Z(H),aq,...,a, >. Let us show that the
centre Z(L) of the CML L satisfies the minimum condition. Indeed, the intersection
Z(L)NZ(H) is contained into Z(Q), therefore it is a group with minimum condition.
Obviously, the index Z(H) in < Z(H), Z(L) > is finite. We have

< ZH),Z(L)>/Z(H)=Z(L)/(Z(L)N Z(H)).

It follows from this relation that Z(L) which is a finite extension of the group
Z(H)N Z(L) satisfies the minimum condition, satisfies this condition itself.

Let Nj be a subgroup of the group Z(L) generated by all its elements whose
orders are divisible by p*. The group Ny is finite, as the group Z(L) satisfies the
minimum condition. We denote by Zj, the subgroup of the group Z(H) generated
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by all its elements whose orders are divisors of p*. If Z(H) does not satisfy the
minimum condition, then Zj, should be infinite. Let

Zy, = Z,gl) X ... X Z,gm) X Z,gmﬂ) X

be the decomposition of the group Zj into an infinite direct product of cyclic groups.
If the intersection Z; NN}, is contained into the finite direct product Z ,gl) X...XJ ]im),
then the intersection of the groups M} = Z}gm+1) ... and Z(L) should contain only

the unitary element:

MynZ(L)=1. (4.2)

By Lemma 1.1 the subgroup ® of the inner mapping group of the CML Q
generated by all the mappings of the form L(a;,a;), i, = 1,...,n, is finite. The
subgroups oMy, ¢ € @, is a (finite) the set of all conjugated subloops with My, in
the CML @, because the elements a1, ..., a, present a full system of representations
of cosets of CML @ modulo H, and M}, C Z(H). The intersection

Ry, = Nypecaop My,

is obviously an infinite normal subloop in . We remind that Ry C L, as
My, C Z(L),pMy C L. By Lemma 1.8 and Lemma 1.6 R N Z(L) # 1, that
contradicts (4.2). Consequently, the assumption that Z(H) does not satisfy the
minimum condition is not true.

Conversely, let Z(Q) does not satisfy the minimum condition. As H has a finite
index in @, then it follows from the relation

Z(Q)H/H = Z(Q)/(Z(Q) N H)

that Z(Q) N H has a finite index in Z(Q). Consequently, Z(Q)N H does not satisfy
the minimum condition. But Z(Q) N H C Z(H), therefore Z(H) does not satisfy
the minimum condition as well. This completes the proof of Lemma 4.2.

Lemma 4.3. If the commutative Moufang Z A-loop, which is a finite extension of
the loop H, possesses a normal subloop K, which lies in the centre Z(H) of the loop
H and does not satisfy the minimum condition, then the intersection of H with the
centre Z(Q) of the loop Q does not satisfy the minimum condition as well.

Proof. By Lemma 1.4 we’ll consider that the CML @ is a 3-loop. We denote by
L the lower layer of the abelian group K. As K does not satisfy the minimum
condition, L is infinite.

Let us first examine the case when the quotient loop @)/ H is associative. Let

1 =491,92,---,9n

be a full system of representations of cosets of CML @ modulo H. We suppose
by inductive considerations that the intersection of L; 1 of the centre of the CML
< H,g1,...,9i—1 > with the subloop L is infinite. As the quotient loop Q/H is
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associative, the subloop < H, ¢1,...,¢g;—1 > inverse image of a normal subloop under
the homomorphism Q — @/H, is normal in Q. The subloop L is invariant in regard
to all automorphisms of the normal subloops H of the CML Q. In the CML the inner
mappings are its automorphisms [4]. Then the subloop L is invariant in regard to the
inner mapping group of the CML @), i.e., it is normal in ). Therefore the intersection
L;_4 is also a normal subloop in Q). Let us examine the CML < L;_1,g; >. By
Lemma 4.2 this loop’s center does not satisfy the minimum condition. Consequently,
if the order of the element g; is 3’“, then there exists such a number r < 3% that for
the infinite set of elements P of the order 3 from the CML L;_1, the elements of the
form pg;,p € P, belong to the centre of the CML < L;_1,g; >. Now, with the help
of (1.1) we obtain for p,q € P

9i(9ip-9;9) = (9 - 9:p) (9 q),
9i(g7" - pa) = (g - 9ip) (g} q)-
2r _ 2r
9" (9i - pa) = 9;" (9 - q),

9i P9 = giP " q.
The last equality shows that the infinite CML P, =< P > of the index three
belongs to the centre of the CML < H,g¢1,...,9;—1 >. As L; 1 belongs to the
centre < H,q1,...,9,-1 > and P; C P,_1, the CML P; belongs to the centre
< H,g1,...,9i-1,9; >. So, the intersection of this CML’s centre with L;_ 1 is infi-
nite, therefore it does not satisfy the minimum condition. But L;_; C L; C H, then

the statement is proved in this case.
Let now @Q/H be an arbitrary finite CML and by Lemma 1.8 let

1czy/HC...C Zy/H =Q

be the upper central series of the CML @)/H. By the first case, the intersection of
the centre of the CML Z; with the subloop L is infinite. As it has already been
proved that the intersection of the centre of the CML Z; with the subloop L is in-
finite, then applying the first case’s results to the CML Z; and Z;,1 we obtain that
the intersection of the centre of the CML Z;,1 with the subloop L is also infinite.
For i + 1 = k follows the lemma’s statement.

Lemma 4.4. If the periodic commutative Moufang Z A-loop contains an associative
normal subloop H that does not satisfy the minimum condition, then the latter con-
tains a normal subloop of the loop Q different from itself that does not satisfy the
minimum condition as well.

Poof. By Lemma 1.4 we will consider that @ is a 3-loop. We denote by L the lower

layer of the group H. As H does not satisfy the minimum condition, L is infinite.
Let
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1CZiC...CZ,=Q

be the upper central series of the CML Q. If L C Z;, then the lemma is proved.

Let us suppose that L does not belong to Z;. The product LZ; = @1 does not
satisfy the minimum condition. The subloop L is contained in the centre of the CML
Q1 (Q1 is associative). By the assumption L does not belong to the centre of the
CML @), so, there exists such an ordinal number « less than + that the centre of the
CML Z,L = Q,+1 does not contain L in its centre anymore. Consequently, there
is such an element a in Z,y1 that the centre C' of the finite extension < @, a > of
the CML @ does not contain the subloop L. By Lemma 4.2 the centre C' does not
satisfy the minimum condition. The normality of the subloop < Z,,a > in the CML
Q follows from the relation Z,4+1/Zo = Z(Q/Zs), and hereof follows the normality
of the subloop < @, a >. Consequently, the centre C of the subloop < Q,,a > is
normal in the CML @. By Lemma 4.3 the intersection C' N L does not satisfy the
minimum condition. It is different from the subloop L, as the latter does not belong
to C. As this intersection is normal in @), the statement is proved.

Corollary 4.5. In the periodic commutative Moufang Z A-loop Q) each associative
normal subloop which satisfies the minimum condition for the normal subloops of
the loop @ satisfies the minimum condition for its subloops.

This statement follows from Lemma 4.4.
Theorem 4.6. If at least one mazximal associative subloop of the commutative Mo-
ufang ZA-loop Q satisfies the minimum condition for the normal subloops of the
loop Q, then Q satisfies the minimum condition for subloops.
Proof. By Lemma 1.2 we will consider that the CML @ is periodic. Then the
statement follows from Corollary 4.5 and Lemma 1.9.
Corollary 4.7. In the commutative Moufang Z A-loop the minimum condition for
subloops and associative normal subloops are equivalent.
Corollary 4.8. If in a commutative Moufang Z A-loop at least one maximal asso-
ciative normal subloop is finite, then the loop @ is also finite.

The statement follows from the Theorems 4.6 and 2.1.
Corollary 4.9. The infinite commutative Moufang Z A-loop QQ has an infinite cen-
tre.
Proof. By Corollary 4.8 the CML @ possesses an infinite associative normal
subloop. Then the statement follows from Lemma 1.7.

We remark that in [4] an example of a CML with unitary centre is constructed.
Theorem 4.10. If the centre Z(Q) of the commutative Moufang Z A-loop Q satisfies

the minimum condition for subloops, then the loop Q) satisfies the minimum condition
for subloop itself.

Proof. By Theorem 2.1 the centre Z (@) decomposes into the direct product of a
finite number of quasicyclic groups D and a finite group C, and by Proposition 1.12
@@ = D x L. Obviously, the centre Z(L) of the CML L coincides with C. As C'is a
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finite group, then by Corollary 4.9 the CML L is finite. Then the CML @ satisfies
the minimum condition for subloops.

Theorem 4.11. If a commutative Moufang loop satisfies the minimum condition
for normal subloops, it satisfies the minimum condition for subloops as well.

Proof. By Lemma 1.5 an arbitrary CML possesses a central system. It follows from
the minimum condition for normal subloops that each central system of the CML @Q
is an ascending central series, i.e. @) is a ZA-loop. Now the statement follows from
Corollary 4.7.
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Weak convergence of the distributions of Markovian
random evolutions in two and three dimensions
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Abstract. We consider Markovian random evolutions performed by a particle mov-
ing in R? and R® with some finite constant speed v randomly changing its directions
at Poisson-paced time instants of intensity A > 0 uniformly on the S> and Ss-spheres,
respectively. We prove that under the Kac condition

o2

v — 00, A — 00, — —c, c>0

A

the transition laws of the motions weakly converge in an appropriate Banach space
to the transition law of the two- and three-dimensional Wiener process, respectively,
with explicitly given generators.
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1 Introduction

The processes of random evolution in some phase space are being described by
the equality
of

= AT, 1)

which, in a certain sense, can be referred to as Kolmogorov equation for the random
evolution. In this equation (1) A is some purely spacial operator of a special form
acting in an appropriate Banach space, namely, some sort of diagonal matrix dif-
ferential operator acting in the space of sufficiently smooth functions, and A is the
infinitesimal operator of a stochastic process governing the evolution. The particu-
lar form of equation (1) is determined by the type of the evolution space and kind
of the controlling stochastic process. For instance, if the evolution is driven by a
continuous-time Markov chain with a finite number of states n,n > 2, then equation
(1) takes the form of a system of n first-order PDEs, A is some diagonal (n x n)-
matrix differential operator acting in the space of differentiable vector-functions and
A is a scalar infinitesimal (n x n)-matrix of the embedded Markov chain.

The operator A is responsible for the propagation velocity of the evolution and A
deals with the intensity of the switching stochastic process. Therefore, it is natural
to represent these operators in the form A = 1A, A = ¢2Q), where the parameters
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g1 and €9 have the sense of the velocity of the evolution and the intensity of the
governing stochastic process, respectively, and the operators A and @) do not depend
on £1 and &9.

The systems of the form

A —caf v e
t

have become the subject of a great deal of researches, among which the problem of
diffusion approximation of random evolutions was of a special interest. It is clear
that in order the evolution to have a diffusion limit, its velocity and rate of switches
must satisfy some sort of equilibrium condition. In other words, the parameters €1
and €2 in (2) must be connected between themselves by that or another relationship.

In the case a random evolution is controlled by a continuous-time homogeneous
Markov chain with n states, the limit behaviour of a process governed by the system
(2) with &1 = ¢, g9 = €2, A is some diagonal (n x n)-matrix differential operator,
@ is a (n x n)-matrix of infinitesimal parameters, has been examined by Pinsky
[12], Griego and Hersh [1], Hersh and Papanicolaou [3], who have given the diffusion
approximation theorems as ¢ — oco. A system of the form (2) has thoroughly been
studied by Hersh and Pinsky [4] and a limit theorem has been given as the ratio
(e1/e2) — 0. An abstract version of these diffusion approximation theorems has been
given by Kurtz [9] for arbitrary evolution space and kind of the controlling Markov
process. The reader interested in more details on the subject should address to the
survey article by Hersh [2] and, especially, to the monographs by Pinsky [14] and by
Korolyuk and Swishchuk [8].

The most interesting case of random evolution performed by a particle moving in
R™ m > 1, at some finite constant speed v subject to the control of a homogeneous
Poisson process of rate A > 0 (so-called transport process), is being described by
an equation of the form (2) with e = v and 9 = A. It is known that in many
such cases the limiting diffusion process arises if v and A satisfy the following Kac
condition

v — 00, A — o0, ~ 6 c>0 (3)

and the transition functions of the evolution (as a two-parameter family of dis-
tributions depending on v and \) weakly converge to the transition function of a
corresponding Brownian motion. Moreover, in all the cases (a very few ones) when
the transition laws were obtained in an explicit form (see, for instance, Orsingher
[10], theorem 1, for the transition law of the Goldstein-Kac telegraph process in R!,
and Orsingher [11], theorem 3.1, for the transition law of a random evolution with
four directions in R?), the condition (3) provided the pointwise convergence of the
transition functions of the motion to the transition function of the Wiener process.

A Markovian random evolution with an arbitrary number of directions n,n > 2,
in R? has been studied by Kolesnik and Turbin [7], and a nth order hyperbolic
equation with constant coefficients governing the transition law of the motion has
been obtained. It was also shown that under the Kac condition (3) the governing
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hyperbolic operator turns into the classical parabolic diffusion operator in R? with

the generator
c(n

G, =D s (4)

where A is the two-dimensional Laplacian. A diffusion approximation theorem
proved in Kolesnik [6] also stated that under the Kac condition (3) the transi-
tion laws of the evolution weakly converge in a suitably chosen Banach space to the
transition law of the Wiener process in R? with generator (4).

One should note that in both these works it was supposed that under each change
of direction the particle took on any new one uniformly with probability 1/(n — 1),
that is, it could not preserve its current direction. However, if we suppose that
every new direction can be taken on uniformly with equal probabilities 1/n (i.e. the
transition probabilities of the embedded Markov chain are p;; = 1/n for any i and
j), then replacing everywhere 1/(n — 1) for 1/n we obtain that the generator of the
limiting Wiener process for any n > 3 is

C

and there is not the number of directions n in the right-hand side of (5). In other
words, under the full symmetry of the motion the limiting Wiener process does not
depend on the number of directions n. It is worth to note that generator (5) also
arises from (4) as n — oo.

This amazing fact allows us to expect that for an evolution with the continuum
number of directions (i.e. when the particle chooses new directions uniformly on the
unit circumference) the limiting Wiener process will have the same generator (5).
Proof of this statement is one of the principal results of our paper.

Studying of random evolutions with the continuum number of directions in
R™ m > 2, is an extremely interesting, natural and practically useful problem.
Although the equation governing such a motion is not obtained yet, nevertheless we
are able to present the results concerning limiting behaviour of the transition laws
of the evolutions in R? and R3 under the Kac condition (3).

