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Abstract. Structural network analysis is an intricate problem. In fact, the majority
of techniques that have been developed so far are only applicable to investigate deter-
ministic network models. This gives rise to develop novel graph-theoretical methods
for applying them to more complex graphs and especially to statistically inferred net-
works. In this regard, we review methods for analyzing complex networks structurally
putting the special emphasis on network partitioning and quantifying network com-
plexity. Both areas are of general importance in structural graph theory as well as
useful for exploring biological networks.
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1 Introduction

Prominent areas in which graph-theoretical methods have been intensely used
are, e.g., social network analysis [71,110], biological network analysis [59], chemical
graph theory [103] and investigating technological networks [82]. In terms of de-
veloping methods for exploring complex networks, random graph models have been
frequently investigated [37,41]. But besides merely exploring random graphs, it
turned out that many real world phenomena can be modeled by using non-random
network topologies and, hence, meaningful methods for their structural analysis are
crucial [30]. From a mathematical point of view, either descriptive or quantitative
methods could be used to explore graphs structurally. To name some well-known ex-
amples, we mention metrical properties of graphs [97], general graph measures [54],
graph polynomials [50], graph decompositions [20], graph colorings [54], graph com-
plexity [72] and the partitioning of graphs [22]. Importantly, we want to remark
that most of the just mentioned approaches are only suitable to analyze determi-
nistic graphs. But the observation that complex networks are often the result of
a dynamical processes led to the insight that their analysis can not be adequately
performed in a deterministic framework [40]. Thus, there is a strong need to design
novel techniques to meet this challenge.

In this paper we provide a review about the structural analysis of complex net-
works. Here, we focus on such techniques which have been preferably used in com-
putational and systems biology. Concretely, we will put the emphasis on approaches
to partition complex networks and to quantify network complexity. Both problems
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are challenging and there is a future need to find novel approaches when considering
networks which were inferred statistically. Altogether, the main goal of this review
paper is to demonstrate the usefulness and potential of Structural Graph Analysis
and to stimulate the interest of other researchers to observe graph theory as a tool
for solving interdisciplinary problems.

2 Graph-Theoretical Applications in Bioinformatics and
Computational Biology

Various examples in the scientific literature have been demonstrated that bio-
logical phenomena and processes can be tackled by applying graph theory, see, e.g.,
(38,80, 84].

In this section, we provide a general overview about important areas dealing
with graph-based approaches in computational biology:

e Phylogenetics: During the last thirty years, various graph-based techniques
have been successfully applied for solving problems in phylogenetics, see, e.g.,
[42,89,99]. A prominent example, for instance, is phylogenetic tree recon-
struction that has been a major research goal for biologists because it often
serves as indispensable interpretive framework for the analysis of evolutionary
processes by representing the interrelationships among biological entities as
graphs [42,59]. Further, distance-, character-, and likelihood-based methods
are three important approaches which have been used for phylogenetic tree
analysis [42,99,100]. Besides the problem of inferring phylogenetic trees from
biological data sets, the structural analysis of such graphs has been found as
crucial. In this context, various tree distance measures and metrics [89,92,93]
were used to determine the structural similarity between phylogenetic trees.

e RNA-Structure Analysis: Graphs play an important role when analyzing se-
condary structures inferred from biological sequences [109,111]. For example,
Nussinov [79] did the first attempt to calculate secondary structures for sim-
plified energy models based on base-pairing rules. After the model was elabo-
rated, it turned out that there is a further need for considering loops in the
RNA secondary structure and, consequently, Zuker and Stiegler [116] proposed
a recursive algorithm to take the loop types [116] into account. Moreover, an
important contribution when analyzing secondary structures comparatively
was proposed by McCaskill [70]. In order to compare secondary structures
structurally, it turned out to be useful encoding them as trees and to use exis-
ting tree distance measures [92,101] for determining their similarity. Note that
a recent survey on graph-based techniques to model and process A-structures
has been contributed by Washietl et al. [109)].

e Molecular Biology: For instance, regulatory, signal transduction, or metabolic
networks are often represented by networks to analyze molecular biological
processes [57]. For this, special graph classes like bipartite graphs, hypergraphs
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and directed acyclic graphs [58,59, 67] were particularly used. Apart from
applying existing graph classes [21] to represent networks, graph-theoretical
techniques have been intensely used to analyze molecular biological pathways.
Exemplarily, we here mention a contribution due to Rossell6 et al.[90] who
describe development pathways by using graph grammars.

e High-Throughput Analysis: A hype dealing with employing graphs in com-
putational biology started after the development of high-throughput tech-
niques [24, 38] because they allow a large-scale identification of genes, RNAs,
proteins. In this context, a key problem is to identify and study functional
components of a biological system meaningfully, based on their molecular in-
teractions involving, e.g., genes, proteins or metabolites, instead of exploring
these components in isolation. For example, a challenging problem in the
above mentioned area is to investigate complex diseases by investigating un-
derlying network representations [38]. To tackle these problems, methods from
statistical data analysis and machine learning have been used [26,38,39].

e Drug Design and Bio-chemical Graph Analysis: A still challenging and ongo-
ing problem is to predict physico-chemical or toxic properties of bio-chemical
molecules using structural graph descriptors [33,102]. Particularly entropy-
based measures to perform such studies within QSPR (quantitative structure-
property relationship) and QSAR (quantitative structure-activity relationship)
have been found to be powerful, see, e.g., [8,14,33]. But because a large num-
ber of measures to quantify molecular complexity have been developed so far,
there is a strong need to examine which kind of structural information the
measures do detect. Contributions to shed light on this problem were recently
made in [7,32]. Similarly, Pathway Analysis [88] using graph-based techniques
became a crucial field when analyzing bio-chemical processes and complex di-
seases [38]. In particular, it allows, e.g., the identification of gene networks
and to study how genes are regulated [31].

3 Applied Graph Partitioning

The investigation of general graph partitioning methods for finding community
structures is currently of considerable interest when analyzing complex networks
quantitatively as well as descriptively [49,78,115]. In this section, we briefly de-
scribe such methods by using graph partitioning. Before we start outlining concrete
techniques, we sketch some seminal work concerning classical graph partitioning [61].

3.1 Classical Methods

To understand the underlying idea of graph partitioning properly, we firstly state
the following definition that describes the problem intuitively, see, e.g., [60].

Definition 1. Let G = (V, E) be a graph. Then, we define the k-way graph parti-
tioning problem as follows: Partition the vertex set V into k subsets Vi, Vo,..., Vg
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such that Vi(\V; = 0,1 # j, |Vil = %, U; Vi = V., and the number of edges of E
whose incident vertices belong to different subsets is minimized.

An important contribution in this area is the algorithm due to Kernighan and
Lin [61]. Apart from this work, other approaches to partition graphs based on
spectral clustering and multilevel partitioning have been explored, see, e.g., [76]. For
instance, spectral methods produce a partition based on the eigendecomposition [51]
of the graph. Also, spectral approximations for a variety of partitioning criteria
have been formulated including the minimum cut [83], ratio cut [25] and normalized
cut [95]. Interestingly, most of the multilevel algorithms are based on the work
we already mentioned above, see [61]. A strong point of this heuristic algorithm is
the fact that its time complexity is O(|V|*) on sparse graphs [61]. Improvements
possessing lower computational complexity can be found in [106]. Let’s now describe
the original method presented in [61] in more detail: Let G = (V, E) be a graph with
weighted edges (costs) and |V| = 2n. Let S be a set of 2n points with an associated
cost matrix, C' = (¢;5),4,5 = 1,...,2n. Further, without loss of generality, it is
assumed [61] that C is a symmetric matrix and ¢; = 0,V4. Then, the aim of the
algorithm is to partition S into two sets A and B, |A| = |B| = n, such that the
so-called external costs T'= )" 4. j Cqp Will be minimized.