The main tool of our research is a diffusion approximation method given in
Kurtz [9]. In Section 2, for the reader’s convenience, we shall briefly remind the
main points of this method in a form convenient for further applications. In Section
3 we shall apply it to the problem of studying the behaviour of the transition laws of
a random evolution in R? governed by a jump Markov process on the Sy-sphere (unit
circumference). We will show that under the Kac condition (3) the transition laws
of the evolution weakly converge in an appropriate Banach space to the transition
law of the two-dimensional Brownian motion with zero drift and the variance y/c.
In Section 4 we will give a similar result for a random evolution in R? driven by a
jump Markov process on the Ss-sphere (surface of the unit 3D-ball) and will prove
the weak convergence of the transition laws of the motion to the transition law of
the Wiener process in R3 with zero drift and the variance /2c/3.
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2 Kurtz’s Approximation Method

Let U(t) and S(t) be strongly continuous semigroups of linear contractions on a
Banach space L with infinitesimal operators A and B, respectively. Let D(A) and
D(B) be the domains of A and B. Assume that for each sufficiently large «, the
closure of A 4+ aB is the infinitesimal operator of a strongly continuous semigroup
T, (t) on L. Also suppose that B is the closure of B restricted to D(A) ND(B). We
are interested in the behaviour of T, (t) as o goes to infinity.

Define the operator P on L by the equality

Pf = lim s /0 eS(1) ] dt, (6)

and suppose that the limit in the right-hand side of (6) exists for every f € L. It
is known (see Hille and Phillips [5], page 516) that operator P defined by (6) is a
bounded linear projection, i.e. P? = P.

Denote by R(P) the image of the operator P. Let

D={feR(P) : feD(A)}

and for f € D define the operator C by the equality Cf = PAf. Kurtz’s approxi-
mation method is given by the following theorem.

Theorem [Kurtz [9], theorem 2.2]. Let U(t), S(t), Ta(t), D, C be defined as above.
Suppose that for all f € D
Cf=0. (7)
Let
Dy={feD : 3heDA)ND(B) such that Bh = —Af}. (8)

For f € Dqy define the operator Cy by the equality
Cof = PAh. (9)

Suppose that
R(p—Co) D Dy (10)

for some p > 0.
Then the closure of Cy restricted so that Cof € Dy is the infinitesimal operator of
a strongly continuous contraction semigroup T(t) defined on Dy and for all f € Dy

T(t)f = lim Ty(at)f.
a—0o0
This theorem gives an effective method of obtaining approximation results for a
wide class of stochastic processes. First of all one should note that the conditions of
the theorem are not too burdensome. The equality (7) is some sort of symmetry con-
dition which in practice can often be provided (if needed) by simple transformations.
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Fulfilment of the condition (10) can be provided by the choice of an appropriate Ba-
nach space. Therefore, there are two crucial points in this method. The first one
concerns finding of a solution h € D(A) ND(B) of the equation

Bh = —Af (11)

for every element f € Dg. The second point concerns the possibility of computing
the projector P defined by (6). The main question here is the existence of the limit
in the right-hand side of (6).

In the case of Markovian random evolutions the projector P can be found by
means of a more explicit formula. Let V(¢) be a temporally homogeneous Markov
process with measurable state space (F, £) and transition function P(t,z,T'). Then
the semigroup S(t) in the Banach space of bounded strongly measurable functions
f : E — L with the sup-norm is defined by

S(t)f(z) = [E f(y) P(t,z, dy),

and the projector P is explicitly given by the formula

Pf(x) = [E f(y) Pz, dy), (12)

where P(z,T') is the limiting distribution, assumed to exist, of the process V(t)
starting from x, or the weak limit as ¢ — oo of the transition function P(¢,z,TI).
One should note that formula (12) takes an especially simple form if the limiting
distribution P(x,I") is uniform.

If h and P are found and the conditions (7) and (10) are fulfilled then, according
to the conclusion of the Kurtz’s theorem, one can assert that the transition laws
of the random evolution weakly converge to the transition law of a process with
generator given by the closure of Cj.

In the next sections we will apply this method to the Markovian random evolu-
tions in R? and R? and prove that their transition functions weakly converge to the
transition function of the two- and three-dimensional Brownian motion, respectively,
with explicitly given generators.

3 Diffusion Approximation Theorem in R?

Consider the following planar stochastic motion. A particle starts at the moment
t = 0 from the origin x = y = 0 of the plane R? taking initial random direction
uniformly on the Se-sphere (unit circumference) and moves with some constant finite
speed v. At every time instant ¢ > 0 it can have some random direction of motion
E,, ¢ € [0,2m) which forms the angle ¢ with z-axis. In other words, the direction E,
is oriented like the vector e, = (cos ¢, sinp), ¢ € [0,27). The motion is controlled
by a homogeneous Poisson process of rate A > 0 as follows. When a Poisson event
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occurs, the particle instantly takes on a new random direction distributed uniformly
on Sy and continues its motion in the chosen direction with the same speed v until
the next Poisson event occurs, then it takes on a new random direction again, and
so on. Thus, the evolution is controlled by the jump Markov process ®; on the unit
circumference Ss.

Let =(t) = (X3,Y:) denote the particle’s position in the plane at some instant
t > 0. Since the motion depends on v and A then, in fact, we deal with a two-
parameter family of stochastic processes = (t). Bearing this in mind, we omit these
indices in the sequel.

The main goal of this section is to study the behaviour of the transition laws
of Z(t) as the intensity of transitions A tends to infinity and, according to A, the
particle speed v increases as well. The accordance between the growth rates of A
and v is determined by the Kac condition (3).

Since the sample paths of Z(t) are continuous and differentiable almost every-
where and the velocity of the process is finite, the distribution of Z(¢) consists of
the absolutely continuous component concentrated strictly inside the circle

Ky ={(z,y) e R?: 22 +y* <%}, t>0
and the singular component on the boundary
By = {(z,y) € R? : 2* + 4> = v*t?*}, t>0.

Therefore there exist the partial (with respect to directions) transition densities
fo = folz,y,t), (x,y) € K, t >0, ¢ € [0,2m) of the absolutely continuous
component of Z(t) defined by the equality

folz,y, t)dzdydp = Prob{z < Xy <z +dx, y <Y, <y+dy, ¢ <& < p+dp}

Kolmogorov equation (1) written down for these transition densities has the form of
the integro-differential equation

o1, 01,

_ O _ 9fe A
ot = UCOS(,Daa7

2m
vsin goa—y — Ao+ o /0 fodb, p € [0,2m). (13)
Equation (13) is a particular case (for the uniform dissipation function identically
equal to 1/(27)) of a some more general equation with an arbitrary dissipation
function given in the monograph by Tolubinsky [15], page 40. One should note that
the integral term in (13) appears due to the continuum number of directions. This is
the main difference of the motion from the model with a finite number of directions
studied in Kolesnik and Turbin [7] and Kolesnik [6] where only PDEs arose.

Consider the Banach space B of twice continuously differentiable functions on
R? x (0,00) vanishing at infinity. The transition densities f, can be considered as
the one-parameter family of functions f = {f,, ¢ € [0,27)} belonging to B.

Introduce the one-parameter family A = {4y, 6 € [0,2m)} of operators acting in
B where

A= —v (:0892 —vsinf—.

Oz oy
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Define the action of A on f as

Af = {5(07 SD)AGfgm 97 RS [07 27T)} (14)
where

1, if0=¢
0(0, ) = { 0, otherwise
is the generalized Kronecker delta-symbol of rank 2. The operator A in (14) is an
analogue of a diagonal matrix differential operator and the family f is the continuum
analogue of the vector-function of partial transition densities appearing in the finite-
state case (see Kolesnik [6], formula (2)).
Introduce now the operator A acting on f by the following formula

21

Af:—)\f+% o, (15)

Then equality (13) can be rewritten as follows

of
= = Af+Af (16)

and it has exactly the form of equation (1).
The principal result of this section is given by the following theorem.

2D-Diffusion Approximation Theorem. Let the Kac condition (3) be fulfilled.
Then in the Banach space B the semigroups generated by the transition functions of
the process Z(t) converge to the semigroup generated by the transition function of
the Wiener process in R? with generator

G=2<A (17)
2
where A is the two-dimensional Laplace operator.

Remark. Note that generator (17) also formally appears from formula (13) of
Kolesnik [6] and formula (4.3) of Kolesnik and Turbin [7] as n — oc.

Remark. One should also note that for the particular case when the limiting
constant ¢ = 1, the generator (17) coincides with the evolutionary operator given in
Proposition 4.8 of the paper by Pinsky [13] for the dimension m = 2.

Proof. According to formulas (8) and (11) of the Kurtz’s theorem above, we need
to find a solution h of the equation

Ah = —Af (18)

for arbitrary function (family) f € Dy. As is easy to see, such a solution for any
differentiable function f is given by the formula

2w

1 1
h= AL+ 52 | fadd. (19)
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Really, taking into account that for any f € B

2T 2T
Afd0:</ A9d9> F=0 (20)
0 0

and using (15) and (19) we obtain

Ab= -\ l,4f+i/27rfd +i/2w lAf+i/27rfd d9 = —Af
N )\ 27T 0 30(10 27T 0 )\ 27T 0 SDQO N

and equality (18) is fulfilled.

Our next step is to compute the projector P given by formula (12). Since the
limiting distribution of the governing Markov process on Ss is uniform with the
density 1/(27) then formula (12) simplifies, and the projector is given by

2

Pf=o [ fode. (21)

Then, according to (9), (19) and (21), we obtain

Cf—PAh—i/% 1A2f—|—i¢4/2ﬂfd do
0= _27T 0 )\ 27T 0 QO(’D )

The well-known equalities

2m 2m 2
/ sing dp =, / cos?p dp =7, / sin pcos ¢ dp =0
0 0 0

yield the formula

2 2T

A%f dh = (/ A2 d&) f=mlAf (22)
0 0
where A is the two-dimensional Laplacian and therefore, taking into account (20)
and (22), for any f € B we have

1 2m ) 1 2m 27 ?}2
Cof = <ﬁ/0 A@d9>f+H (/0 Ay d0> (/0 f@dgp) = S5 AF.

Thus, we obtain
2

v
CO_ﬁA

and therefore generator (17) under the Kac condition (3) is the limiting operator of
the evolution.

It remains to check conditions (7) and (10) of the Kurtz’s theorem. Taking into
account equality (20) for any f continuously differentiable we have

2m
Cf:PAf:%< ; Agd@)f:O
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and thus condition (7) is fulfilled.
In order to check condition (10) it is sufficient to show that for any function f
twice continuously differentiable there exists a solution g of the equation

(n—Co)g=f (23)

for some p > 0. One can easily see that for any x> 0 equation (23) takes the form
of an inhomogeneous Klein-Gordon equation (or Helmholtz equation with a purely
imaginary constant) with a sufficiently smooth right-hand part, and existence of its
solution is well-known from the general PDEs theory. Thus, condition (10) is also
fulfilled.

Therefore, by the Kurtz’s approximation theorem, one can assert that under the
Kac condition (3) the semigroups generated by the transition laws of the process
E(t) converge in B to the semigroup generated by the transition law of the Wiener
process in R? with generator (17). O

4 Diffusion Approximation Theorem in R?

In this section we give a similar result concerning 3-dimensional random evolu-
tion. A particle starts at the moment ¢ = 0 from the origin x = y = z = 0 of the
space R3 taking initial random direction uniformly on the Ss-sphere (surface of the
unit 3D-ball) and moves with some constant finite speed v. At every time instant
t > 0 it can have some random direction of motion w € S3 where w is a spacial
(bodial) angle. The motion is driven by a Poisson process of rate A > 0 as follows.
When a Poisson event occurs, the particle instantly takes on a new random direction
distributed uniformly on S3 and continues its motion in the chosen direction with
the same speed v until the next Poisson event occurs, then it takes on a new random
direction again, and so on. Thus, the evolution is controlled by the jump Markov
process ®; on Sj3.

Let Z(t) = (Xy,Y:, Z;) denote the particle’s position in the space R? at some
instant ¢ > 0. The main goal of this section is to study the behaviour of the
transition laws of Z(¢) under the Kac condition (3).

Like in the planar case, the distribution of Z(t) consists of the absolutely con-
tinuous component concentrated strictly inside the ball

Ky ={(x,y,2) € R :a? +y2 + 22 <*%}, t>0
and the singular component on the boundary
Bt:{(:B?yyZ)€R3:$2+y2+z2:,02t2}’ £>0

Therefore there exist the partial (with respect to directions) transition densities
fo = folz,y,2,t), (x,y,2) € Ky, w € S3, t > 0, of the absolutely continuous
component of E(t) defined by the equality
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Fula,y,2,t) do dy dz p(dw) =
Prob{fz < Xy <zx+4de, y<Y,<y+dy, 2<7Z; < z+dz, & € dw}

where p(dw) is the measure of the elementary spacial angle dw.

Since in R® any direction w is determined by the ordered pair of two planar
angles (p,¢), ¢ € [0,27), ¢ € [0,7), and the measure of the elementary spacial
angle dw is equal to

p(dw) = sintp dip dy (24)

then Kolmogorov equation (1) written down for the transition densities f, = f, .4
has the form of the integro-differential equation

e _ o
X

3 f%w
= —vsIinY cos —
5 Y cosp

— vcoswaaz

—vsinysin g

8fs0,¢
Y

Mo+ [ fonl@). peb2m. velw) (25)

Equation (25) is a particular case (for the uniform dissipation function identically
equal to 1/(47)) of a some more general equation with an arbitrary dissipation
function given in the monograph by Tolubinsky [15], page 40.

Consider the Banach space B of twice continuously differentiable functions on
R3 x (0,00) vanishing at infinity. The transition densities [ can be considered as
the two-parameter family of functions f = {f, 4, ¢ € [0,27), ¥ € [0,7)} belonging
to B.

Introduce the two-parameter family A = {A4y,, 6 € [0,27), v € [0,7)} of
operators acting in B where

0

0
Ap,, = —vsini cos 90% — vsinzﬁsingpa—y — vcoszb&.

Define the action of A on f as

Af =1{6(8,0)0(v, ) As,y fouss 0,0 €[0,2m), v,9 € [0,7)} (26)

where 0(+,-) is the generalized Kronecker delta-symbol of rank 2 defined above.
Introduce now the operator A acting on f in the following way

Af =M+ [ . ntae). (27)

Then equality (25) can be rewritten as

of
E—AerAf

having the form of equation (1) and similar to (16).
The principal result of this section is given by the following theorem.
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3D-Diffusion Approximation Theorem. Let the Kac condition (3) be fulfilled.
Then in the Banach space B the semigroups generated by the transition functions of
the process Z(t) converge to the semigroup generated by the transition function of
the Wiener process in R® with generator

G=cA (28)
3
where A is the three-dimensional Laplace operator.

Remark. Note that for the particular case when the limiting constant ¢ = 1, the
generator (28) coincides with the evolutionary operator given in Proposition 4.8 of
the paper by Pinsky [13] for the dimension m = 3.

Proof. The proof of the theorem is similar to that of the planar case. A solution h
of the equation

Ah=—-Af
for any differentiable function (family) f is
1 1
he s Af+— [ fop(do), (20)
A 4 S3

Since the limiting distribution of the governing Markov process on S3 is uniform
with the density 1/(47) then, by formula (12), the projector P is given by

1

P
f471'

fw p(dw). (30)

Then, according to (9), (29) and (30), we obtain

1 1 1
Cof = PAL = - /S 3 <XA2f A /S o u(dw)> (de)

Using the equality (24) one can easily show that for any f € B

21
Af p(dg) = </ dH/ A sinv du) =0, (31)
S3
9 2 ) 47rv
A f p(d€) = de A ysinvdr ) f = Af (32)
S3
where A is the three—dimenswnal Lapla(nan, and therefore we have
Cos = oy L A5+ g [ A( [ et (i) = LA
RAPSY a 1672 Jg, 7\ Jg, T 1 ) S = 332

Thus, we obtain
02

Co = 3)\A
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and therefore generator (28) under the Kac condition (3) is the limiting operator of
the evolution.

Fulfilment of the condition (7) of the Kurtz’s theorem is provided by equality
(31), and condition (10) can be checked in the same manner as it was done in the
planar case.

Therefore, by the Kurtz’s approximation theorem, one can conclude that under
the Kac condition (3) the distributions of the random evolution Z(t) weakly converge
in B to the distribution of the Wiener process in R® with generator (28). [J
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On a nonlinear differential subordination I

Georgia Irina Oros

Abstract. We find conditions on the complex-valued functions A, B,C, D in the
unit disc U such that the differential inequality

|A(2)2"p" (2) + B(2)p*(2) + C(2)p(2) + D(2)] < M
implies |p(z)| < N, where p is analytic in U, with p(0) = 0.
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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+ anz" + ans 12" + ..., z€ U}

and
Ay ={f e H[U], f(2) = 2+ an1 2" + a2 2+ ..., 2€ U}

with A4; = A.
In [1] chapter IV, the authors have analyzed a first-order linear differential sub-
ordination

A(2)2%p"(2) + B(2)2p/ () + C(2)p(2) + D(2) < h(2), (1)

where A, B,C, D and h are complex-valued functions in the unit disc, where p €
H[0,n]. A more general version of (1) is given by:

A(2)2%"(2) + B(2)2p'(2) + C(2)p(2) + D(2) € Q,

where Q C C.
In [2] we found conditions on the complex-valued functions A, B, C, D in the unit
disc U and the positive numbers M and N such that

|A(2)2p'(2) + B(2)p*(2) + C(2)p(2) + D(2)] < M

implies |p(z)| < N, where p € H[0,n].

© Georgia Irina Oros, 2003
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In this paper we shall consider the following particular second-order nonlinear
differential subordination given by the inequality

|A(2)2%p" (2) + B(2)p*(2) + C(2)p(2) + D(2)| < M, (2)

where p € H[0,n].

We find conditions on complex-valued functions A, B, C, D and the positive num-
bers M and N such that (2) implies |p(z)| < N, where p € H[0,n].

In order to prove the new results we shall use the following lemma, which is a
particular form of Theorem 2.3h [1, p. 34].

Lemma A. [1,p. 34] Let ¢ : C> x U — C and M >0, N > 0 satisfy
[W(Ne?, Liz)| = M (3)

whenever Re [Le ] > n(n — 1)M, z € U and § € R, where n is a positive integer.
If p € H[0,n] and | (p(z), 2%p"(2); 2)| < M then |p(z)| < N.

2 Main results

Theorem. Let M > 0, N > 0, and let n be a positive integer. Suppose that the
functions A, B,C,D : U — C satisfy A(z) # 0,

C(z) - M + N?|B(2)| +D(z)|‘

ATE R P16 (®
If p € H[O,n] and
|A(2)2%p" (2) + B(2)p*(2) + C(2)p(2) + D(2)| < M
then |p(z)| < N.
Proof. Let 1 : C?2 x U — C be defined by
D(p(2), 220" (2); 2) = A(2)2°D" (2) + B(2)p* (2) + C(2)p(2) + D(2). (5)
From (2) we have
[v(p(2), 22p"(2); 2)| < M, for z € U. (6)

Using (4) and (5) we have
[W(Ne L, 2)| = |A(2)L + B(z)N?e*? 4 C(2)Ne® + D(z)| =

= |A(2)Le " 4+ B(2)N%e? + C(2)N + D(z)e™ | =

B(z) 2,0 C(Z) D(Z)e—ie
A tapNtap© |7

= |A(2)| |Le™" +
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> 1G] || e+ ZEN - GEN| - [ 75| >
> |A(2) HLe‘“%N\—NQ % —'Z§>) } -
e B[]
> |A(2)] [n(n—l>M+NRe 38 - ig; _‘ZE; ] ;
> 1) [ vre G - 2| 28] - | 28| >
Hence condition (3) holds and by Lemma A we deduce that (6) implies

p(x)| < N. O
Instead of prescribing the constant NV in Theorem, in some cases we can use (4) to
determine an appropriate N = N(M,n, A, B,C, D) so that (2) implies |p(z)| < N.
This can be accomplished by solving (4) for N and by taking the supremum of
the resulting function over U.
Condition (4) is equivalent to:

C(2)

2 Z)| — z (§
N?IB(:)| ~ NA(:) e T3

+ M +|D(z)| <O0. (7)

If we suppose B(z) # 0, then the inequality (7) holds if

A(2)[Re % > 2\/[BEG T DG ®)

If (8) holds, the roots of the trinomial in (7) are

B Az) Az)
? 2| B(2)]

2
|A(2)|Re Cl) 4 ﬂyA(z)Re %] — 4M|B(2)|(M + |D(2)|)

We let
2(M +[D(z)|)

] |
AR G+ ¢ laGRe 3] - amcEI0r -+ D)

If this supremum is finite, the Theorem can be rewritten as follows:

Corollary 1. Let M > 0 and let n be a positive integer. Suppose that p € H[0,n]
and let the functions A, B,C, D : U — C, with A(z) # 0.
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i
N 2(M + |D(2)) .
|2< z 2)1?
AEIRe S+ ¢ laGire SE] - amcEIor +106)
then

|A(2)2%p" (2) + B(2)p*(2) + C(2)p(2) + D(2)| < M
implies |p(z)| < N.
Let n =1, A(z) = —4, B(z) = 12—5i, C(2) = =20+ 7i, D(z) = 1—/3i, M = 4,

we find N = ———.
10 + /22
In this case from Corollary 1 we deduce

Example 1. If p € H[0, 1], then

| — 422" (2) + (12 — 5i)p*(2) + (=20 4 7i)p(2) + (1 — V3i)| < 4

implies
P <
b 10 + /22
Ifn=2, A(z) =6, B(z) =4+ 3i, C(z) = 18 — 5i, D(z) = 2/3 +2i, M =5, we
find N = .
6 4+ /26

In this case from Corollary 1 we deduce

Example 2. If p € H[0, 2] then
1622p" (2) + (4 4 3i)p?(2) + (18 — 5i)p(z) + (23 + 2i)| < 5

implies
6

)N < —.
Pl < 15755
If A(2) = A > 0 then the Theorem can be rewritten as follows:

Corollary 2. Let M > 0, N > 0 and let n be a positive integer. Suppose that the
functions B,C, D : U — C satisfy
M + N2?|B(2)| + |D(2)|

Re C(z) > N .

If p € H[O,n] and
|A2%p"(2) + B(2)p*(2) + C(2)p(2) + D(2)] < M

then |p(z)] < N. O
Ifn=1,A=8, B(z) =v3+i, C(z) =20 —5i, D(2) =3 —4i, M =8, N = 2.
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In this case from Corollary 2 we deduce:
Example 3. If p € H[0, 1], and
822" (2) + (V3 + i)p?(2) + (20 — 5i)p(2) + (3 — 4i)] < 8
then [p(2)| < 2.
Ifn=2 A=4,B(z)=—-1-iV3,C(z) = 16+4i, D(2) =2+3i, M =4, N = 1.

In this case from Corollary 2 we deduce:

Example 4. If p € H[0, 1], and
142%p" (2) + (=1 — ivV/3)p*(2) + (16 + 4i)p(2) + (2 + 34)| < 4

then [p(z)| < 1.
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Consider the differential system

d
Y _y + ta® 4 3ux?y + 3vzy® + wyd, (1)

dx
— = a + px® + 3qz?y + 3ray® + sy, =

dr
where the coefficients and variables take values from the field of real numbers R.
Let A = (a,b,p,q,7,s,t,u,v,w) € E(A), where E(A) is the Euclidean space of
the coefficients of right-hand sides of the system (1).
Will denote by A(T) the point from E(A) that belongs to the system, obtained
from the system (1) with coefficients A by transformation T' € GL(2, R).

Definition 1. The set O(A) = {A(T);T € GL(2,R)} is called GL(2, R)-orbit of
the point A for the system (1).

Definition 2. Call the set M C E(A) GL(2, R)-invariant if for any point A € M
its orbit O(A) C M.

It is known (see, for instance, [1]), that
dimrO(A) = rankMy,

where M, is the matrix is constructed on the coordinate vectors of the Lie algebra
operators obtained as a result of the representation of the GL(2, R) group in the
space E(A) of the system (1).
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With the help of [1] it is possible to find that the matrix M; has the form

—a 0 2p q 0 —5 3t 2u v 0
M= -b 0 —t p—u 2q—v 3r—w 0 t 2u  3v
0 —a 3¢ 2r s 0 3u—p 20—q w—7r -—s
0 —-b O q 2r 3s —t 0 v 2w

(2)

Consider the invariants and comitants of the system (1) with respect to the group

GL(2, R), found in [2-3], which will be used further. With this purpose we rewrite
the system (1) in the tensor form according to [4]

dad , , )

o =@+’ (e By =1.2), (3)
where coefficient tensor aiﬁ is symmetrical in lower indexes, in which the com-
plete convolution takes place. Note that among the coefficients and variables of the
systems (1) and (3) there are equalities

1 1 1 1 1 1
T =T, & =a, 111 =P, Q112 = ¢, Qo2 =T, G929 = S

2 2 2 2 2 2 _
"=y, a®=b, ajy; =1, ajjy = U, A9y =V, A39y = W. (4)

Then needed by us comitants and invariants of the system (3), and, consequently,
of the system (1), take the form

_ B 5
Py = agg, P27, Py=a mxaznﬁxvznqepq, Py = apopa, so7 a0 e,
_ B . v,.6 B . 6
Pi=a aﬁ'ya(S PR ? , P5 = agsa, L
_ 4P o _ o é v _
P2 = Gyp.0 $5x7xq6pq, Py = awafwa% xhx”, por = alaley,
_ B _pq_rs _ o B Pqrs B pq, rs uv
Ji = agprp, €€°, Jo = ag,,ag,€ y Ji = ap,a5a) 5, €€ (5)
where ePi(e!l =22 =0, &2 = - =1 and gpy(e11 = €22 =0, €12 = —e91 = 1)

are unit bivectors.
Considering (4) and (5) it is easy to establish the following
Remark 1. The condition pa; = 0 for the system (1) is equivalent to the
equalities
a=b=0. (6)

Taking into account Remark 1, Theorem 1.44 and Lemma 1.44 from [1] it is easy
to obtain

Lemma 1. If po7 = 0 the rank of matriz (2) is equal to
4 fO’I” P1P2(3P1P3 - 2J1P2) 5_’3 0, or
50 Pl = 0, P2(J2P5 — J4P2) 5_'5 O;
3 fO’/“ P1P2 §é 0 3P1P3 — 2J1P2 = 0 or
P2P5 5_'5 O Pl J2P5 — J4P2 = 0 or
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P2 = 0, Jl ?é 0,'
2 for Py#0, Pp=JoPs—J4P,=P;=0, or
Po=0, J; =0, P, #0;
0 for PL=P =0,
where Py, Py, P3, Ps, J1, Jo, Jy are taken from (5).

Let us prove

Lemma 2. If P, =0 the rank of matriz (2) is equal to

4 for  Jipar #0; (7)
8 for Py ZO0, porJ1 =0, por +J1 £0; (8)
2 for Py #0,p7=0,J1 =0,0rP, =0, par Z0; 9)
0 for Py =py=0, (10)

where Py, Py, po7, J1 are taken from (5).

Proof. Consider two cases: 1) If po7 = 0, owing to the fact that J; # 0 implies that
Py # 0 (see [1]), we obtain that the corresponding cases of Lemma 2 coincide with
the corresponding cases of Lemma 1, and, hence, its truth is evident.

2) Let pa7 # 0, i.e., according to (4)-(5), we have

a? +b* #0. (11)

Since P» = 0 from (4)-(5) we obtain for the system (1)

Because of (12), removing the zero columns matrix (2) takes the form

—a 0 0 2u wv
m | b 0 v 0 2u
My = 0 —a 0 v 2r |° (13)

0O —=b 2r 0 v

Consider the following subcases:
a) Denote by the A1 (1 < 4,4, k,1 < 5) every possible minors of the fourth order

of the matrix Ml(l) constructed on its columns with the numbers i, j, k,l. There is
no difficulty to see that the following minors will be different from zero

8A1g34 = —abJy, 8Aigz5 =a’Jy, 8Ajps =—b"J,
8A1345 = (av + 2br)J1, 8Ag345 = —(bv + 2au)Jq, (14)
where J; is invariant from (5), having in this case for the system (1) the form
Jy = —8(v? — dur). (15)

Taking into account (11) and (14) we note that the rank of matrix Ml(l)

4 if and only if the condition (7) takes place.

is equal to
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b) Due to (14) and (15) we can say that if with po7 # 0 takes place the condition
J =0 (v*=4ur), (16)

then all minors of the fourth order of the matrix (11) are equal to zero and, hence,
mnle(l) < 4.

There is no difficulty to check that from 40 different minors of the third order of
the matrix (13) the following will be different from zero if (16) takes place:

A2 = v, A2 = 2abu, ALZ = abv — 2d%u, A2 = —4au?,

Al = A= A = 20w, AR} =2, A= 0~ 2abu,

A3 = —dbur, Aj3s = —AB = A2 = 2bur, Alis = —4bu?,
A}§§ = 2a°r, Ag’é = a®v — 2abr, A}%ﬁé = dar?, A%gﬁi = —4daru,
A% = 2abr, A% = —bPv, AL = abv — 2b%r, ALE = 4br?
Al = —AR = Al = —av?, Al = —AL = AR = —2ar0,
Afds = A1 = —abv, Ajfs = —Afj5 = AR = b,
Alls = A3 = A3ls = 2buw, (17)
k

where A;fnn (1<4,5,k <4;1 <l,m,n <5) are indicated minors of the matrix Ml(l)
constructed on lines ¢, j, k and columns [, m, n.
As with the help of (4)-(5) and (12) for P; we obtain

Py = dux? + dvzy + dry?, (18)

then with (11) we have that at least one of minors (17) is different from zero if and
only if Pipe7 # 0 in this subcase. Therefore (8) is true. Let us note that J; = 0
does not contradict to P; # 0.

c) It follows from (17) and (18) that if with pa; # 0 the equality

P=0 (u=v=r=0) (19)

takes place then all minors of the third order of matrix (13) are equal to zero and
hence rank‘Ml(l) < 3.