Note that the work initiated by Kernighan and Lin [61] has already been suc-
cessfully improved, see, e.g., [43,60,61]. A well-known example of such a recently
developed multilevel approach is the METIS algorithm [60] that aims to partition
graphs from different application domains efficiently. In addition, we mention an-
other fast multi-level algorithm developed by Dhillon et al. [34] that directly opti-
mizes various weighted graph clustering objectives. In particular, Dhillon et al. [34]
show that a general weighted k-means objective is mathematically equivalent to a
weighted graph clustering objective. The main advantage of this method is that it
approximates graph clustering objectives without requiring an eigendecomposition,
which can be computationally intensive for large graphs [34]. Another advantage of
this algorithm, compared to other multilevel approaches, is that it does not require
the partitions to be of equal sizes [34].

3.2 Community Structure Detection

In this section, we sketch known approaches to detect community structures
within biological networks. Generally, to find community structures in complex
networks, classical and recent graph partitioning methods have often been ap-
plied [48,59]. Until now, the concept of graph partitioning has been used for de-
tecting community structures in social networks, WWW-graphs, and biological or
biochemical networks [44,48, 56,59, 77]. Informally speaking, the community struc-
ture property of a network can be understood by considering a graph in which the
vertices are joined together in tightly-knit groups and there are only looser connec-
tions between them, see [48]. It is important to mention that the traditional method
for detecting community structures in networks is hierarchical clustering [48]. If we
start with a weighted graph G = (V, E), |V| = n, (i) we first have to calculate a
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weight w;; for every pair 4,j of vertices in the network, (ii) select all vertices in
the network with no edges between them and (iii) add edges between pairs one by
one in the order of their weights, starting with the pair with the strongest weight
and progressing to the weakest, see [48]. If edges are added, the resulting graph
shows a nested set of connected subsets of vertices, which are expected to be the
communities [48]. Note that algorithms of this kind are called agglomerative, see,
e.g., [12].

To overcome existing shortcomings of agglomerative methods, see, e.g., [35], Gir-
van and Newman [48] proposed an alternative approach for detecting communities
that represents a so-called divisive algorithm [48]. The main procedure works as
follows: Start with the entire graph and iteratively cut the edges, thus dividing the
network progressively into smaller and smaller disconnected sub-networks finally
identified as the communities. The crucial point of this algorithm is the selection of
the edges to be cut, which has to be those connecting communities and not those
within them. The main steps of algorithm proposed in [48] can be stated as follows:

1. Calculate the betweenness for all edges in the network.
2. Remove the edge with the highest betweenness.

3. Recalculate betweenness for all edges affected by the removal.

o

. Repeat from the step 2 until no edges remain.

Until now, several improvements and extensions using shortest path versions of this
algorithm have already been proposed [48]. For example, Holme et al. [56] modified
this method and then applied this modification, based on global centrality measure
(betweenness), to a number of metabolic networks from different organisms for fin-
ding communities that correspond to functional units within these networks. Also,
Wilkinson and Huberman [113] have applied the approach to a network representing
relationships between genes, as established by the co-occurrence of gene names found
in published research articles. For finding communities in network they used a
nonlocal process exploiting the concept of betweenness centrality.

For finalizing, we state two more contributions in this area. The CONGA
(Cluster-Overlap Newman Girvan Algorithm) [52] is an extension of [48]. It can
be also used with undirected, unweighted graphs and performs hierarchical clus-
tering but it allows overlapping clusters. Finally, the CFinder algorithm [81], that
is a bottom-up approach, provides a method to interpret communities as union of
cliques. For more details refer to [48,81].

4 Topological Complexity Measures for Graphs

The problem of determining the structural complexity of a network can be under-
stood as characterizing the graphs taking structural features into account [11,17,62].
Clearly, this task is not uniquely defined because no complexity index can measure
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all structural features which contribute to the complexity of a graph. Before star-
ting with describing concrete non-information-theoretic and information-theoretic
complexity measures, we outline existing applications in computational biology and
bioinformatics:

e To investigate the evolution of PPI domains and the impact on organismal
complexity and the complexity of protein-protein interaction networks [114].

e General studies to examine how, e.g., biological and technological networks
differ by calculating their structural complexity [108].

e To find interrelations between the structure and complexity of the path-
ways and the phylogeny of species by using non-information-theoretic and
information-theoretic complexity measures [17,69].

e To use entropy-based measures for problems in QSPR (quantitative structure-
property relationship) and QSAR (quantitative structure-activity relation-
ship), see, e.g., [8,14,33].

e To employ non-information-theoretic and information-theoretic measures in
the field of chemoinformatics [47], e.g., to perform correlation analyses [7] and
develop similarity/diversity measures [107].

4.1 Distance-Based Measures

A large number of complexity measures that have been developed so far are
based on distances in a graph [102]. As a strong point, such distances are simple to
calculate by any shortest path algorithm to be applied to the underlying adjacency
matrix. Often, a weak point of such measures is that they do not capture structural
information uniquely, that means, the measures are highly degenerated [64]. Let
G = (V,E) be a graph. We now start by expressing the well-known Wiener-index
112],

Vi Vi

W(@Q) = %ZZd(vi,vj). (1)

i=1 j=1
Originally, it was developed to detect branching of chemical graphs [53]. d(v;,v;)

denotes the shortest distance between v; and v;. Similarly, the Harary-index [4, 36],

Vi Vi

H(G) =5 0 D (i) i) )

i=1 j=1

is based on reciprocal distances. A more complex example of such a measure is the
Balaban J-index [2],
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J(G) = |E]

= 3" [DS:DS;) s (3)

(vi,vj)EE

Note that DS; denotes the distance sum (row sum) of v; € V and p := |E|4+1—|V] is
the cyclomatic number. Other important distance-based measures are, for instance,
the mean distance deviation [97],

14
1 _
Ap(G) = D llwi) = il (4)
V] =
where
4 oW
w(v;) = Zd(vi,fuj) and fi:= T (5)
j=1
the product of row sums-index [91] given by
V|
log (PRS(G)) := log HM(%’) , (6)
i=1
and, finally, the hyper-distance-path index [102],
L Vv L Vv d(vs, v;)
Dp(G) ::§ZZd(vi,vj)+§ZZ< ’2’ J). (7)
i=1 j=1 i=1 j=1

For further distance-based measures, refer to [102].

4.2 Other and Related Complexity Indices

Besides distance-based measures, various other complexity indices for networks
based on other graph invariants have been developed. To pursue outlining known
graph complexity measures, we now state some important examples which have been
used to measure molecular complexity [86]. Note that the purpose for deriving such
indices was either to find measures with low computational complexity or with high
discrimination power [64]. For example, the index of total adjacency [17] can be
easily derived from the underlying adjacency matrix,

VI VI

A(G) = %Zzaij- (8)

i=1 j=1
a;j denotes the entry in the i-th row and j-th column of A. From this, it straight-

forwardly follows the normalized edge complexity [17],

Ey|(G) = %. 9)
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Let k,, be the degree of the vertex v; € V. Interestingly, the vertex degrees seen as
a graph invariant have also been used to define measures to quantify the structural
complexity of graphs. In order to list some well-known examples, we now state the
Zagreb group-indices [36],

Vi
Z0(G) =) ky or Zo(G)i= Y kuku, (10)
=1 (vi,vj)EE
and the Randi¢ connectivity-index [85],
R(G) = [k, Ko, ] 2. (11)

(’l)i,’l)j)EE

An interesting generalization of such measures was developed by Bonchev [14] who
developed the so-called Overall (OX) indices given by

|E]
0X(G):=> "X; {0x(G)}={"X"X,. .. Fix}. (12)
k=0
OX is called the overall value of a certain graph invariant X by summing up its values
in all subgraphs, and partitioning them into terms of increasing orders (increasing
number of subgraph edges k). For instance, OX = SC is equal to the subgraph
count [14,17].
More recent complexity measures were developed by Kim et al. [62]. To name
an example, we here express the so-called Efficiency complexity C¢ of a graph G
that is based on calculating path lengths. Starting from

, . 2 1
FO) = =1 22 Ty "

expressing the arithmetic mean of all inverse path lengths. Further, by defining

[V]-1 ,

2 (V-1
Epatn(G) = —, (14)

pet VI(v]-1) ; i
the Efficiency complexity C*¢ yields to
E' - FE th>< E' - F th>

Ce(G) = —22 ) (1 - =—=22) ¢ o,1]. 15
@)= (T i) e (15)

Moreover, a measure that crucially relies on the largest eigenvalue of an undirected
graph G was defined in [62]. If r stands for the largest eigenvalue calculated from
the adjacency matrix of G, then, the graph index Cr is defined as

Cr:=4c. (1 —¢) € [0,1], (16)
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where
r — 208 (NL>
Cr 1= ! . (17)
|V| -1 2COS (W)

Numerical examples to calculate these measures and details regarding their inter-
pretation can be found in [62].