Let form all possible unzero minors of the second order of matrix (13), which
will denote by AZ(l <i,j <4;1 <k,l<2). It is not difficult to see that they are
the following:

AL =a®, Ay =AY =ab, AT =0 (20)
With (11) at least one of minors (20) is different from zero and hence the rank of
matrix (13) is equal to 2. And this provides the fulfillment of the second condition
from (9).
The case (10) is evident. Lemma 2 is proved.
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Lemma 3. If Py P, # 0 the rank of matriz (2) is equal to 4 if and only if
2P2(3P1P3 — 2J1P2) + W 7_é 0, (21)
where
W1 = 3Py (Pspar + 2pg) + 2P5(Pipar — 4p2), (22)
and Py, Py, P3, P5,p2, D9, P27, J1 are taken from (5).

Proof. Necessity. Similarly to the proof of Lemma 2.44 from [1] we consider 3 cases.

1) The discriminant D(P;) > 0. Then, taking into consideration the expression

for P from (4)-(5) it is easy to check that by the center-affine transformation [1] we
obtain

P =2(qg+v)zy, p=—u, r = —w, (23)

where
q+v#D0. (24)

Let assume that the condition (21) is not necessary, i.e. that 2P (3P, P3 —2J1P,) +

W1 = 0. Since the expressions 2P, (3P, P3—2.J; P») and W; have 8th and 7th degrees,

respectively, concerning variables z,y, then the last identity is equivalent to the
System

2P2(3P1P3 - 2J1P2) = O, (25)

Wi =0. (26)

Taking into consideration the expression for P; from (4)-(5), conditions (23),
(25), we obtain the following values for the coefficients of the system (1)

p=r=s=t=u=w=0. (27)
With these coefficients the comitant P, and the identity (26) take the form
Py =3(q —v)z*y’,

Wi = —6b(q — v)(—¢* + qu + 50°)zy® + 6a(q — v)(—=5¢* — qu + v})23y* = 0.

From the last identity with P, # 0 we obtain for the coefficients of the system (1)
as real values that a = b = 0. In this case removing the zero columns matrix (2)
takes the form

0 ¢ 0 0 v 0

M@ — 0 0 2¢q—w 0 0 3v
L 71 3¢ 0 0 20—-q 0 0

0 gq 0 0 v 0

There is no difficulty to see that all the minors of the fourth order of the matrix
Ml(z) are equal to zero, i.e. r(mk:Ml(z) < 4.
Obtained contradictions prove the necessity of the condition (21).
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2) The discriminant D(P;) = 0. Then, taking into consideration the expression
for P, from (4)-(5) it is easy to check that by the center-affine transformation [1] we
obtain

P =(p+u)r? ¢q=—v, r=—w, (28)

where
p+u#0. (29)

Let assume that the condition (21) is not necessary, i.e. let consider (25)-(26).
Taking into account (25), (28), (29), we obtain the following values for the coefficients
of the system (1):

g=r=s=v=w=0. (30)

With these coefficients the comitant P, and the identity (26) take the form
Py = —tz* + (p — 3u)2’y,
Wi = 2(p* + u?)(at — bp + 3bu)z" = 0.

From the last identity with (29) and P» # 0 we obtain the following real values for
the coefficients of the system (1):

a) a = w, (t #0). In this case removing zero columns the matrix (2) takes
the form
Wup) g 2p 0 3t 2u 0
u® —b 0 -t p—u 0 t 2u
! 0 XuB 9 0 Zu—-p 0 0
0 —b 0 0 —1 0 O

There is no difficulty to see that all the minors of the fourth order of the matrix

)

M 1(3) are equal to zero, i.e. rankM 1(3 < 4, that proves the necessity of the conditions
(21).

b) b =t = 0. In this case removing zero columns the matrix (2) takes the form

—a 0 2p 0 0 2u 0
0 0 0 p—u 0 0 2u
0 —a O 0 3p—u 0 O
0 0 0 0 0 0 0

MM =

There is no difficulty to see that all the minors of the fourth order of the matrix

)

M 1(4) are equal to zero, i.e. rankM 1(3 < 4, that proves the necessity of the conditions
(21).

3) The discriminant D(P;) < 0. Then, taking into consideration the expression
for Py from (4)-(5) it is easy to check that by the center-affine transformation [1] we
obtain

P=A*+y*)#0, A=p+u=r+w. (31)
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Let assume that the condition (21) is not necessary, i.e. let consider (25)-(26).
Taking into account (25) and (31), we obtain the following values for the coefficients
of the system (1):

p=w=3A/4, q=—v, r=u=A/4, s=—t=—3v.
With these coefficients the comitant P, and the identity (26) take the form
Py = —3v(z? + y%)%;
3
Wy = —%[(48@1)2 + 480w A — 5aA?)x + (48bv* — 48avA — 5bA?)y](2* + 3*)® = 0.

Taking into consideration the last identity with P> # 0 we obtain the following
values for the coefficients of the system (1):

a=b=0,(v#0).

In this case removing zero columns the matrix (2) takes the form

% —v 0 v v % v 0

M® —3v % —3v 0 0 3v % v
1 —3v 5 —3v 0 0 3v 5 3v

0 —wv é -9 —-3v 0 v %

Note that the second and third lines of the matrix M 1(5) coincide, hence rankM 1(5) <
4, that proves the necessity of the conditions (21).

The necessity of the conditions (21) is proved completely.

Sufficiency of the conditions (21) with PP, # 0 follows from the expression
2P5 (3P, P3 — 2.J, P,) written by the minors of the matrix (2), see [1], p.164; and the
expression

W1 = (—2A1378 + Aozar — Aogro — Aoars)x” 4 (6A1347 — 31370 — 14A 1478 — 18A 1789 —

—TAgs48 + 102357 + Agsrio — 122389 — 1102479 + 40578 — 5As7810) 2%+
+(—5A1348 —29A1357 —4A 13710 +23A 1479 — 13A1578 + 18 A 17810 + 16 A2349 + 100355 —
—21A9367 — 150457 + Aoario + 3302459 — TAos7g — 220675 + 10A07910) 2"y >+
+(—37A1349 — 10A1358 +8A1367 +24A1457 — 96 A1489 + 13A1579 +9A 1678 — 14A17910—
—15A0345 + Ag3a10 — 37A2359 + 31 A2368 — 10423910 — 48 Ag455 + 27 Ag467 — 38Ag4810—
—9Ag5710 — 33A2589 + 25A0679 — 6A28010) 7"y + (—6A1345 — 10A13410 — 38A1350—
—9A1368 + A13910 — 33A1458 + 25A1467 — 37A14810 + 31A15710 — 48A1589 + 27A1679—
—15A18910 — 14A92346 — 96 Ao459 + 13A2468 — 37A24910 + 9A2567 — 10A25810 +8Agg710+
+24 0680 )23yt + (10A 1346 + A1360 + 33A1450 — TA1468 + 16214910 — 2201567+
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+10A15810 — 21A16710 — 15A 1689 + 180356 — 423610 +23A2469 — 13A2568 — 5A25910—
—29A96810)2%y° + (—5A 1356 + A13610 — 12414510 — 11A 1460 + 4A 1568 — TA 15010+
+10A16810 — 182456 — 324610 — 14A 2560 +6 Aag910) 2y + (— A1a610 — A 1569 + A 16910 —

—2A95610)Y (32)

where A (1 <14,7,k,1 <10) is the minor of the fourth order of the matrix (2)
constructed on its columns with the numbers ¢, 5, k,{. Lemma 3 is proved.

Lemma 4. If P, =0, P> # 0 the rank of the matriz (2) is equal to 4 if and only if
JoPs — J4 Py + W1 + Wy # 0, (33)

where W1 is taken from (22), and
Wy = p3;(PE + 6P, — 9P5) + 2p3, (34)

where Py, Po, Py, Ps, pa, par, Jo, Jy are taken from (5).

Proof. Necessity. From P; = 0 we obtain the following values for the coefficients
of the system (1):
p=-—u, ¢=—v, T =—w. (35)

With coefficients (35) comitants P, W7 and W5 take the form
Py = —ta* — quady — 6vr?y? — dway® + sy?, (36)

Wy = (—4at®v + datu® + 6bt*w — 22btuv + 16bu)2” + (—14at’w + 14atuv — 6bst>+
+4btuw — 66btv? + 56buv)xly + (10ast® — 44atuw + Sdatv? — 26bstu — 126btvw+-
+64buw + 36buv?)z°y?* + (50astu + T0atvw — 80auw + 60auv? 4 16bstv — 56bsu® —
—84btw? + Sbuvw + 36bv* )ty + (16astv + 84asu® + S6atw? + Sauvw + 36av>+
+50bstw — T0bsuv — 80buw? + 60bv?w)x3y* + (—26astw + 126asuv + 64auw®+
+36av*w — 10bst + 44bsuw — 54bsv®)x?y® + (6as*t — dasuw + 66asv® + 56avw? —
—14bs*u — 14bsvw)zy® + (6as®u 4+ 22asvw + 16aw® — 4bs*v — 4bsw?)y”,  (37)

and

Wy = (2a*t* + dabtu + 18b*tv — 16b*u?)2® + (12atu — 24abtv + 48abu? + 36b*tw—
—24b*uw)x’y + (30a*tv — 60abtw + 120abuv — 18b?st + 48b%uw — 36b%v?)xy*+
+(40a%tw + 32abst — 32abuw + 144abv® — 40b%su) x>y 4+ (—18a% st + 48a*uw—

—36a%v? + 60absu + 120abvw — 306%sv)z?y? + (—36a%su — 24a*vw + 24absv+
+48abw? — 126 sw)xy® + (—18a%sv — 16a*w? — 4absw + 2b%s%)y°. (38)
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Let assume that the condition (33) is not necessary i.e. that if JoPs — Jy P + W7 +
W5 = 0, than there are some minors of the fourth order of the matrix (2) which
are different from zero. As the expressions JoPs; — J4 P, Wi and Wy have 4th,
7th and 6th degrees, respectively, concerning variables x,y, then the last identity is
equivalent to the system

J2P5 — J4P2 = Wl = Wg =0. (39)

With (35) from the first identity from (39) we obtain the system of the polynomial
equations of the fourth degree concerning coefficients of the system (1). Solving
indicated system (see [1], 7 171), we obtain the following four real solutions:

l)p=gq=r=s=t=u=v=w=0. (40)
With these coefficients P, = 0, what contradicts to the condition of Lemma 4.
Np=q=t=u=v=0, r=—w. (41)

With these equalities unzero minors of the fourth order of the matrix (2) will be the
following

A16910 = A1s69 = Arap10 = A1ase = —201260 = —2A1246 = 4w? (daw — bs),

At2610 = A1256 = 8(12102 + 2absw — b282. (42)

And expressions W7 and W, take the form
W1 = 4w?(daw — bs)y”,

Wy = 12bw(4aw — bs)xy® + 2(—8a*w? — 2absw + b*s%)y°. (43)

Taking into consideration the last equalities from (39) and the obtained with the
help (42)-(43) contradiction we find the necessity of the conditions (33) in this case,
too.

)p=t=u=0, g=—v, r=—w, 3sv = —2uw>. (44)

Let substitute these coefficients into W; and Ws:
Wy = 36bv3zty® + (60bv?w + 36av*)23y* + (36av?w + 36bvw?)x?y® + (12avw?+

2 4 4
—i—;bw?’)xyﬁ + (gaw3 — §b3w2)y7;

Wy = 360202z y? 4 144abv® 23y 4 (—36a2v? + 120abvw + 206%w?) 2y +
+(—24a*vw 4 32abw? — 120%sw)zy® + (—4a*w? — dabsw + 2b*s%)y°.

From Wy = W5 = 0 with the last equalities we obtain:
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a) a=b=0,(v#0). Matrix (2) takes the form

0 0 0 —v 0 —-s 0 0 v 0

MO _ 00 O 0 —3v —4w 0 0 0 3v
1 0 0 —3v —2w s 0 0 3v 2w —s
0 0 0 —v 2w 3s 0 0 v 2w

There is no difficulty to see that all the minors of the fourth order of this matrix
are equal to zero, i.e. mnle(G) < 4. Therefore the conditions (33) are necessary in
this case.

b) With v = 0 from (44) we obtain p =g =r =t =u = v = w = 0. With these
equalities the following minors of the fourth order of the matrix (2) will be different

from zero
Aias6 = Ajag10 = —b%s%, (45)

and the expressions W7 and Wy take the form
W1 =0, Wo = 2b%5%5. (46)

If we demand that the equality W5 = 0 from (46) takes place, then with the help of
(45) we obtain that in this subcase all the minors of the fourth order of the matrix
(2) are equal to zero. This contradiction proves the necessity of the condition (33).

4) t =0, 4uw = 302, 2su® = —0>. (47)
Let substitute these coefficients into W7 and Wa:
Wy = 16buz” 4 56buvaly + 112bu*wa®y? + (—128bsu? + Sbuvw)zty? + (12asu>+

+8auvw — T0bsuv)z3y? + (126asuv 4 84av*w — 28bsuw)z*y® + (63asv? + 56avw? —
—14bsu — 14bsvw)zy® + (6as?u + 22asvw + 16aw® — 4bs*v — 4bsw?)y";
W = —16b*u?2° 4 (48abu? — 24b%uv)z y + 120abuvzty? + (160abuw — 400 su)z>y> +
+(60absu + 120abvw — 30b%sv)z?y? + (=360 su — 24a*vw + 24absv 4 48abw? —
—12b%sw)zy® + (—18a?sv — 16a*w? — dabsw + 2b%s?)y)0.

From Wy = W5 = 0 with the last equalities we obtain bu = bv = 0.

If b # 0, then we come to the case 1) from the proof of the necessity in Lemma
4.

If b = 0 then we have:

W1 = dau(2vw + 3su)z®y* + 42av(20w + 3su)x?y® + Tav(9sv + 8w?)wy® + 2a(3su+

+11svw + 8w)y’;
W = —12a%(2vw + 3su)zy® — 2a%(8w? 4 9sv)yP.