4.3 Information-theoretic Complexity Measures

The key concept for obtaining a further class of important graph complexity
measures relies on Shannons’s information theory [94]. Starting from inferred struc-
tural features of a network, the crucial step for quantifying its structural information
is to infer a probability distribution and, then, to apply Shannons’s entropy formula.
As a result, one obtains topological entropies for characterizing networks [13,32,98].
Prior to start explaining concrete information measures, we emphasize that the main
application domains of general information-theoretic methods to analyze networks
have been biology [27,68,73,87], ecology [55,105], mathematical chemistry [6,8,13],
software technology [1], and operations research [23,45].

4.3.1 Classical Information Measures for Graphs

The development of information measures represented by entropies to character-
ize the underlying topology of a given network was the starting point of applying in-
formation theory to investigate biological and chemical systems structurally [87,104].
These measures are based on the principle that by assuming a graph G = (V, E), a
graph invariant X and an equivalence criterion, distributions of X can be obtained.
Particularly, this process can be understood by considering the following scheme [13]:

1 Xa| [ Xao| oo [ X ) (18)
b1 b2 ot Dk

The first row of this matrix contains the equivalency classes and the second row the
cardinalities of the obtained partitions, respectively. The probability values, calcu-
lated by p; = %, for each partition form the third row. Hence, Pg = (p1,...,pk)
represents a probability distribution. Then, the application of the well known

Shannon-entropy [94]

k
H(X) = H (p(z1),...,plap)) = — Zp(xi) log(p(z:)), (19)

of a discrete random variable X = (z1,x9,...,x) leads to the following graph
entropies [13],

k
L(G) = |X|log(IX]) = > 1X;]log(1X]), (20)
=1
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szlog (pi) = k <||§i||>. (21)

=1

I;(G) is called the total structural information content of G and can be recalculated
by using I,,,(G). The latter is called the mean structural information content of a
graph.

Now, by using certain graph invariants X, special entropy measures can be ob-
tained which serve as graph complexity measures. The starting point by developing
concrete measures was done by Rashevsky [87] and Trucco [104]. Rashevsky’s infor-
mation measures to characterize G' are concretely given by [87]

IV (G) = [V]log(]V]) ZNlog (22)

k
| Ni (\M!)
N
where | N;| denotes the number of topologically equivalent vertices in the i-th vertex
orbit of G. k stands for the number of different vertex orbits. Trucco’s measure [104]
can be analogously obtained by using the edge automorphism group. After this

seminal work, Mowshowitz [74] also investigated the measure I, (see Equation (23))
in depth and additionally explored the chromatic information content of a graph [75]:

h . ¥ n; )
I.(G) := min {— Z nf‘(/‘? log < |Z‘(/‘|/)> } . (24)

v i—1

V = {Vj|]1 < i < h} is an arbitrary chromatic decomposition of G, |V;| = n;(V),
and h = x(G) is the chromatic number of G. Note that the computation of the
chromatic number is a costly procedure for arbitrary graphs [54].

Apart from defining and calculating information measures for networks, there
is also a strong need to understand the meaning of these measures in depth. This
could be done by establishing their mathematical properties under certain theoretical
assumptions (e.g., bounds and the behavior under certain graph operations etc.).
Such a concrete result has been proven by Mowshowitz [74].

Theorem 1. For graphs G and H
Iy (G x H) < Iy (G) + Ly (H), (25)

and
I, (GoH) < I(G) + I, (H), (26)

where X and o represent the cartesian product and composition, respectively.
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The assertion of this theorem is that the information measure is semi-additive on
the cartesian product and on the composition of two graphs. Interestingly, we em-
phasize that formal properties like the just shown one or bounds for the entropies (by
using important graph classes) are unknown for the majority of network information
measures.

After the just outlined work, Bonchev [13,18] introduced the so-called magnitude-
based information indices by defining a weighted probability scheme. These indices
can be considered as generalization of the measures due to Rashevsky and Mow-
showitz. It follows easily that such a scheme can be analogously applied to a system
with |N| elements to group these elements into k partitions according to the mag-
nitude. Then, the modified scheme is [13]:

IN1| [Na| -+ [Nl
P p2 o Pk |- (27)
wi we e wy
pt py - P

In addition to the already existing rows of the introduced probability scheme (see
Matrix (18)), the magnitudes representing weights (w1, wa, ..., wy) and the weighted
probability values (p{\/[ , pé‘/[ Y p,i\/[ ) were introduced [13,18]. Because it holds M =
Zle w;N; and p; = FF, the graph entropies represented by Equation (20) and
Equation (21) can be rewritten as

k

11(G) = Mog(21) — 3 Now, loguy) (28)
i=1

™M@ = - Z NJQ “log (M) . (29)

1=
By using this approach, concrete magnitude-based information were defined, for
instance [13],

| 1\ Dok, ok
p(G)
IF(G) == W(G)log(W(G)) = ) _ ik;log(i). (31)
=1

k; is the occurrence of a distance possessing value 7 in the distance matrix of G. A
strong point of these measures is their low degeneracy [63] compared to the classical
measures mentioned in the beginning of this section. In general, one calls such a
measure degenerated if for more than one graph the measure possesses the same
value [3]. By using chemical graphs, numerical results are reported in [13,65].
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Again Bonchev [16,17] developed a substructure-based approach to detect mole-
cular complexity. Let G = (V, E) be a graph and X be a graph invariant. Then,
the following entropy-based complexity measure

5]
I(G,0X) == 0X 1og(0X) — Y *Xlog <kX) , (32)
k=0

relies on the overall value OX (see Equation (12)) by summing up its values in
all subgraphs [16]. The values will be partitioned into terms of increasing or-
ders (increasing number of subgraph edges k) [16]. As an example, one can set
OX = SC, i.e.,, OX equals the subgraph count [16]. Starting from this construc-
tion, Bonchev [16, 17] obtained several overall information indices such as overall
connectivity (the sum of total adjacency of all subgraphs) [14], overall Wiener-index
(the sum of total distances of all subgraphs) [15], overall Zagreb-indices [19], and the
overall Hosoya-index [16]. Known earlier and also substructure-based contributions
to detect molecular complexity were developed by, e.g., Bertz et al. [9,10]. As a
further remark, note that many further information measures for graphs which are
similar to the outlined ones or which are based on the same construction principle
(e.g., simple finite probability scheme, weighted probability scheme, etc.) can be
found in [8,13,17,33,102].

To finalize this section as well as to show a different paradigm to derive graph
entropies, we state the well-known Korner entropy [66,96] that has been applied in
information theory. The measure is defined by

1
H(G,P):= 1l i ~1 ¢ :
(G P):= lm . min 7 os (@) (33)
For V' C V(G), the induced subgraph on V' is denoted by G(V’) and x(G) is the
chromatic number [5] of G, G* the t-th co-normal power [66] of G' and

P (U):=>_ P'(a). (34)

zeU

Examples and an interpretation of this measure can be found in [66,96].

4.3.2 Parametric Information Measures

To compute the structural information content of arbitrary large networks, one
needs a method whose underlying algorithm is efficient, i.e., its time complexity is
polynomial. From Section (4.3.1), it follows that classical network information mea-
sures are often rely on algebraic principles, e.g., determining automorphism groups
of graphs or chromatic decompositions. However it is known that for arbitrary net-
works, the computational complexity of the corresponding algorithms is often very
high [46].

In order to overcome this problem, we now present parametric entropy measures
whose time complexity has been proven to be polynomial [28]. The key principle to
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construct such information measures is as follows: Let G = (V, E)) be an arbitrary
graph and let S be a given set, e.g., a set of vertices or paths etc. The function
f 8 — R, is called an abstract information functional of G. Instead of inducing
partitions using an equivalence criterion (see Section (4.1)), we start from an abstract
information functional f and define the quantity [29],

f(vi)

f .
p (i) = —5; , Yuv eV (35)
Z‘ ‘1 f(vj)
Because the following equation
p! (v1) +pf(vg)+...+pf(v|v‘) =1, (36)

holds by definition, these entities can be interpreted as vertex probabilities. Hence,
(p!(v1),...,pf (vjv|)) forms a probability distribution. From this, it is straightfor-
ward to obtain families of graph entropy measures like

V]
o f(vi) fvs)
ner=- ggzw'<>lg<zv<>>’ o

or
4

f ) f(UZ)
G) =\ | log(|V]) —— o , 38
6= g|'+;z'v<> (zﬂﬂm> o

A > 0. By incorporating special information functionals, one clearly obtains special
entropies. To give an example for a special information functional that is based on
metrical properties, we express [29]

JAL (v;) := acl‘Sl(vivG)H_cZISQ(vivG)‘J’_"""_Cp(G)‘Sp(G)(vivG)I’
k> 0,1 <k<p(G),a>0. (39)
¢, are arbitrary real positive coefficients. p(G) denotes the diameter of G and
Sj(vivG) = {U € V| d(Ui,U) =772 1}7 (40)

the j-sphere of a vertex v; of G, respectively. f'1 is a parametric information
functional that depends on both the parameter a and the vector (ci,cz,. .., cyq))-
The meaning of these parameters has been explained in [29]. Then, the resulting
(parametric) information measure representing the entropy of the underlying graph
topology is

4

I;v,(G) = — S* () lg< A0 ) i=1,2. (41)

=M i) T\ )

Of course, it is also possible to define

£ (i) = e1]S1(vi, G)| + ca|Sa2(vs, G)| + -+ + ¢ [S o) (vi, G, (42)



16 MATTHIAS DEHMER, MARINA POPOVSCAIA

that does not depend on «. Importantly, the process to design an information
functional and, thus, the resulting information measures strongly depends on the
specific problem when characterizing a graph using an information measure.

5 Summary and Conclusion

In this paper, we reviewed some concepts known in structural graph analysis.
We emphasized that we particularly put the underscore on such methods which have
been used in bioinformatics and systems biology. After outlining graph-theoretical
approaches in these areas, we firstly began to survey graph partitioning methods to
find clusters or communities within complex networks. Due to the steadily increas-
ing complexity of real-world networks, we believe that it will be fruitful to further
develop this field to process statistically inferred networks.

As future work, we want to focus on approaches combining graph-theoretical
and information-theoretic techniques. Secondly, we studied the challenging problem
to determine the structural complexity of graphs and reviewed classical and recent
methods. We want to emphasize that finding a meaningful complexity measure
to quantify structural information of a graph is far from trivial and usually not
unique. These facts give an idea about the complexity of such measures. Also, in
consideration of the fact that a vast number of graph complexity measures have been
developed so far, the problem to examine which kind of structural information the
measures do detect is not solved properly. Therefore, we would like to shed light
on this important aspect in the future by examining correlations and interrelations
between graph complexity measures.
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1 Introduction
We consider differential system of the form
¥ =alx® + aflﬁ,y(s:naa:ﬁ:ﬁx (J, o, B,7,0 = 1,2), (1)

where the coefficient tensor a’
plete convolution holds.

In [1-7] the authors presented different methods of the study of the set of centro-
affine invariants and comitants of the system (1), which later find an application for
the qualitative study of these systems.

One of these methods is the method of generating functions and Hilbert series
described in [5-7]. The method goes back to classical works [8-16] for invariants
of binary forms, takes further investigation in works [17-28] for graded algebras
of invariants of indicated forms and also for graded algebras of different abstract
objects.

From [5-6] it is known that in order to construct a minimal polynomial base of
invariants and comitants [3,4] of the system (1) it is enough to construct generators
of algebra of unimodular comitants and invariants of indicated system.

Consider the system (1) with the group of unimodular transformations SL(2, )
it is supposed this group acts in a natural way in E'6(z, a), where x = (2!, 2?)
vector of phase variables, and a is the set of coefficients of the system (1).

Let R[E'%(z, a)] be the algebra of polynomials on E'6(x,a). The group SL(2,R)
acts also in R[E'®(z,a)].

Let S1 4 be subalgebra of polynomials, depending only on z,a from R[E(z, a)],
and it is formed from SL(2,R) comitants [5-6] of the system (1).

a6 is symmetrical in lower indices in which the com-

is
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Following [5-6], we shall name S 4 the algebra of comitants, and its subalgebra
S1 4 of polynomials depending only on z, will be called the algebra of invariants.

Let R[E'(z,a)]¥) be the set of polynomials of the type (d) = (4,d1,ds), homo-
geneous of degree ¢ in variables z = (x!,22), of degree d; in coefficient tensor al, of

degree ds in coefficient tensor aflﬁ,y s+ Let us assume

St = S1a[(RIE (z,a)] .

The algebra S 4 is graded through SSQ and

is considered finitely determined [5-6] for Sﬁ)) =R
It is known [1-6], that R-algebra Sj4 is locally finite, i.e. dz’mRSﬂ < 00
for all (d).

The arising here sequence is {dz’mRSfQ}, and the corresponding generalized
Hilbert series [5-6] is

H(5174, u, b, e) = Z d’imRSﬁQuébdl €d2, (2)
(d)

where dimRSiOi =1, and (d) = (4, dy,da).
The common Hilbert series is obtained from the generalized one as follows

Hg, ,(u) = H(S1,4,u,u,u). (3)

Remark 1. The generalized (common) Hilbert series for the graded algebra of
invariants S1; 4 C Sy 4 of the system (1) is formally obtained from (2) for u =0
(b=-e=2).

Remark 2. Following [19], we remark that the transcendent degree over R
of the field of quotients of algebra Si4 (SI;4) is called its dimension of Krull
0(S1,4) (0(S11,4)). This dimension is equal to the maximum number of algebraically
independent homogeneous elements in Sy 4 (S1; 4), and also to the order of the pole
of common Hilbert series at the unit.

2  Hilbert series and Krull dimensions for algebras S; 4 and SI; 4

We determine the lower bounds for the number and the totality of types of
generators for algebras Si4 and SI;4. For that we construct Hilbert series for
algebras S 4 and S1; 4 for the system (1).
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Following [5-6] we obtain that dimRSfQ is equal to the coefficient of u%b% e in

the expansion of initial function

(0 1-u?

A0 = TP =

1
x (1 —wde)(1 —ude)?(1 —ue)?(1 —u=te)?(1 —u3e)2(1 —ude)’

From [5-6] it is known that the generalized Hilbert series (2) is the solution of
the functional Cayley equation

H(Sl,47 u, b7 6) - u_2H(Sl,47 u_la b7 6) = ‘Pgoi(u)a

where cpg?i(u) is from (4).