From W7 = W5 = 0 we obtain the following subcases:
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a) a = 0. This subcase is considered in ([1], 7.173).

b)a#0,s# 0,p=q=1r =u=v=w = 0. Taking into account the case 3) b)
from the proof of the necessity in Lemma 4 we conclude that all the minors of the
fourth order are equal to zero here, that proves the necessity of the condition (33).

c)a#0,u#0,gq=r=s=v=w=0. The matrix (2) in this case takes the
form

—a 0 —2u 0 00 0 2u 0 0

y®_| 0 0 0 2000 0 0 2u0
L 0 —a 0 0 00 4u 0 0 0
O 0 0 0 000 0 0 0

There is no difficulty to see that all the minors of the fourth order of the matrix
M1(7) are equal to zero, i.a. rankM;(7) < 4. Hence the condition (33) is necessary

in this subcase. , ,
d)a#0,v#0,w#0,u= iiw, s = —89%. Matrix (2) takes the form in this case

—a 0 =¥ w0 9 X 4, g

y®_ [ 0 0 o e 3 4w 0 0 3 3
! 0 —a —3v 2w -5 0 I 3 2w S
0 0 0 —v 2w —83% 0 0 v 2w

There is no difficulty to see that all the minors of the fourth order of the matrix
M1(8) are equal to zero, i.a. rankM;(8) < 4. Hence the condition (33) is necessary
in this subcase.

The necessity of the condition (33) is proved completely.

Sufficiency of the condition (33) with P = 0, P, # 0 follows from the expression
Jo Ps— Jy Py written by the minors of the matrix (2), see [1], p.169, and the expression

Wy = (—Aqazr — Ara7s) 20 + (—2A1238 — 441247 — 2A1979)7°y + (—Aqazs — Aoz —
—9A 1248 — 5A1957 — A12710 — 3012802 Y + (—2A 1935 — 6A 1249 — 12A 1958 — 2A1967—
—2A12810)2°y> + (—Aga3e — 3A1245 — A12a10 — 91250 — HA 1268 — A12010) 27y +

+(—2A1246 — Av2510 — 4A1260)7Yy° + (—A1256 — A12610)y°,

where Ajji, (1 < 4,4, k,1 < 10)- is the minor of the fourth order of the matrix (2),
constructed on its columns with the numbers i, j, k,[. Lemma 4 is proved.

Lemma 5. If Py P, # 0 the rank of the matriz (2) is equal to 3 if and only if
2P2(3P1P3 — 2J1P2) + W, =0, (48)

where Py, Po, Py, Jy are taken from (5), and Wy from (22).

Proof. Necessity of the conditions (48) follows from Lemma 3.
Sufficiency of the conditions (48) can be proved similarly to the first part of the
proof of the sufficiency of Lemma 3.44 from [1]. Lemma 5 is proved.



INVARIANT CONDITIONS FOR THE DIMENSIONS. .. 69

Lemma 6. If P, =0, P, # 0 the rank of the matriz (2) is equal to 3 if and only if
JoPs — Jy Py + Wi + Wy =0, P5 #0, (49)

where Py, Py, P, Ja, Jy are taken from (5), Wi from (22), and Wy from (34).

Proof. The necessity of the identity (49) follows from Lemma 4. The necessity of
the inequality from (49) can be proved similarly to the second part of the proof of
the necessity and sufficiency of Lemma 3.44 from [1].

Sufficiency of the conditions (49) can be proved similarly to the second part
of the proof of the necessity and sufficiency of Lemma 3.44 from [1]. Lemma 6 is
proved.

Lemma 7. If P, # 0 the rank of the matriz (2) is equal to 2 if and only if
PlEP5EJ2P5—J4P2+W1+WQEO, (50)

where Py, Po, Ps, Jo, Jy are taken from (5), Wy from (22), and Wy from (34).

Proof. Necessity of the condition (50) follows from Lemma 6.

Let prove the sufficiency. If the conditions of Lemma 7 take place, than in every
case 1)-10) from the proof of the sufficiency of Lemma 6, where we do not have any
contradictions, we obtain P, = sy*, anda=b=p=q=r=t=u=v=w = 0.
With these equalities from P» # 0 follows s # 0 and the rank of matrix (2) is equal
to 2, since the minors of the second order 3A%} = 3AL3, = A3t = A}, = 35% are
different from zero. Lemma 7 is proved.

Theorem 1. GL(2, R)-orbit of the system (1) has the dimension
4 for PPy, #0, 3PP3—2J1P, + W1 £0, or
P27 = O, P1P2(3P1P3 — 2J1P2) 5_'5 O, or
50 P27 = 0, P1 = 0, P2(J2P5 — J4P2) ?é 0, or
P=0, P, #0, JoPs — JiPo + Wy + W5 £0, or
50 Py =0, Jipar # 0;
3 for P P,#%0, 3PP3;—2J1P,+ W =0, or
P1P2 7_é 0, P27 = 0, 3P1P3 — 2J1P2 = 0, or
50P2P5 5_’50, Pl EJ2P5—J4P2+W1+W2 EO, or
50 P, =0, PL#£0, J1 +par Z0, Jipar =0;
2 for P2§é0, Pr=FP=JP— 4P+ Wi +Wy =0, or
P25p2750, Pl?éo, J1:O, or
PL=P,=0, par Z0;
0 for Pp=P,=py=0,
where Py, Py, Py, Ps, po7, J1, Ja, Jy are taken from (5), W1 is taken from (22),
and Wy - from (34).
Let introduce the following designations:

My = M(PiP, #0, 3P\ P3 —2J1 P, + W; #0);

My = M(pe7 =0, PLP2(3P1 Py — 2J1 ) # 0);
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M3 = M3(pa7 =0, PL =0, Py(JoPs — JuPs) # 0);
My=My(PL =0, P,£0, JoP5 — JyPo + W1 + W5 #0);
M5 = M5(Py =0, Jipar # 0);

Mg = Mg(P1 P> £20, 3P, P3; —2J, P, + W1 = 0);

M7 = M7;(PLPy, #0, par =0, 3P P3 — 21 P = 0);

Mg = Mg(PyPs 20, Py = JoPs — Jy Py + W1 + Wo = 0);
Mg = My(P> =0, Py £0, Ji +par #0, Jipar = 0);
Mg = Mio(P2 Z0, Pr = Ps = JoPs — Jy Py + W1 + Wa = 0);
My = My (P =p2r =0, PL £0, J1 = 0);

My = Mi2(Py = P, =0, par #0);

Mg = My3(Py = Py = pa7 = 0). (51)
According to Definitions 1 and 2 from Theorem 1 follows

Theorem 2. Sets M; (1 <i < 13) from (51) form GL(2, R)-invariant division of
the set E(A) of the coefficient of the system (1), i.a.

13
U Mz = E(A), Mz mi;éj Mj - @,
i=1

where each M; is GL(2, R)-invariant.
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X-normal mappings
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Abstract. This is a survey of achievements in the theory of normal holomorphic
mappings. We systematize and present all the results on the subject that are obtained
by the author from the beginning of the theory until the date of writing the paper.
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1 Introduction

The idea to connect with a meromorphic function f in the unit disc U = {z €
C:|z| < 1} a family F = {f o g}, where g ranges over all automorphisms of U (one-
to-one holomorphic mappings of U onto itself) and study those functions f whose
family F is normal was arise apparently of K. Yosida [36] in 1934 and considered
by K. Noshiro [27] in 1937. O. Lehto and K.I. Virtanen [26] call "normal functions”
those meromorphic functions f whose family F is normal.

The results obtained by O. Lehto and K.I. Virtanen [26] in 1957 motivated
further study of normal meromorphic function. In the period between 1957 and
1965, a significant contribution to the theory was madden by F. Bagemihl, W. Seidel,
V.I. Gavrilov, P. Lappan.

A systematic study of normal functions in C™ was begun by the author in 1981
in the papers [9-11]. In 1983 the first dissertation on normal functions was defended
at Moscow State University by the author and J.A. Cima and S.G. Krantz have pub-
lished, in the USA, the article [6] in which they have developed the ideas contained
in [8],[9]. In such a way appeared the theory of normal mappings.

The first application of this theory was obtained by V.I. Gavrilov and the author
in the paper [18]. The first survey on the theory of normal mappings was published
by V.I. Gavrilov and P.V. Dovbush [19] in 2001.

The fact that the new subsection Several Complex Variables 32A18 Bloch func-
tions, mormal functions was created in the Mathematics Subject Classification
Scheme of the AMS journal Mathematical Review in 2000 emphasizes the actuality
of this theme.

All results of this work belong to the author, are published in [9-20], and the
author reported about them at:

International Conference on Mathematics and Informatics, Chisinau,
September 19-21, 1996.

© P.V. Dovbush, 2003
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International Conference on Complex Analysis and Related Topics.
The VIII*! Romanian-Finnish Seminar. 1999, Tassy, Romania.

The first Conference of the Mathematical Society of the Republic of
Moldova, Chisinau, 2001.

International Conference on Complex Analysis and Related Topics.
The IX*® Romanian-Finnish Seminar. 2001, Bragov, Romania.

The 5th Congress of Romanian mathematicians. Pitesti. Romania.
June 22-28, 2003.

2 X-normal mappings

Let M and N be complex manifolds. We denote the set of all holomorphic
mappings from M into N by H(M, N).

A subset F of H(M,N) is said to be a normal family in the sense of H.-Wu [35]
iff every sequence {f;} of F has a subsequence which ether converges uniformly on
compact subsets of M (i.e. converges normally on M) or, given any compact K in
M, and a compact K’ in N, there exists an jo such that f;(K) N K’ = § for all
J = Jo-

For the complex manifolds M, which have a transitive group of biholomorphic
automorphisms' (i.e., if given p, ¢ € M there exists a biholomorphic automorphism
¢ : M — M with ¢(p) = q) the definition of normal mapping can be introduced by
analogy with the one dimensional case.

Definition 1. Let M be a homogeneous manifold and N be a connected Hermitian
manifold. We say that a holomorphic mapping f : M — N is normal if the fam-
ily F = {f o g}, where g ranges over all automorphisms (one-to-one holomorphic
mappings of M onto itself), forms a normal family in the sense of H. Wu.

The normality of a complex function imposes a restriction on the growth of
function. Our first result is the following.

Theorem 1. Let f be a normal meromorphic function on the unit ball B = {z €
Ch:lz| <1} and let Q={z € B : |2z, — 1| < 1,|'2| < |1 — z,|}. If for all z € Q

£(2)] < exp (ﬁ)

for some ¢ > 0. Then f = 0.

It is important to note that:

(a) The unit disc in C is a canonical domain, because Riemann map-
ping theorem says that every proper simply connected open subset D
of C is biholomorphic to the disc. Poincaré’s theorem that the ball and
the polydisc are biholomorphically inequivalent, shows that there is no

! These manifolds are called homogeneous manifolds.
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Riemann mapping theorem in several complex variables. This implies
that there is no canonical domain in C" for n > 1.

(b) It has long been known that in C2 there exist simply connected do-
mains whose only holomorphic automorphism is the identity (cf. Benke,
Tullen [3, p. 169]). And, what is more smoothly, bounded domains
in C™ generally have no biholomorphic self mappings different from the
identity. A result due to Burns, Shnider and Wells [5] clarifies how truly
dismal the situation is.

(c) Every domain in the complex plane with C2-boundary is strongly
pseudoconvex. The result due to Bun Wong [34] and Rosay [30] states
that the only strongly pseudoconvex domain in C" with transitive auto-
morphism group is the ball.

(d) E. Cartan proved that any bounded homogeneous domain in C2,
is biholomorphic to either the ball B2 = {(z1,22) : |21|> + |22|> < 1} or
the polydisc U% = {(21,22) : |21] < 1,]22| < 1}. In C3, E. Cartan’s result
is that any bounded homogeneous domain is biholomorphic to either the
ball, the polydisc, or (writing z; = z; + y;) the tube domain

{(21,22,23) 1 s > [(1)? + (12)"]/*}.

(While the third of these domains is unbounded, it has a bounded real-
ization.) In any C", the set of equivalence classes of bounded symmetric

domains? is finite, as shown by E. Cartan.

73

Since general domains in C™, n > 1, have trivial automorphism groups it is natu-
ral to try to generalize the notion of normal mappings to general complex manifolds

and to extend classical results to more general settings.

Let N be a connected paracompact hermitian manifold with hermitian metric
dsy which induces the standard topology on N. By sy we denote the distance
function associated with dsy. Let Y be a relatively compact complex subspace of
a hermitian manifold N. We shall denote by H(M,Y") the space of all holomorphic

mappings f: M — N with f(M) CY.

The classical hyperbolic metric on the unit disk can be extended to the higher

dimension at least by three different ways.

Let T,(M) be a complex tangent space to M at p € M and vector v € T,(M).

The Kobayashi norm is given by

Ky(p,v) = inf{l/r:r >0 and there exists
h € H(U,M),h(0) = p,h(0) =1 -v}.

With v € T,(M) as above, the Caratheodory norm is defined by

Cu(p,v) = sup {|dgy(v))| : g € H(M,U)} .

2A domain D C C" is called symmetric if for each zy € D there exists a biholomorphic auto-

morphism ¢., : D — D with ¢., o ¢., = id so that zg is an isolated fixed point of ¢.,.
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The Bergman norm, denoted by Bys(p,v), is defined by the relation®

(Bu(p:v))* = g5k(p)vT
7,k=1

In following let X, denote the Caratheodory, Kobayashi or Bergman norms on
M.

First we need the following generalization of Marty’s Criterion for normality of
holomorphic mappings.

Lemma 1. Let M be a complex manifold such that for each p € M, there exists
a neighborhood U and a constant ¢ = ¢(U) > 0 such that Xp(p,v) > c- |v| for
(p,v) € T(U) =U x Tp(M), and let Y be a relatively compact complex subspace of
an Hermitian manifold N with the Hermitian metric dsy. The family ' C H(M,Y)
is normal in the sense of H.Wu if for each compact subset K C M there exists a
positive constant L = L(K) such that

A% (F (), df (0)0) < LK) - Xos(p, v)?
forallp e K, veT,(M) and all f € F.

Marty’s Criterion was first proved by the author in [8]* for M = domain in C"
and N = C. See also [33]°,[6],[21].

Marty’s Criterion plays a fundamental role in the theory of X-normal mappings.
Using Marty’s Criterion, we can prove the following elegant geometric characteriza-
tion of normal mappings.

Theorem 2. Let M be a homogenious complex manifold such that for each p € M,
there exists a neighborhood U and a constant ¢ = ¢(U) > 0 such that X p(p,v) > c-|v|
for (p,v) € U x T,(M) and let Y be a relatively compact complex subspace of an
Hermitian manifold N with the Hermitian metric dsy. A holomorphic mapping
f € H(D,Y) is normal iff there exists a finite positive constant L such that

frds% < L-(Xp)>.

Results related to Theorem 2 can be found in [9, 20, 21, 22].

Using Shwarz-Pick lemma it is easy to check that if D = U then Xy(z,v) coin-
cides with the Poincaré metric in U p(z)|v| = (1 —|2|?)~!|v|. Hence Theorem 1 is the
full generalization of the Lexto-Virtanen Criterion to a higher-dimensional domain:

A meromorphic function f : U — C is normal iff there exist a finite constant L
such that

frdsi(z,v) < L-(p(2)[o])?,
forall ze U, v eC.