Taking into consideration the last equality takes place

Theorem 1. The generalized Hilbert series for the graded algebra S14 of the system
(1) is a rational function of u, b, e and has the form

where

Dy 4(u,be) = (1 —b)(1 —b*)(1 — bu?)(1 — be?)2(1 — b3e?)?(1 — bPe?)(1 — e?)?x

x(1—e?)(1—e%2(1 —e®)2(1 — ew)?(1 — eu®)?(1 — eud),
(6)

13
Nia(u,be) = Ry(b,e)uF, (7)
k=0
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and

Ro(b,e) =1 — e? + 4e* 4 €0 + 18e8 + 119 + 35¢e'2 + 13e* + 35e!0 + 118+
+18e%0 + €22 + 4e1 — 0 4 28 + b(e? + et + 13¢5 + 26€® + 29¢'0 + 40e!2+
+19e! + 36e'6 — 5el® 4+ 6620 — 15622 + €24 — 5e20 + 2% — 2¢30) + b2 (e2+
+8et + 16€0 + 26€® + 27e10 + 20e!? + 12e1* — 116 — 29618 — 3120 — 22622
—11e* — 4e%0 — 2e28 — 30 4 32) 1 b3(e? 4 10e* 4 10e8 + 24e8 — 5el0 + 7el? -
—64e!t — 49¢16 — 107e!® — 5520 — 5822 — 10e?* — 1020 + 328 + €30)+

+b4(e? + 6e* + 9e8 4 10e® — 7l — 29e!? — 87el* — 7516 — 117! — 2920 —
—30e?? + 26€%* + 2e%6 + 17 — 3e30 + 4¢32) 4 b (5e + 3e® + 10e® — 21—
—38e1? — 82e! — 76610 — 7218 + €20 + 20?2 + 44! + 320 + 17?8 + 630+
+2e32 — 2e34) 4 b5 (2e* + 3e8 — 28 — 29¢!0 — 36e!? — 84e!t — 41e!6 — 48184
+48e20 + 41e%2 + 8424 4 36€26 + 29 + 2¢30 — 3¢32 — 2¢34) 4 b7 (2et — 20—
—6e8 — 17e'0 — 32¢12 — 44e!* — 20e16 — €18 + 7220 + 7622 4 82¢24 + 3826+
+21e28 — 10e3 — 3e32 — 5e31) + b8(—4eb + 3e® — 17!V — 2¢12 — 26e! + 3010+
+29¢1® + 11720 + 75e%2 4 87e?* + 29¢%6 + 7e28 — 10e30 — 9¢32 — 634 — €36)+
+b%(—e® — 310 4 10e'? + 10e! + 5816 + 55e!8 + 1070 + 49¢%2 + 64e?t — 7e20+
+5e% — 24e30 — 10e32 — 10e34 — €36) 4 b10(—eb + €8 + 2e10 + 4e!? + 11+
+22e16 4 31e!® 4 29€20 4 1122 — 1224 — 2026 — 2728 — 263" — 16e3? — 8e34—
—e30) + b1 (2e® — 210 + 5el? — el + 1516 — 6e!® + 520 — 3622 — 1924 —
—40e%0 — 2928 — 26e30 — 1332 — 53t — €36) + b2 (—el¥ + e!2 — 4!t — 16—
—18e!® — 112 — 3522 — 13e?* — 3520 — 11e2® — 18e30 — 32 — 434 -

te36 — 38),

Ri(b,e) = —2e + 4e3 + > + 15e” — 8¢ + 21e!t — 18e!3 4 26e!® — 27! + 69—
—19e?! + 7e?3 — 625 + 227 — 22 + b(e + 5e3 + 8 + e’ + € + 15et! — 8el3+
+16e!5 — 47e!™ 4 11! — 19e?! 4 1823 — 1325 4 7e?™ — 4e?? + 4e3) + b?(2e+
+6€3 + 25 + 6e” + 9e% + Tell — 7el3 — 34e'® — 24el” + 219 4+ 112! 4 623+
+5e2% + 5627 + 4 4 2e3T — 2e33) + b3 (e 4 43 + 16e7 — 11e? + 14e!t — 7713 -
—e!% — 63elT + 5919 — 6e2! + 52e — 36?5 4 1927 — 32 — e31) 4 bt (4e3 + 5eS+
+3e” — 9¢” — 26!t — 60e!® + 4de'® — 35e!7 + 88l — 112! + 512 — 2420+
+30e%” — 20e? + 8e3! — 8e33) + b7 (4e® + Te™ — 23e? — 19el! — 49e!? + 15+
+el7 4+ 73e!9 + 12e2 + 30e23 — €2° — 9e27 — 16€2 — 10e3! — 5e33 + 4e3%)+
+09(e3 + €5 — 3e™ — 16€? — 10e!! — 51e!3 + 26e'® — 11e!7 + 96e!? — 32!+
+60e?3 — 45e%5 — 427 — 38 — Te3! + €33 + 3e%) + b7(—3e® + 2e7 — 6e°—
—21ell —23e!3 +18e!5 + 26! 7 + 73¢9 + Te + 11 — 39¢?° — 15¢%7 — 39¢2%+
+7e31 — 4e33 + 6e3) + b8(6e” — 20€° — 24e!3 4 61e'5 + 9elT + 88el? — 49¢21 +-
+20e%3 — 56e25 — 18e27 — 2562 — 3! + €33 + 6e3° + 2¢37) + b (—e” — 9+

+7eM 4 3e!3 4 446! 4 45e19 — 53e2! 4 3123 — 655 + 10e27 — 47¢% + 1231+
+14e% + €37) + b19(2e7 — 2 — el + 9e'3 + 16e!5 + 7el” — 6el? — 122! —
—12e?3 — 9e25 — 2127 — 7 + 14e3! + 14e33 +8e3%) + b1 (—4e” + Tell 4 13+
+14e'® — 23e!™ + 11e! — 352! + 18e?3 — 34€2® + 7e?™ + 52 4 213! + 833+
+3e35 4 e37) + b12(2e! — 4e!? — e — 15e!7 4 8el? — 212! + 18e? — 2620+
12727 — 62 4+ 19e31 — 7e33 + 6e3° — 237 4 2¢%9),
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Ry(b,e) = 4e% — 2e* + 7e5 — 5eB 4 2710 — 13e!? 4 20e* — 29¢16 + 1418 —
—17e% + 522 — 14e?! 4 3620 — €28 + 30 4 b(2e? — 3et 4 7€l + ¥ + 11e10—
—53e1? — 14e! — 73e10 4 9e!® — 45620 4 8?2 — 17e?* + 210 — 5?5+
+2e30 — 2e32) + b2(7e0 — 12® — 39e10 — 64e!? — 39e1t — 37el6 4 218
—16e20 + 16?2 + 17 + 1620 — 328 + €3V — €32 4 €31) + b3 (2e? — e+
+eb — 42¢8 — 30610 — 85¢!2 + 8elt — 44e16 + 67e!8 + 20 4 8122 + 1624+
+32e20 — 628 + €30 — €32) + b1(2e? — Het — 6e5 — 30e8 — 18e!0 — 53el2+
+65e — 316 4 1598 + 4420 + 143e22 4 9e2* + 4020 — 4728 4 5¢30—
—7e32 + 4e3*) 4+ b°(e? — bet — 28e® — 11elV — 14e!? + 84elt + 570+
+172e™® 4 5120 + 89¢?2 — 232 — 2526 — 43e28 + €30 — 432 4 2¢31
—2e30) + b5 (—e? — €6 — 26€® + 10 — 12¢12 4 103e!* + 67e!® + 16218+
+6e20 + 51?2 — 98¢+ — 37e20 — 59e28 — 4¢3 — 43?2 4 3e34) 4+ b7 (—ef—
—13e8 + 7el® + 22¢!2 4 103e! + 51el® + 104e!® — 20620 — 9e22 — 11924 —
—60e?0 — 7928 + 830 — 5e32 + 10e3* + €30) + b¥(—2e? + 25 — 118+
1+26e'0 4 23e'2 4 87e! 4 79e18 — 92¢20 — 2422 — 141e%* — 68e%0 — 6125+
+12€30 + 3e32 + 143 + 336 — €38) + b9(3e0 — 4e® + 2210 + 5el? + 55elt—
—30e'0 + 30e'® — 137€20 — 41?2 — 183e?* — 3926 — 53e%® + 4330 + 10324
+18e3 — 2e30 + €38) 4+ p10(—e® 4 Tel0 — 2e!2 — 4elt — 5316 — 4218 -
—104€%° — 7922 — 99¢2* — 10e?0 + 1128 + 45¢30 + 1232 + 10e3* + 436+
+3e38) + bll(ef — 8 + 5el — 9el? — 6elt — 36e!6 — 10e!® — 6720 — Te22—
—19e* + 4626 + 31 + 3530 + 13e32 4 17e3* + 7e30) 4 b12(—2¢8 + 210
—9e!? 4 3e!t — 2216 1 11e!® — 3220 4 49¢2? — 24 + 69e20 4 15?8 4 4330+
+8€32 4 193 — 236 + 38 — €10) + p13(e!0 — 12 4 4elt 4 16 + 1818+
+11e20 + 35€%2 4 13e?* + 35e%6 4 11628 + 1830 + €32 4- 431 — 36 4 38),

R3(b,e) = —e +e® + e® — 3e” — 16e” — 38!l — 45e!? — 46el® — 56e!7 — 50e!?—
—32e?! — 14?3 — 27 — 2e? 4+ b(2e — €3 — €® — 30e” — 35¢e? — 87ell — 44el3—
—95e15 — 44e'™ — 339 + 272! + 1523 + 2220 — 527 + 3¢ + 4e3!) + b2 (e—
—2e3 — 14e5 — 32" — 48¢” — 64e!! — 46e'? — 73e!® 4 41e!” + 49¢' 4 10121+
+45e23 + 36e% — 27 4+ 122 — 3e3! — 233) 4+ 13 (—3e3 — 13e® — 31e” — 43¢e°—
—45¢M —10e'3 + 77e! 4 156e!7 + 197e! + 174e?! + 105> + 4225 + 7e2"—
—5e29 — 53l 4 e33) + b (—2¢e® — 6e® — 31eT — 23 — 46e!! + 110e!? + 113e'°+
+271el7 + 189¢'? + 148! — 162 — 19¢? — 61?7 — 10 — 63! — 7e?3)+
+b7(—e3 — 5 — 20e” — 23e? + 20e!! + 115e!3 + 132e1? + 252¢!7 + 92¢19+
+61e2t — 97e?3 — 75e?® — 11027 — 17e%? — 33e3! + 5e33 + 6e3%) + b9 (—4ed—
—23e” + 14e” + 33e!! 4 122e'3 4 144e! + 165¢!7 + 40e!? — 26€2! — 1592 —
—158e2% — 114€%" — 48¢%7 — 5e3! 4+ 17e%3 4 3e3% — 37) + b7 (—4e’ + e + 14e”+
+19e! + 109e!? + 69e'° 4 126e!7 — 49! — 116! — 25223 — 138e2° — 12227+
+4e? 4+ 13e3! + 1633 + 8e3°) + b8(4e® — e” + € + 31lell + 52e!3 + 31el®+
+17el” — 147! — 1992 — 23023 — 154€2° — 84e?7 + 24?7 + 63! + 33e334-
+11e% 4 e37) + b7 (—6e” + 21 + 4e'! 4 28e!3 — 63e!® — 61e!” — 224e1—
—145e%! — 207e?3 — 58e?® — 182" + 35¢2 + 353 + 38e33 + 16e3° + 2637 —
—e39) £ b19(2e7 — 8el!l + €13 — 51e!® — 36e!7 — 122e! — 332! — 59¢?3 4 84e?°+
+23e%7 4+ 97 + 44e3l + 48e33 + 113 + €37 — 2e3) + b (—2¢7 4 3el! — 8el3—
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—24e!% — 26! — 21e!? 4 202! + 58e?3 4 56e2° + 84¢€%7 4 822 + 503! + 28e33 4+
+2e35 — €37 4 39) + b12(4e” — 6etl — 2e!3 — 15e15 + 26! + 5el? + 73e? +
+27e?3 + 80e?5 + 49¢%7 + 4529 + 113! 4 6e33 — 3e3° + 2e3%) + b3 (—2el 1+
+4e!3 4+ 15 4 15el7 — 8el9 4 21621 — 1823 + 26e2° — 2727 + 629 — 1931+
+7e33 — 635 4 2e37 — 2¢39),

Ry(b,e) = 3e? — 2e* —2e8 — 9e® + 8e10 — 17e12 + 11e!* — 43e16 + 26e!® — 204
+25e22 — 62t + 6e0 — 362 4 4e3 + b(—2e? — e — 12 + Te® — 32¢!0 — 6el2—
—36e'4 4 3e'0 4 54e'® + 14€20 + 12e%2 — 7e?* + 10?6 — 228 + 630 — 8e32) -
+b%(—262 — et — 3e8 — 22¢8 — 39! — 13e12 — 11!t + 89¢10 + 26e!8 + 25620 —
—20e?? 4 9e?* — 22¢%6 — 1430 — 3e32 + 4e34) + b3 (—4e* — 16€8 — 30e® — 10e!0—
—12¢'2 4+ 92¢! 2716 + 988 — 3720 + 10e?2 — T5e?* — 1220 — 332 -
+2e32) + bi(e? — 8et — 22e5 — 2 — 20e1? + 92¢!2 + 44e!t + 88el6 + 3218
—72e? — 49?2 — 54?4 — 1926 — 3228 4 173 — 1232 4 16e34) + b7 (—5e* —
—10e5 — 16€8 + 27e'0 4 61e!? + 59e! + 96e16 — 31e!® — 7120 — 8922 — 54t —
—54e26 4 4628 4 7e30 + 32e32 + 10e3* — 8e36) + b5 (—2e* — 138 + 148 + 100+
+49¢!? + 73e! 4- 3516 — 14! — 113e%° — 84e22 — 105e2* + 48¢%6 4- 2228+
+62e30 4 23e32 — 34 — 4e36) + b7(—2e* + 28 — €8 4 8e!0 4+ 81e!? + 25e4 4
+32e16 — 99¢!® — 10820 — 101e?? + 18e* + 17?0 4 6728 + 58e30 + 432+
+11e3* — 10e36 — 2e38) + b8(—5e + 39¢!0 + 28¢12 + 20e!* — 39616 — 77el8—
—133e20 4 10e?? — 29¢?* + 6826 + T7e?® 4 33e30 4 30e32 — 2e34 — 1536 —
—5e38) + b9(17e8 — 8e!¥ + 13e!? — 34eM* — 1316 — 90e!® — 33620 — 22224
+2e%* 4 88e20 4 38628 + 78e30 + 4e32 — 10e3* — 28e36 — 2¢38) + p10(ef -

—2e% + 6e'? — 391t — 20e!6 — 69e1® + 22620 — 2322 + 8824 + 720 + 922 —
—230 — 10e32 — 34e3% — 14e36 — 3e38) + b11(2e8 + 2e10 — 14e!? — 13e—
—14e10 + 5el® — 1420 + 55¢22 — 24 4 73e26 — 20e30 — 29¢32 — 1731 — 1030 —
—4e3 — 1) £ p12(—7el0 + 21?2 — 3e!* 4 16e!6 — 1268 4 30e2° 4 1322+
+20e?* + 17e%0 — 3028 — 8e30 — 2232 — 33 — 1230 4 338 — 4¢10)+
+b13(4e!? — 2eM 4 7e16 — 5el® 4 27620 — 1322 4 2024 — 29e%0 4 1428~
—17630 + 5632 _ 14634 4 3636 _ 638 + 640),