The characterization of normal mappings given in Theorem 2 leads to a natural
generalization of the concept of X-normal mappings. We give the following:

3(Bm(p,v))? is called Bergman’s form of M.
4Received by the Editor on 18 July, 1979.
5Received by the Editor on 17 October, 1979; revised form on 30 January, 1980.
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Definition 2. Let M be a complex manifold and let N be a Hermitian manifold N
with the Hermitian metric dsy. We say that a holomorphic mapping f : M — N is
X -normal if there exists a finite positive constant L such that

frdsi < L-(Xn)2

One sees at once that all Bloch functions (see [33]) of several complex variables
are normal functions.

It is easy to check using the definition of the Caratheodory norm that all bounded
holomorphic function are C-normal. On the other hand, from the Lindelof’s theorem
follows that there are normal functions which do not belong to any Hardy space
HP?(D), and functions in HP which are not normal.

In the case of strongly pseudoconvex domains, the classes of normal mappings
defined in terms of the Bergman, Carathéodory, and Kobayashi norms are the same.
This assertion follows from well-known estimates on the asymptotic behavior of these
norms.

Since Xp > Cp, the class of IC-normal or B-normal mappings contains the class
of C-normal mappings. But in what follows, we will show that these classes, generally
speaking, are different.

3 Extension properties of X-normal mappings

First we prove that in the one dimensional case the following result holds.

Proposition 1. Let f be a meromorphic function in punctured unit disk U* =
U\ {0}. If f has an isolated singularity at the origin and there exists a monotone
increasing function h such that

[2f'(2)] < R f(2)])
for all z € U*, then f has a meromorphic extension at the origin.

If D C C is multiply connected, f is said to be normal on D if f is normal on
the universal cover of D.

From Proposition 1 immediately follows the extension of the big Picard theorem
due to O. Lehto and K.I. Virtanen [26, Theorem 9, p. 92]:

Isolated singularities are removable for normal meromorphic functions
of the one complex variable.

Since norms Ky and Ky« are comparable near OU, the extended function is
normal in U.

It is of interest to have analogues of this theorem in several variables.

Generalizing O. Lehto and K.I. Virtanen’s result to the case of several complex
variables P.Jarvi [24] proved that K-normal mappings can be extended to holomor-
phic mappings through analytic subvarieties of codimension 1 provided the singu-
larities are normal crossings.
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J. Riihentaus [29] generalized P.Jérvy result and proved that K-normal mappings
can be extended to holomorphic mappings through closed in D subsets of locally
finite (2n — 2)-dimensional Hausdorff measure.

The principal our result is the following;:

Theorem 3. Suppose that D is a bounded domain in C", n > 1, such that Xp
18 a continuous function on D x C™, and suppose that E C D is closed in D and
has the zero (2n — 1)-dimensional Hausdorff measure and such that Xp\gp = Xp on
(D\E)xC" Iff: D\ E — C is X-normal, then f extends to a holomorphic
mapping F : D — C which is X-normal on D.

If E C D is closed in D and has the zero (2n — 1)-dimensional Hausdorff measure
then Cpy 4(2,v) = Cp(z,v) on (D \ A) x C". Since Caratheodory norm Cp(z,v) is
a continuous function on D x C™ as a consequence of Theorem 3 we have

Theorem 4. Let D C C", n > 1, be a domain and let E C D be closed in D and
have the zero (2n—1)-dimensional Hausdorff measure. If f : D\ A — C is C-normal
mapping, then f has a C-normal extension F': D — C.

If A is an analytic subset of D of codimension at least one, then Bp\ 4(z,v) =
Bp(z,v) on (D\ A) x C™ (see [4]). Bergman norm Bp(z,v) is a continuous function
on D x C". It follows that Theorem 3 has the following consequence:

Theorem 5. Let D € C", n > 1, be a domain and let A C D be an analytic
subvariety of codimension at least one._Iff : D\ A — C is B-normal mapping, then
f has a B-normal extension F : D — C.

Since we can consider any a € U as an analytic subset of U of codimension one
we can interpret Theorem 5 as the full generalization of classical Lehto-Virtanen’s
theorem [26, Theorem 9, p. 92] to a higher-dimensional domain.

Using the notion of P-sequence (a sequence {z;} C D is a P-sequence for an holo-
morphic mapping f : D — Ciflim;_.o kp(z;, w;) = 0 but im;_.oos5(f(25), f(w;)) >
e for some € > 0 and some {w;} C D) we prove the following result.

Theorem 6. Let D C C*, n > 1, be a domain and let E C D be closed in D and
have the zero (2n—2)-dimensional Hausdorff measure. If f D\ A — C is K-normal
mapping, then f has a K-normal extension F: D — C.

It is shown in [22] that all mappings whose range omits at least three values
belong to the class of all K-normal mappings. The following simple example shows
that this is not true for the rest two classes mentioned above.

Let f(z1,22) = z1/22 and let A = {z129(21 — z2) = 0}. Because f(D \ A) C
C\ {0,1}, it follows that f is K-normal in D \ A. The function f can not be C-
normal or B-normal in D \ A. Otherwise f would have a holomorphic extension
F:D—C.

Therefore, we have the following proposition.

Proposition 2. Let D be a domain in C? and let A = {z122(21 — 29) = 0}.
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(a) The class of C-normal mappings defined on D\ A is a proper
subclass of K-normal mappings defined on D\ A.

(b) The class of B-normal mappings defined on D\ A is different from
the class of K-normal mappings defined on D \ A.

(¢) The Kobayashi norm on D\ A is not compatible with the Bergman
or the Caratheodory norm on D\ A.

4 Boundary behavior of holomorphic mappings

In the case of one complex variable, O. Lehto and K.I. Virtanen [26] showed that
the notion of normal meromorphic functions is closely related to some important
problems from the theory of boundary behavior of holomorphic mappings.

Let D be a bounded domain in C" with C2-boundary and let §(z) = inf{|z — (]| :
¢ € OD}. If £ € 0D, let v¢ denote the unit outward normal at &.

We say that f € H(D, N) has radial limitl € N at £ € 9D if

I —tue), 1) = 0.
Jim sy (F(€ —tve), )

An admissible approach region A, (¢) with the vertex at £ € 9D and of the
aperture a > 0 is defined as follows ([32]):

Au€) =1{2€D : |(z = & v < (L +a)de(2), |z — €[> < ade(2)},

where (, ) is the usual Hermitian product in C", and 0¢(z) = min{d(z), dist(z,T¢(0D))}.
We say that f € H(D,N) has an admissible limit | € N at £ € 9D if

om0 =0,
for every a@ > 1.

E. Stein [32] proves that admissible domains give a Fatou-type theorem on any
smoothly bounded domain in C™, but his result is only optimal for strongly pseudo-
convex domains (see [23]). In Stein’s theory the aperture « of the approach regions
is fixed once and for all.

We prove the following theorems.

Theorem 7. Let D be a bounded domain in C", n > 1, with C?-boundary. If
f € H(D,C) has the radial limit | € C at £ € 0D and Ref has admissible limit at
&, then f has an admissible limit at €.

Theorem 8. Let D be a bounded domain in C" with C%-boundary. If f : D — C is
K-normal in D, and

lim  sx(f(2),l) =0 exists for some 3 > 0,
aim c(f(2),1) f

then f has an admissible limit 1 € C at €.
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If a« > 0, define the K-admissible approach region of aperture o at & to be
(see [25])
Ko(§) ={z€ D : kp(z,N¢) < a}.

Here kp(z, N¢) represents the Kobayashi distance from z to Ng.
If D cc C" is strongly pseudoconvex domain then there are constants ¢y, co > 0
depending on D and an open set W D 9D such that

U N Aesa(€) D Kal€) "W DU N Anyal(€).

for any £ € 9D and a > 1.
We say that a mapping g : D — N has the K-limitl € N at £ € 0D if

lim s z),l) =0,
o N (9(2),1)

for every oo > 1.
Denote by

I ¢ ORI E10)
Qf( ) B veE (C”I\){O} { KD(Z,’U) } .

In [26], O. Lehto and K.I. Virtanen showed that if a meromorphic function f in
the unit disk U has the radial limit at the point 1 € 9U, then f has the angular
limit at 1 iff Qs is bounded on every Stolz regions at 1.

This is not longer true for several variables. The function f(z1, z2) = 2™ /(1—21)
is bounded and holomorphic on the Tullen domain {(z1, 22) € C? : |21 |2 +]|2|*™ < 1}
and f has the radial limit 0 at 1 = (1,0) but it does not have a K-limit at 1.

We prove the following criterion for existence of K-limits.

Theorem 9. Let D be a complete hyperbolic domain in C™ and let Y be a relatively
compact complex subspace of an Hermitian manifold N with the Hermitian metric
dsn. If f € H(D,Y') has the radial limit at & € 0D, then f has the K-limit at & iff
Qy has the KC-limit zero at §.

In [2], F. Bagemihl and W. Seidel posed the following question:

Given a sequence {zj} C U converging to same & € OU and a holomorphic
mapping f € H(U,C) such that limj_. ss(f(2),1) = 0 for same | € C, under what
condition on f and {z;} can f have the limit I along some continuum in U which is
asymptotic at .

They answer this question with two interesting sufficient condition on f and
{zj}. We extend their results to the higher dimensional case.

Theorem 10. Let D be a strongly pseudoconvex domain in C"* (n > 1), £ € 0D,
and let Y be a relatively compact complex space of an Hermitian manifold N with
the Hermitian metric dsy. Let f € H(D,Y) be a normal mapping which omits | € Y
in D. Let {a™} and {b™} be sequences in D such that

lim a™ =¢&€ 0D and lim 0™ =¢.

m—0o0 m—0o0
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If kp(a™,b™) < e < 0o for allm > 1 and

lim sy(f(a™),l) =0, then lim sy(f(b™),1)=0.
m—o0 m—00
The same results holds when we replace ”strongly pseudoconvex” by ”convex”.
From Theorem 10 immediately follows the following strengthening of the Lin-
delof-Lehto-Virtanen’s theorem:

Theorem 11. Let D be a strongly pseudoconvex domain in C" (n > 1), £ € 0D,
and let Y be a relatively compact complex space of an Hermitian manifold N with
the Hermitian metric dsy. If f € H(D, N) is a normal mapping which omits | € Y
i D and f has radial limit [ at &, then f has the admissible limit at &.

The hypothesis of "radial limit” may be replaced by ”limit along some non-
tangential curve 7” as proved by the author in [11]%. In [28]" this theorem was
proved for D = B and f € H>*(B).

Theorem 10 also holds when we replace ”strongly pseudoconvex” by ”convex”.

The following theorem illustrates more precisely the Lindel6f principle:

Theorem 12. Let D be a convex domain in C" (n > 1), £ € D, and let Y be a
relatively compact complex space of an Hermitian manifold N with the Hermitian
metric dsy. If f € H(D,N) is a normal mapping which omits | € Y in D and f
has radial limit | at &, then f has the IC-limits at &.

Again the hypothesis of ”"radial limit” may be replaced by ”limit along some
non-tangential curve v.”

It should be noted that, in general, X-admissible domains are strongly larger
than admissible domains.

A hypoadmissible approach region AS (£), 0 < € < 1, with vertex £ € 9D and
aperture a > 0 is defined as follows ([7]):

AL ={z€D ¢ |(z—&we)l < (1+a)de(2), |z — € < adg™(2) }.

We say that a mapping f € H(D,Y) has the hypoadmissible limit | € Y at
£ € dD, if for every a > 0 and ¢,0 < e < 1,

lim s z),1) =0.
A G2 VU

Theorem 13. Let D be a strongly pseudoconvex domain in C* (n > 1), £ € 0D,
and let Y be a relatively compact complex space of an Hermitian manifold N with
the Hermitian metric dsy. Let {a™} be a sequence of points in D that tends to

SThe article [11] was appeared on March 1986
"Received by the Editor on June 16, 1986
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a boundary point & € 0D at which the unit outward normal ve ewists and let
limy, o0 kp(a™,a™ ™) = 0. If f € H(D,Y) is a normal mapping such that
lim sy(f(a™),l)=0

m—oQ
for some l €Y, then

lim s z),1) =0 for all a > 0.
o lm sn(F)) =0 f
From this we immediately obtain the generalization of the Lindel6f-Lehto-
Virtanen’s theorem proved by the author [9] in 1982.

Theorem 14. Let D be a strongly pseudoconvex domain in C* with C?-boundary
and let Y be a relatively compact complex space of an Hermitian manifold N with
the Hermitian metric dsy. Let f € H(D, N) be normal in D and ¢ € OD. Letl €Y
and suppose that f has the radial limit 1 at & Then f has the hypoadmissible limit [
at €.

Results related to Theorem 14 can be found in [1],]6],[21],[22].

Example (Rudin,[31, 8.4.7]) Fix ¢ > 1/2. The holomorphic function f(z1,22) =
(1 —21) %29 € HP(B) for all p < 4/(2¢ — 1). The function f has the radial limit at
the point 1 = (1,0) € 9B, but does not have a hypoadmissible limit at 1. It follows,
generally speaking, that the class of normal functions differs from the Hardy HP-
classes even in the case of only holomorphic normal functions.

5 Polynomiality criterion for entire functions

A function f : C" — C, n > 1, holomorphic on the whole n-dimensional space
C™ is called an entire function.
If an entire function f has the homogenious polynomial expansion

f(2)=>_Pi(2),
j=0

where P; are homogenious polynomials in C" of degree j, then the radial derivative
Rf is defined as ([31]):

Rf(z) = iPi(2).
j=1

We prove the ”"radial” polynomiality criterion for entire functions of several com-
plex variables.

Theorem 15. An entire function f, C", n > 1, is a polynomial if and only if for
any complex line | C C™ passing through the origin we have

[RFAN)]
L+ [P

hm|)\‘_)oo
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Abstract. The approaches to the solution of Dirichlet problem in a unit radius circle
are constructed in the manner of rational functions. There were found the estimates of
approaches’ inaccuracies. Assuming that the boundary condition is to be a measurable
bounded function with the finite number of discontinuities. Constructions use the
solution of trigonometric problem of moments.
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1 Introduction
Consider the Dirichlet problem in the unit circle §2:

AU =0, (z,y) € Q, (1)
U(cosB,sinf) = ¢(6), 0 € [0,2n]. (2)

The problem (1), (2) can be resolved in a polar coordinate system using the
variables separation method. In this case the solution is written in the following
way:

u(r,¢) = C + Z " (A, cos(ng) + By, sin(ng)), (3)

n=1

where the coefficients C, {A,}22,, {B,}5>, are calculated according to well-known
formulas. The right-side formula (3) is summed up to the Poisson integral. In some
cases the Poisson integral is simply calculated with the help of the residue theory.

It happens, for example [1], if the function

p(¢) = (cos ¢,sin ),

24271 z—2z71

2 72
in the Q circle, and having there only a finite number of poles. In general cases we
make use of approximate solution methods. The choice of various approximate prob-
lem solution methods (1), (2) depends on a boundary condition smoothness ().
It is assumed in the given work, that the real valued function ¢(¢) is measurable,

where ®

is a function, regular in the I" points and meromorphic

© Alexander Kouleshoff, 2003
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bounded and having a finite number of discontinuities. In such situation polynomial
approximations on the basis of formula (3) are not valid. For getting some rational
approximations to find the problem’s solution (1), (2) we should use the following
construction. Any real valued, measurable on the closed interval [0, 27r] and bounded
function ¢ (¢) can be represented as the following:

V(@) =i (d) —v-(¢), ¢ €[0,2n], (4)

where

Vi (0) = {1(9), if ¥(¢) = 0 and 0, if 1(¢) < 0},
- (¢) = {0, if ¥(¢) = 0 and —4(¢), if P(¢) < 0}.

Moreover, if ¥(¢) is a function of bounded variation, then it can be represented in
the form

0 0
b(e) = / [ (€)] de — / W (©)]dE — (o) |. (5)
0 0

that is in the form of two monotone non-decreasing functions.
It follows from the formula (4) (or (5)) that functions ¢4 (¢) and ¥_(¢) are
nonnegative, measurable, bounded and with a finite number of discontinuities.
Consider two auxiliary problems:

AU, =0, zeQ, (6)
Up (') = 4(0), ¢ €0,27] (7)
and
AU_=0, z€Q, (8)
U_(e)=p_(¢), ¢e0,2n], 9)

It is known, that the problem (1), (2) has a unique solution concerning the
function ¢ with the help of made suggestions. So the problem (6), (7) and the
problem (8), (9) also has a unique solution. Therefore,

U=U,-U._.

That is enough to consider the case of p(¢) > 0 with almost all ¢ € [0, 27].
Further it is supposed unconditionally, that a boundary condition is a nonnegative
function. In conclusion of the item we should remember the fact, that the sugges-
tion of boundary condition’s insufficiency cannot be omitted, as the theorem of the
problem’s unique solution (1), (2) would be false. The following function can serve
as an example: , )

1—2*—y

N
This function satisfies Laplace equation in the radius 1 circle. It is continuous up
to the circle’s boundary except for point (1.0). The function is identically equal to
zero and it also satisfies all these conditions.
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2 Rational approximations’ building process

We write the solution to the problem (1), (2) according to Shwarz formula:

U@wsze—LL%¢@ﬂ5+”§§,

o (€—2) ¢
|€]=1
where z = x + iy or
1 27 ( i0 n )
B 1 0\ (e z
U(z,y) = Re o %U <€ > (et — 2) do
0
This formula will be used below.
Denote:
1 @
o(¢) = ©(§) dE.

Zfﬂw(é) d€ 0

For an easier narration we suggest, that the function o is continuous. Then the
following formula is true:

27 27
/ X(6) do(9) = / X()() do,
0 0

where x(¢) is a continuous function, and there is Riehmann common integral at the
right side of the formula.

Denote {P,(z)}72, as the sequence of orthonormalized polynomials relative to
the positive measure do on a radius 1 circle. These polynomials satisfy the following

conditions:
27
1
2
0

0, n#m,

1, n=m.

Py(e'?) P (e'?) do(9) = {

For making such polynomials we can use the Hilbert-Schmidt orthogonalization
process for a sequence {€™?}2° in the Hilbert space L§(0,27) with the inner product:

2m
(1.9) = 5= [ £ do(0)
0

It is known, that a sequence of orthonormalized polynomials can be built using
the following sequence of moments do:

2

R T v _
Cp = Zw/e do(¢),  (Lk=0,1,2,...).
0
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The solution of the do measure finding problem with a given set of numbers
C}, is called the solution of moments’ trigonometric problem and it comes essen-
tially towards the spectral theory of the second order’s finite differences equation
(P.L. Chebyshev (1858), A.A. Markov (1884), T.J. Stieltjes (1894), H.L. Hamburger
(1920) and others). Extensive reading materials are devoted to the discussion of the
problem field (see, for example, [2, 3]).

Let {a,}o2, be the coefficients at orthogonal polynomials’ highest degrees
{P,(2)}>2,. The numbers

. (n=0,1,2,..))

On41

play an important role in the theory of orthogonal polynomials in a circle. They are
called circular parameters.
Consider the second order differences equation.

AnYn+2 — (an + an+lz)yn+1 + an—l—lz(l - |an|2)yn = 0. (10)
We join some boundary conditions to the equation (10):
Yo=1, y1 =1+ apz (11)

or boundary conditions:
Yo=1, y1 =1—apz. (12)

We denote the problem’s solution (10), (11) as ,,(2), and the problem’s solution

(10), (12) as Gn(2).
Suppose

v= 790(6) d€.
0

It is said, that the Stieltjes positive measure do on closed interval [0, 27, having an
integrable density ¢(¢) at the Lebesgue measure, satisfies the condition of Szeg), if

2
/m <@> dp > —oo.
v
0
We will use standard designations below:

Int(z) = {In(x), if x > 1 and 0, if 0 < 2 < 1},
In"(z) ={0, ifx > 1 and —In(x), if 0 <z < 1}.
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Theorem 1. Assume, that the do measure satisfies the condition of Sze@, then
uniformly on the compacts |z| <v <1

lim ———— = Re(U(2)),
T au(e)| 0
where ) (€4 2) de
UG =55 § O ¢ + MU0
1€1=1

*
Proof. A sequence of polynomials &, (z) converges uniformly on the compact

D
subsets of the unite circle (see, for example, [2, p. 141]) towards the function Dg;’
where )

1 p(e)\ (€“+2)
D(z) = — |1 . d
(2) = exp 471/ n< v (e — 2) ¢
0
Moreover,
In <@> € L1(0, 27),
and the function
D(z) € H?,
where H? is Hardy space, and is the only thing of the space to satisfy the equality
0\ | _ ©(9)
D 0 ‘ — ' ) 1
()] =5 (13
According to the logarithm definition we get
LT (0@ (€0 +2)
© e’ 4z
2In(D =— /1 . d
n( (Z)) 27T/n< v >(e’9—z) 2

where the logarithm branch is allocated with a condition Im(In(D(0))) = ¢.

Consider the function
1/62 In(D(z)) _ I/D2(Z).

The equality is true for
Re <V€21H(D(z))) = Re (vD*(2)) = vRe (D2(2)) = v|D(2)[>. (14)

It follows from the formulas (13), (14), that the unit circle harmonic function
Re (vD?(z)) takes a meaning which is equal to ¢(¢) at the circle’s boundary, and
therefore has the sought solution of Dirichlet problem (1), (2). In particular,

U(z) = pe2n(D() — VDQ(Z). (15)
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Note, that the function D(z) does not have zeros inside the unit circle and

sup S 27ranr (‘D (rei‘z’) D dop < +00.

0<r<1 4T
0

Furthermore, the following equality (|z| < 1) is true

2
1 o,

b B0

and it is uniform at |z| <r < 1 (see [3], p. 14 and p. 26)

Tlim # = Re(U(2)). (16)

Dn(2) O‘%

Equality (16) shows, that the sequence of rational functions
v

. 2

‘I)n(z)‘

2
an,

is an approximation to the solution of Dirichlet problem (1), (2). Notice that we
consider the case of nonnegative boundary condition. The theorem has been proved.

We find the convergence speed rating of rational approximations shown in the
theorem 1. Denote:

2

2T
= (5 [ |32~ o () )| a0 ]
0

D (e?)

where x (¢) is the characteristic function of the set of points E, where exists a finite

do(¢) do (o)

. It is known, that almost everywhere @b ©(9).

and positive derivative

If for measure the condition of Szeg is met, then §,, — 0 with n — oo. In the next
theorem the condition of Szeg) is supposed to be met.

Theorem 2. The inequalities are true for all z, |z| < 1:

v : D2, (1 D(0)"0n
———— —Re [U(Z)] < A= 22 ad ( 1— |2| * D(0)? —l—ao) 8

2
Qan

) 1 D(0)%5,
X (2@0 + D(0)%0y, <m + D02 —|—a0>> .
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Proof. For points z lying inside the unit circle we have:

S L A — 2<ag (%n(z))2D2(z)_1>:

v

v (2 (an %n(z)D(z) - 1> + (an %n(Z)D(Z) — 1>2>.

(o)
From the formula (17) we get:

v

|IJD2 ! — *
<I>n(z)2oz%

v
(s
a2 (I)n(z)2‘

Estimate the right side of the formula (18). First of all we note, that

< |lvD?(z) — <

(z) a2

i On(2)D(2) — 1( n

ap Bn(2)D(2) — 1(2>.

v v 14

%n(z)z‘ a2 in(z)F “ag(1-22)°

ap

Secondly, this estimation is true (see [3, p. 108-109]):

. 5,002 [ 1 5.D(0)
an &n(2)D(z) _1‘ o) <\/m +Oéo>'

It follows from (18) — (20):

—Re [U(z)] = ‘VDz(z)‘ - <

<I>n(z)2a%

v 26, D(0)? 1 5 D(O) N
af (1—122) ) \/1—\2 2 + ag

2D [ 1 5, D(0)? 2
+ +
o? V1—lz]  D(0)*+ag

Transforming the right side of formula (21) we get the sought estimation:

(1—|2|?) V1—]z]  D(0)*+ ag

ap

Y Re[0(2)]| < D(0)vby ( 1, Doy, >><

89

(17)

(18)
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) 1 D(0)%5,
X (2@0 + D(0)%0y, <m + D02 —|—a0>> .

The theorem has been proved.

The rate at which sequence §,, decreases with n — oo depends on the function
©(¢) properties (see [3, p. 199, table I]).

Consider another more general case, when the function ¢(¢) cannot satisfy the
term of Szeg.

Theorem 3. Uniformly on the compacts |z| <r < 1

Wo(2)
‘I)n(z)

U(z) = Cyv lim

n—oo

and for the solution of Dirichlet problem (Re <U(z)>) the following estimation of
approzimations convergence rate is true:

Re (U(Z)) — ZRe (&m(@)' < vy

m (})n(z) - 2n(1 —T)%.

Proof. It follows directly from [3, p. 16 and p. 160]. The theorem has been proved.
We pay attention to the circumstance, that the equalities:

Lo (W) 1
2 <5>n(z)> \%n(z)fag

are true, in general, at the unit circle boundary only [3, p. 17].

3 Final remarks

So, the rational functions sequence R,(z) = Re <\£"—(2)> (in case of the condi-
y Dn(2)
tion of Szeg fulfillment R,(z) = ————5—) converges uniformly inside the unit

‘%n(z)‘ az
circle to the solution of Dirichlet problem (1), (2) with nonnegative boundary con-
dition ¢. In general case we denote the sequence of rational approximations for
the problem (6), (7) via R (z), and for the problem (8), (9) via R, (z). The se-
quence of rational functions R} (z) = R, (z) — R, (z) will be converging uniformly
on the compacts inside the unit circle to the solution of the problem (1), (2). The
approximations ratings can be made from the above-proved theorems.
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* *
The calculations of polynomials W, (z) and &,(z) are achieved easily. For this
we should use the recurrent equation (10) and notice, that circular parameters can
be found according to formulas:

g—l §—2 ) _6—11
(=) |[Co C o Conn
ap = —
AL : a
Cn—2 Cn—3 sy C’—1
where Ay is Toeplitz matrix determinants
k

{Cp—q}p,qZO' (22)
There exist some special methods for matrix determinant calculation in the view

of (22).
The author has realized the algorithms of rational approximations construction
within the computer technical system Mathematica.
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1 Introduction

The notice of the Riemann extension of nonriemannian spaces was first intro-
duced in ([1]). Main idea of this theory is application of the methods of Riemann
geometry for studying of the properties of nonriemannian spaces.

For example the system differential equations in form

d?z* L Azt dd
ds? Y ds ds

=0 (1)

with arbitrary coefficients Hfj(acl) can be considered as the system of geodesic equa-
tions of affinely connected space with local coordinates z*.

For the n-dimensional Riemannian spaces with the metrics
nds? = gijdmid:nj

the system of geodesic equations looks same but the coefficients Hfj (') now have
very special form and depends from the choice of the metric g;;.

. 1
I, =T} = §glm(9mk,l + Gmi ke — Gkl,m)

In order that the methods of Riemann geometry can be applied for studying of
the properties of the spaces with equations (1) the construction of 2n-dimensional
extension of the space with local coordinates z' was introduced .

The metric of extended space constructs with help of coefficients of equation (1)
and looks as follows

nds® = 20T}, (') Uda'da’ + 24T dz* (2)

where ¥, are the coordinates of additional space.

© Valery Dryuma, 2003
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The important property of such type metric is that the geodesic equations of
metric (2) consist from the two parts

i+ Thi'd =0, (3)
and )
W + RL]-Z-JIJJI \I’l = 0, (4)
where _
oV dVy I dx?
—_— = I, U, —.
ds ds k=1 0s

The first part (3) of complete system is the system of equations for geodesics of
basic space with local coordinates z* and they does not contains the coordinates ¥y.
The second part (4) of system of geodesic equations has the form of linear 4 x 4
matrix system of second order ODE’s for coordinates Wy
- -
% + A(S)Z—f + B(s)¥ = 0. (5)

From this point of view we get the case of geodesical extension of basic space in
local coordinates (z°).

It is important to note that the geometry of extended space is connected with
geometry of basic space. For example the property of this space to be Ricci-flat
keeps also for the extended space.

This fact give us the possibility to use the linear system of equation (5) for
studying of the properties of basic space.

In particular the invariants of the 4 x 4 matrix-function

under change of the coordinates ¥y can be used for that.

The first applications of the notice of extended spaces the studying of nonlinear
second order differential equations connected with nonlinear dynamical systems was
done in works of author ([2—4]).

Here we consider the properties of extended spaces for the Einstein-spaces in
General Relativity.

2 The Schwarzschild space-time and geodesic equation

The line element of standard metric of the Schwarzschild space-time in coordinate
system x, 8, ¢,t has the form

1

ds® = - (1— 2M/z)

da?® — 2 (d6* + sin® 0d¢?) + (1 — 2M /z)dt>. (6)
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The geodesic equations of this type of the metric are

d? M (disx(s))2

2
Egﬂ@__@tzjﬂzﬁﬂ—x+2M)<£ﬂ@0 - (7)

ds

2 ) (ot + AN,
g;W$+2(%“f2%“@—ﬂmWN%W>&%W$>2ZQ (8)
L )2 (& ©) £9(s) , , os(0) (dir(jgei) £06) _ g )

j_;as) oM ;%;A(j”_dé;“) o (10)

The symbols of Christoffel of the metric (6) looks as

M
Th= o=y Th=CM-2). Th=(CM-z)sn’,
M(2M — x) 1 .
rh,=—""" " 12 =~ T2 = _sinfcosd
44 3 ) 12 ' 33 smuo cosv,
3  cosd 4 M 3 1

== S B
37 sing’ M c(2M —z)" BT g

The equations of geodesic (7)—(10) have the first integrals

(%:E(S) = h\/l - <1 —2 %) (h—2 + %) (11)
(o) = (- )
) = 12)

g n(i-220) "

where a dot denotes differentiation with respect to parameter s and (C, B, h) are
the constants of motion.
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3 The Riemann extension of the Schwarzschild metric

Now with help of the formulae (2) we construct the eight-dimensional extension
of basic metric (6)

2M 2 2
t - _Ppds? - = —2(2M — x)Pdo* — =
ds TOM — 1) dz xQdazd@ ( x)Pdf dedeS—l—
to— M st — 25 Uasds — 2((2M — 2)sin? 0P — sin cos 0Q)de*+
22M —z) " sin 6 )8 ST Cos
+2WPdt2 + 2dxzdP + 2dAdQ + 2dpdU + 2dtdV, (13)

where (P,Q,U, V) are the additional coordinates of extension.