Rs(b,e) = —3e® — 2e> — 13¢? — 38el! — 30e!® — 40e!® — 3el” — 26e!? — 5e?l —
—6e23 + 16e% — 27 4+ 2e¥ — 2¢31 4 b(e — 3e® — 8e” — 35¢? — 20e!! + 8el3+
+26e!® + 64el” + 26e1? + 53e? + 362 + 19e2° — 18e%7 + 2% — 4e3! + 4e33)+
+b%(—4e® — 22" — 8¢ + 37e!! + 60e!? + 81e!® + 78el” + 56e!? + 57!+
+15e2 — 29¢ — 13?7 — 5e2? — e3! 4 2¢33 — 2e3%) + b3 (—3e3 — 8D — 3e"+
+19¢? + 49¢!! 4+ 103e'3 + 101e!® 4 1187 + 36e'” + 312! — 60e?® — 29¢2° —
—47e%7 — 52 — 33! + 3e33) + bt (—5ed + 4e® + de” + 8e? + 63el! + T6e!3+
+54e'5 4 29e!7 — 109! — 120e2! — 169> — 115e2° — 6427 + 35e2° + 13e33 —
—6e3%) + b5 (—e3 + €5 — 6e” + 26€” + 59e!! + 38e!3 + 3eld — 82e17 — 204!
—143e2! — 15923 — 68e2° + 2827 + 2827 + 16e3! + 11e3% — 3e?® + 3¢37)+
+b5(—3e® + 27 + 26€” + 42e!! + 42e!13 — 33e!® — 130e!T — 192¢!? — 13421 —
—117€23 + 42e% + 402" + 75e% 4 323! + 12e33 — 6e3) + b7 (17e” + 30e!! —
—16e'3 — 90e'® — 123e!7 — 165! — 110e?! — 20e?3 + 70e%5 + 1207 + 11927+
+22e31 4+ 1133 — 13e% — 3¢37) + b8(2€5 + 15 + 2! — 49e!3 — 78e1°—
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—109e!7 — 145e" + 3e2! — 423 4 131e?® + 143€%7 + 92¢%9 + 233! 4 33—
—23e% — 537 4 39) + b(—2e” + 5e? — Tell — 33e!3 — 67el® — 94el7—

—43e!9 4 622! 4 9223 4 222¢2° + 140e%7 + 88e%0 — 143! — 22¢%3 — 256354+
+4e37 — 4e39) + b10(2e? — Gell — 17el® — Tel® + 32e!7 + 77el? + 1392 +
+18723 + 172 + 10427 + 9¢2 — 343! — 2533 — 14€3° — 1037 — 5¢39)+
+oM (=7 4 € — Bell — 6e!? + 12e'® + 25e!7 + 5219 + 110e?! + 61e? + 55e2° —
—13e%" — 30e2 — 373! — 28e33 — 34e3% — 11e37) + b12(2e” — 2e!! + 213+
+10e'® 4 19¢e!7 4 40e'? 4 30e2! — 16€23 — Te?® — 60e%7 — 49¢% — 593! — 3633 —
—26e3% 4+ 2e37 — 3e39 4 2eM) + b3 (—ell 413 4 e!® — 3e!7 — 16e!? — 38¢2 -
—45e23 — 46e?® — 5627 — 50e?? — 32e31 — 1433 — 37 — 2¢39),

Rg(b,e) = 2e* — 2et 4 €8 — 16€% + 610 + 5e!2 + 2611 + 3e'6 + 40e!8 + 30620+
+38e22 + 13e21 + 228 + 330 + b(—3e? — 7eb + 12e10 + 36e!? + 9!t + 630+
+48e!8 + 34e0 — €22 — 19¢?4 — 170 4 8% — 6630 — 6¢32) + b?(—2e? — 3¢t —

—eb +6e8 4 19e'0 + 19e!? + 35e!* + 946 — 10e!® 4 320 — 7222 — 38e%4 —
—33e%0 — 6% — 2030 + 632 + 3e34) + b3 (—3e? — 4eB 4 29¢10 + 31e!2 4 82e14 -
—15e16 — 22e!18 — 12020 — 114€?2 — 110e?* — 5026 — 1928 4 7e30 + 8e32—

—2e34) + bt (—e* — 11€% + 4e8 + 39¢10 4 70e!? — 13e!* — 1216 — 152¢18 — 15420~
—122e?2 — 362! + 10?0 + 50 + 530 + 9¢32 + 12e31) + b°(—3e? — Teb + 123+
+50e'0 — 5elt — 48¢16 — 179¢18 — 6720 — 114e%2 + 17€?* + 46¢%6 + 9128 4 20e30+
+52¢32 — 831 — 8e30) + b0(—3et + 22e® + 8el¥ + Tel? — 19! — 9316 — 93e!8—
—96e20 — 65e22 + 58e2* + 120e%6 4 98¢ + 69¢% + 8¢32 — 20e34 — €36) + b7 (25—
—e8 + 14e!0 + 14e!? — 48! — 36e!0 — 144e!® — 4720 + 29¢22 + 16124 + 11225+
+120e? — 3e32 — 10e3 — 1130 — €38) + b¥(—6¢e8 + 7e® + 24e10 — 3212 — 2¢14—
—73e'6 — 658 + 33620 + 8522 + 136€%4 + 15920 + 782 — 330 + 1332 — 4034 —
—11e36 — 38) 4+ b9(e® + 11e® — 160 — 14e!? — 26e1* — 1016 + 9e!8 + 9820+
+61e22 + 170e?* + 78e%6 4 2328 + 4¢30 — 3232 — 36e3* — 1636 — 5e38 + 2¢40)+
+019(—2e8 + €10 — e12 — 13!t + 17e!6 — e!® 4+ 90?0 4 35¢%2 4 86e%* — 5126+
+14e — 82¢30 — 33¢32 — 50e3t — 1236 — €38 + 3¢10) + b1 (3e® — 10 — 13e12+
+10e™ + €10 4 29e'® + 2020 + 10e?? — 16e%* + 11?6 — 66e2® — 68e30 — 49¢32—
—29e34 4 6e36 4 3e38 — 2e10) + b12(—6e!0 + 4e!? + 9e!? 4 8el6 — 218 4 520
—30e? + 10e?* — 59¢%0 — 5628 — 3130 — 1132 + 4¢3t + 7e30 — 38 — 2¢40) 4
+b13(3e12 — 2e1 — 2e16 — 9el® 4 820 — 1722 + 112 — 4320 + 26628 — 304
+25e32 — 6e34 + 6e36 — 338 4 4e10),

RlB—k(b7 6) = _b13645Rk(b_17 6_1)7 (k =0, 6) (8)

Taking into consideration the equality (3) from Theorem 1 we obtain

Corollary 1. The common Hilbert series for graded algebra of comitants Si 4 of the
system (1) has the form
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n1a(u) =1+ u+u? + 5ud + 17u* + 39u® + 100u’ + 218u” + 467us+
+865u? + 158610 4 2685ut + 4467u'? + 6889u' + 10423u' + 14934415+
42092166 4 27849u'7 4 36293u'® 4 45278u'? 4 55254u20 4 64697u>! +
+74134u?? + 81782u? + 88328u?* + 91866u>® + 93539u26 + 9186617+
+88328u?® 4 81782u?” + 74134u?° + 64697u3! + 55254132 + 45278u33 4
+36293u3* 4 2784913 + 2092160 + 14934137 + 10423u38 + 6889139+
+4467u* 4+ 2685u*t + 1586u*2 + 865u*3 + 467u** + 218u* + 100u*6+
+39u7 4+ 17u*® + 5u* + w0 + Pl + P2,

(10)

With the help of Remark 2 and Corollary 1 we obtain

Theorem 2. The Krull dimension o(S1,4) for graded algebra Si 4 is equal to 13, i.e.