The metrics of a given type are the metrics with vanishing curvature invariants.
They play an important role in general theory of Riemannian spaces. In particular
the metrics for pp-waves in General Relativity belong to this class.

The eight-dimensional space in local coordinates (x, 6, ¢,t, P,Q,U, V') with this
type of metric is also the Einstein space with condition on the Ricci tensor

SR = 0.

The complete system of geodesic equations for the metric (??) decomposes into
two groups of equations.

The first group coincides with the equations (7-10) on the coordinates (z, 0, ¢, t)
and second part forms the linear system of equations for coordinates P,Q,U, V.

They are defined as

. oM . 2.. 2.. oM ..
P+a:(x—2M)xP_;9Q_E¢U_x(a:—QM)tV_
2M 5, (v —2M),,  sin?0(z—2M) ., 2M(x —2M) .,
— t°| P
<x2(a:—2M)$ * x b x o xt *
4 . 2cosf ., 4 . 4cosf ;. 4M? L
+ (Paz@— . o) > Q + <F$¢+ —xsin00¢> U+ (7952(95 — 2m)2azt> V =0,
O+ 2z — 2m)0P — 230 — 20080 1y 2w —AM) sp
x sin @ x

2(x —3M) 5, 2(x—2M) ., (v—4Msin?6) ., 2M(x—2M) ,
<x2(x—2M)x x o x o xt e+
. 2 . .

N <4c?89j:¢+ 4?02 99¢> U=o
xsinf sin“ 0

o P—

. . . . ) in2 _
U+2sin? 0(x—2M)pP+2sin b cos OpQ— <200899 + 2 > U—2SH{1 Oz — 4M)

sin 6 z T
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<4SIHZCOSH¢¢+29¢> 0+

0+

@
22(x — 2m) xsin 0 rsin? 6

<2(3:—3M)_2 4(3089:%- 2($COS29—|—2MSiH29)H-2>_

B (2(3: — 2M sin? 9)(}-52) U =0

x
- 2M(x —2m) ;. 2M .. AM(x—2M) ..
V—-— 2P - 174 tP
a3 x(a:—2M):E * x? S
2M(2x —3M) ., 2M ., 2Msin?6 ., 2M? ,
Sl L t* |V =0.
<$2($—2M)2$ x x o+ x?
So we get the linear matrix-second order ODE for the coordinates U, V, P, Q
d>v d¥v
— + A(x,6 — +B U = 14
d82 + (x7 7¢7 t) ds + (;U? 07 ¢7 ) 07 ( )
where
P(s)
_ | Qs)
E =1 vs)
Vi(s)

and A, B are some 4 x 4 matrix-functions depending from the coordinates x%(s) and

their derivatives.
We shall study this system of equations at the condition 6 = /2.
In this case we get the system for the coordinates of basic space

2
&2 o M (Lx(s)) @M - x(s)) <i¢(3)>2_

=2 e M=) ds
M (2M - a(s)) (Lt(s))°
(a(s))° ’
j—;qb(s) e (i)()s)d%(b(s) =0,
d? M (f(s)) 4t(s) _

') T 5 aM = 20)

and the system of equations for the supplementary coordinates

(2 M (La(s))” (=2 M + z(s)) (%¢(s))2> P+

(2M —a(s)) ((s))* z(s)

M (2M — (s)) (d%t(s))2> s
! (2 ) o
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M (3M —2x(s)) (d%:n(

(_2

(2(s))* (2 M —(s))*

M (La(s)) LV (s)

+2

In this case the matrix A takes the form

(%x(s))M

2 S oM r=)

0

—2 (=2 M + z(s)) d%(ﬁ(s)

(-2 M+x(s))(§i%t(s))M

2 (z(s))

and matrix B has an elements

By =

x(s) (2M — x(s)
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_ (06)° @(s)! (a(s) ~ 4M) +4 M (0(5))" (2(5))° +2 M (1(5))” (2(5))°
(~2M +(s)) (x(5))"

2 M (a(5)° (2(5)* (-2 M + 2(s) (2(5))* — 8 M2 (:(5))”

(=2 M + a(s)) (x(s))"

Bi2 =0, Biz = —4 (Z()) disﬁb(s)7 Bis— —4 M2 (La(s)) Li(s)
(2(5)* (4242 = (s

N x(s) +8 M3 (%t(s))z7

(a(s))”

~—
—
8
—
V)
~—
~—
[\
N——

Bg1 =0, By =

—8 M3 (Lt(s))” + (L(5))” ((s)” + 8 M2 (£L(5))” (2(5))® — 2 (La(s))* (a(s))®
(—2 M + a(s)) (2(s))*

2M (i1())" (2(5)) ((5) + 4 M) + 6 M (ir(s)” (2(5))° ~ 6 M (0 (s)
(~2M +2(s)) (x(s))’
Bos =0, Bgy =0,

B3y = (zls) = 4 M) (%$(8)) %qb(s)’ B3z =0,

x(s)
B33 =

M (4M (40(5))" (2(s)" +2 (£(5)” (@(5)> + M (£:()* (2M — 2(5))?)
(z(s))* (4 M2 — 42(s)M + (ac(s))z)

Now we will integrate our system.
Remark that the equation for the coordinate @Q(s) is independent from others
equations and can be reduced after the substitution
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to the equation for the function F(s)
d? M C?h2M
— F(s) + ( +3 ) F(s)=0. (15)
ds? (@(s)”  (x(s))°

To integrate the equations for the coordinates P(s), U(s), V(s) we use the rela-
tion

(5)) P+ (5500) Qo)+ (500 UGs) + () ) Vo)
~1/2s—p =0 (16)

which is consequence of the well known first integral of geodesic equations of arbi-

trary Riemann space

dx’(s) dz*(s)
ds ds

= const.

ik

In our case it takes the form

d d d
<Ex(s)> P(s) + <E¢(S)> U(s) + (Et(s)> V(s)—1/2s—p=0.
Solving this equation with respect the function V(s)

%w(s)) P(s)+2 (%(b(s)) U(s)—s—2pu
Lt (s)

and substituting this expression into the last two equations of the system we get the
following two equations for coordinates U (s)

(17)

Vis)=-1/2 2 (

d_zU( . (—2 Ch(z(s))* M + Ch (x(s))4) %P(s)+
ds? =7 (2(s))°
) \/ (2(3)* 12 — (2(s))* = C2h2a(s) + 2 M (a(s))> + 20%h2M
(2(s))* b

(P40 ()™ = 120 (alo))* (1M~ 2(6) P(s) (0(6)) ) -

(3 M (2())2 — (2(s))® + (2(s)) h% — 2C2R2(s) + 5 C2h2M) U(s)
(x(s))°

d_2 4 Mh (z(s)) (W2 = 1) — C2h2x(s) 4+ 2 M (x(s))* + 2C2h2M "
(x(5))* h?
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XgP( )__( (z(s))>Ch+6 (z ())QChM) d%U(S)_
ds (2())° (—2 M + (s))

(2 (2(s))° M(1 = 212) = ((5)) B2C2(x(s) — 8M) — 6 (a(s))* M?) P(s)
. (2(3))° (~2M +2(s)) .
_ 14h*C*MPP(s)
((5))” (2 M + x(s))

\/ (2())° 12 = (a(s))* = C?W2a(s) +2 M (a(s))’ +2C?W2M

((3)P 12
(4 (z(s))? h2C — 12 w(s)h2CM) U(s) M
(@(3)° (20 1 2(3)) " 2(s) (20 + 2(9))

So we have showed that every motion on orbit in usual space corresponds the
motion in additional space.

Let us consider some examples.

According to ([5]) in the Schwarzshild space-time exists the cyclic orbit

x(s) = 6M
which is the solution of the geodesic equations at the condition
h=1, C=3@2)M
In this case our system takes the form

d? 24U(s) 19 P(s)

9 gy VegYls) 19 Ps) -1 _
T3 P(s) —1/48 2 i VMM =0, (18)
and ) (5)
d 1 U(s
Z2U(s )+2/3f PGs) = 56 (19)
The simplest solution of this system looks as
36 1 v3+3iv303s
P — M+ Asin | —————— 2
(8) = =g M+ Asi <72 M ) (20)
and
1 3+ 32v303 1
U(s) = A (39 +v/303) V2M cos T OIVIS (21)
72 M 3+ 3iv/303

where A is arbitrary parameter.
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The equation for coordinate Q(s) after substitution
x(s)=6M, h=1, C=3(2)M

takes a form

d? 1 Q(s)
@Q(S) + m M2
and its solution is
Q(s) = C; cos <1/18 %) + (5 sin (1/18 %) . (22)

At last the expression for coordinate V(s) in considered case can be found from
the relation (?7).
It has the form

1 V3130V |
V(s)=—-1/94 (39 + i\/303) cos [ o Y3 30V303s +
72 M 3+ 3iv/303

+1/35+2/3 4. (23)

So the formulaes (??7,7?7,7?7,77) describe the relation between the properties of
motion of the test particle on the orbit xz(s) = 6M in basic physical space with
coordinates (z, 0, ¢, t) and its map into additional space with coordinates (P, Q,U, V')

The solution of the equation (?7?) relatively parameter s is

UV'3+ 3iv303v/2 1
2AM((39 +iv/303) | \/3+3iv/303

The substitution of this value into the formulae for the coordinate P(s) give us
the quadric

s = 72 M arccos (

95iU2/3034-2071 U?—184832 A% M?+184832 P> M>?+700416 PM3+663552 M* = 0.
In the case of radial motion C' =0, h =1 we get
x(s) = 1/222/33%3 /M %3, (24)

and
d 82/3

—t(s) = . 2

The system of equations for additional coordinates takes the form

d2
ds?

P(s) + 4 MV L P(s) (2(3)) > —— (-2 M +a(5)) " -

z(s)
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2(s) (-2 M + 2(s)) 0,
@ gy LB EO) —2M (§2(0) (0))) Q0

75290 (—2M + z(s)) (z(s))* N
(M ()" @(s) ~2MP — (F2(9)" (o))" (als) ~30D) Q)
(=2M + () (a(s)" o
;—;U(s) 4 4/3 US(;) —4/3 %Z(s) —0,
and

ix S §)—8—
Vis) + 172 2B ));58 2n _
ds

After substitution here the relations (??,7?) we find the solutions
SaYIY3 (305 + s VTSNS
—3V/Ms2/3+2M V23
Q(s) = C3 s+ Cy s*/3,
U(s) = Cp s + Cy 513,

P(s) =1/2

and o
5
V(s) =s/2+ 275
The linear system of geodesics for additional coordinates (??) may be used for
the studying of the properties of a basic space. In particular the sequence of the

matrixes

where aB(s) 1
S
Es, = —[A(s), E(s
o= S S AG), B(s))
and their invariants are important characteristic of a basic space.
Remark that for a given example the matrix F(s) has a property

Det(E(s)) =0, Trace(E(s)) =0.

More detail consideration leads to conclusion that in general case for the matrix
E(s) the condition .
Trace(E(s)) = Rija'd’

is obeyed, where R;; is the Ricci tensor of the basic space.
The generalization and the interpretation of these results will be done later.
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Let A € L(£), where £ is the Banach space. An operator M € L(£) is said to
be regularizing for A in a space £, if the operators M A—1I and AM — I are compact
in £. The class of linear bounded operators admitting regularization is attracted by
that, for the operators of this class and only for them hold the following properties
(F.Neother theorems):

1) the equations Az = 0 and A*p = 0 have a finite number of linear independent
solutions;

2) the equations Az = y is solvable if and only if its right —hand side is ortogonal
to each of solutions of the equation A*p = 0;

The operator A € L(£) satisfying conditions 1) and 2) is called the Fredholm
operator and the number

Ind A = dimker A — dimker A* (1)

is called its index.
If it is known the regularizing operator M for A, then the solution of the equation

Az =y (2)
can be reduced to solving the equation
MAz = My, (3)

in which the operator M A — I is compact.

For investigation of equation (3) can be applied many methods developed for
inversion of operators I + T, where T is compact.

Of course a special interest represent the case when the equations (2) and (3)
are equivalent by any vector y. This means that equations (2) and (3) are solvable
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simultaneously and have the same solutions. This happens to be if and only if
Ker M = {0}.

We say that the operator A admits an equivalent regularization if it has regu-
larizing operator M for which the equations (2) and (3) are equivalent for all y € £.
In this case the operator M is called equivalent regularizing operator for A.

From what has been said above it follows that the operator M is equivalent
regularizing operator for A, if it is regularizing for A and reversible from the left.

Theorem 1 (see [1]). The operator A € L(£) admits an equivalent reqularizing if
and only if

IndA > 0. (4)
Next we shall consider singular integral operators with shift
A=aP+bQ + (cP+dQ)V, (5)

where a,b,c,d € C(T'), T is a closed Liapunov contour, P and @ are Riesz operators
and V is the operator of Carleman shift: (V)(t) = ¢(a(t)), o € H,(T) and
ala(t)) =t.

Theorem 2. Let a preserve the orientation on I’

A = c(t)E(t) + a)alt), As = dE)d(t) + b)),

where f(t) = f(a(t)) (a(t) £ t). The operator A assume the regularization in a
space L,(T') if and only if

Al(t) 75 0, Ag(t) 75 0 Vvtel. (6)

Theorem 3. The operator A admits an equivalent regularizing in L,(T) if and only
if the conditions (6) hold and

ind

Aq (1)
As(t) =0 @

Theorem 4. Let o change the orientation on I'. The operator A admits requlariza-
tion in L,(T') if and only if

A(t) = a(®)b(t) — c(t)d(t) #0 VteT. (8)
Theorem 5. The operator A admits equivalent reqularization if and only if the
conditions (8) are satisfied and

indA(t) <O0. 9)
Let us consider the singular operator of the following form
B =aP +bQ + (cP 4+ dQ)W (10)

with complex conjugation Wy(t) = @(t). For the operator B are valid theorems 4
and 5 in which a function f(t) is replaced by f(t).

By proving theorems 2 and 4 the theory of normalized rings is applied (see [2])
and local principle [3]. At the end we mention that enough part of theorems 2 and
3 are contained in monograph [4].
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