Q(5174) =13.
According to Remark 1 from Theorem 1 follows

Corollary 2. The generalized Hilbert series for graded algebra of invariants SIi 4
of the system (1) is a rational function of b,e and has the form

H(STa,b,€) = % (11)
where
Dia(be) = (1 —b)(1 —b*)(1 —e*)(1 — be?)?(1 — b%e?)?(1 — bPe?)(1 — e*)?x
x(1—ef)?(1 —e%)?, (12)

N1,4(b, 6) = Ro(b, 6),

and Ro(b,e) is from (8).
With the help of Remark 2 and Corollary 2 we obtain

Corollary 3. The common Hilbert series for graded algebras of invariants SIy 4 for
the system (1) has the form

N174(Z)

HSILAL(Z) = D1 4(2)7

(13)

where
Dia(z) = (1=2%)(1 =221 = 2°)%(1 = 2*(1 = 21)(1 = 2%,
Nia(z) =14 24 2% + 323 + 821 +152° 43225 + 6727 +1292° + 21727+
4355210 4 54621 + 812212 + 1122213 4 151121 + 1948215 + 24472104
42923217 4 341028 4 382729 + 4183220 + 437527 + 44612%% + 437523+ (14)
+41832%* + 382722° + 3410220 + 2923277 4 244722 + 19482%° + 1511230+
+1122231 4 812232 + 5462% + 35523 4 2172% +1292%0 + 67237 + 32238+
415239 4 8240 4 3241 4 242 4 43 4 M
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With the of help Remark 2 and Corollary 3 we obtain

Theorem 3. The Krull dimension o(SIy4) for graded algebra SI; 4 is equal to 11,
i.€. Q(S[174) =11.

Similarly [28] with the help of representative form of generating function, which
is obtained from Hilbert series (5)-(8) by multiplication of the numerator and the
denominator by expression M 4(u,b,e) = (14 ¢€2)(14ue)?(1+u3e)? and taking into
consideration the characteristics of algebras Sy and Sy from [5-6] we have

Theorem 4. The lower bound of the number of generators for the algebra S1,4(S114)
is not less than 311(138) irreducible comitants (invariants)[1-4], distributed in
58(20) types as follows:

(0,1,0), (0,2,0),6(0,0,4),7(0,0,6),15(0,0,8),14(0,0, 10), 3(0, 1, 2),6(0, 1, 4),
15(0,1,6),16(0,1,8), (0,2, 2),8(0,2,4),15(0,2,6), 3(0, 3,2),10(0, 3,4), 7(0, 3,6),
(0,4,2),5(0,4,4), (0,5,2),3(0,5,4),2(1,0,3), 11(1, 0, 5), 20(1,0,7),2(1,0,9),
(1,1,1),8(1,1,3),20(1,1,5),2(1,2,1),9(1,2,3),4(1,2,5), (1,3,1),3(1, 3, 3),
3(1,4,3), (2,1,0),3(2,0,2),6(2,0,4),12(2,0,6),4(2,1,2),9(2, 1,4), 3(2,2,2),
2(2,3,2),(3,0,1),6(3,0,3),9(3,0,5),2(3,1,1),6(3,1,3), (3,2, 1), (4,0,2),
6(4,0,4),3(4,1,2),(5,0,1),3(5,0,3), (5, 1,1), 2(6,0,2), 2(6,0,4), (6, 1, 2),
(7,0,3),(9,0,3).

The number of comitants and invariants of the given type is indicated before
brackets, the omitted number means that it is equal to one.
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A probabilistic method for solving minimax problems
with general constraints
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Abstract. The method proposed in paper solves a convex minimax problem with
a set of general constraints. It is based on a schema elaborated previously, but with
constraints that can be projected on quite elementary. Such kind of problems are of-
ten encountered in technical, economical applied domains etc. It does not use penalty
functions or Lagrange function — common toolkit for solving above mentioned prob-
lems. Movement directions have a stochastic nature and are built using estimators
corresponding to target function and functions from constraints. At the same time ev-
ery iteration admits some tolerance limits regarding non-compliance with constraints
conditions.
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The following problem is considered:

F(z) = i
(z) ggff (z,y) — min

P (z) = <0 1
() max (x,y) < (1)
re X

where X represents a compact and convex set in Euclidian space E™, the sets Yy, Y,
are compact sets in E™! and E™2correspondingly. Suppose that the set of optimal
solutions X* # ().

Let us define:
V(z,e)={z€ E":|x—z| <e},
V (X, e) :wLEJX(:E,s),
Vx (X*,e) =V (X* )N X, (2)
Wx (z,7) = (V(z,r) N X)\V (X*,¢),r >0,
Wy (y,r) =V (y,r) Y, r > 0.

The functions f (z,ys) and ¢ (z,y,) are supposed to be convex on V (X, e*) for some
£* > 0 and continuous on V (X,e*) x Yy and V (X, e*) x Y,, correspondingly.
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Let’s admit that on the sets Yy, Y, probability repartitions Py (-), P, (-) are
defined that satisfy the conditions:

[ptan =1 [Py =1. 3)

Yy Y,

For Vr > 0 3y > 0:

[ Pr(dz)>~, if Y=Y; forevery yeYy,
Wy(y,T’)

| P,(dz)>~, if Y=Y, forevery y€cY,. (4)
Wy(y,T’)

1 Method description

0

Starting element z° € X is arbitrary taken. The sequence {:Ek} p>q 18 built.

Let’s admit that the approximate solution of order k — the element z* — is already
obtained. The approximation z**! is determined in the following way:

(A1) Two random variables { € Yy, ¥ € Y, are simulated in series my > 1, [, >
1 of independent probes with distribution laws P; and P, correspondingly.

More specifically, the sets My = {&1,&2,...,&m, ), L = {t1,¢2,... 1, } are
generated on each iteration k that contain independent realizations of random

vectors & (yf) = yr € Yy, ¥ (yp) = yp € Yo,

k _ . . k _ . .
Y ) — — ) - 9 = =
(A2) The elements yj (z) = & € My, 1 <1 < my, yg (x) = j € Ly, 1 < j <y are
indicated:

7 (s 0 ) =1 a8

vek (5)

o(F,yk (x)) = max (z*,y).

(A3) yljﬁ € {y];_l,ylj‘f (az)}, yfz € {yfz_l,yfz (z)} aredetermined where:

f <xk,y?> = max {f <xk,y?_1> , f <mk,y? (m))} , where y?c = y?c (x),
p(a*, yh) = max {p (", y57"), ¢ (2,95 ()}, whereyd =y (2).

Definition 1. f <xk,y’;>, © (xk,yz) are called estimators of the functions F' (z)

and ® (z), correspondingly, for z = 2*.
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(A4) The new element 2"+ is built using the relation:

Rl — HX <£k+1> L GRL— gk ik (7)

where [] (Z) represents the projection of the element £ € E™ on the set X, that
is [[x (&) represents the closest element from X regarding Z; pj is the step value
corresponding to iteration k.

(A5) The sequence of vectors {nk} is defined in the following way:

(A6) The vector ¢g* is built as follows:

o k f — .k if k k) <

ped ()] ) o=t g,
Op (a;,yf;) for = =k, if gp(xk,yf;) > Tk

Here 0f (m’ﬁy’}) denotes the subgradient of the function f (m,y’}) [2], and,

respectively, 0y (xk,yg) is the subgradient of the function ¢ (:L",yZ;) for z = z*.

The vector ¢° is considered to be an arbitrary, but bounded vector.

At the same time we consider that the numerical sequence {py} satisfies clas-
sical requirements that ensure the convergence of the methods with programmable
modification of the step:

o
k=0
Additionally, for any number 7 € (0,1) we require the existence of a sequence {&j}
with properties:
£r — 0, SLINNNS (11)
Pk

3 .
so that for Vr, € [7]‘3, Ek] occurs the convergence of the series:

D ) < s (12)
kk=0
where

0, if pp >r or k=0,

L (k,rg) = k k (13)
s, if > pr<rp and > o>k

l:k—sk l:k—sk—l
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In other words sj is the biggest integer number among all numbers 7 > 0 that
k

satisfies the relation > p; < rg.
I=k—j
We will show that such numerical sequences {p} and {&;} exist that conforms to
the requirements (10)—(13). Above mentioned are justified by the following lemma:

Lemma 1. The sequences of the form py = k‘ac—l— 7 ¢c>0,d>0, ac (0,1 and
€k P ,p>0,¢g>0, 8€ (0, a) satisfy the (10)-(13) requirements.

R
Proof. 1t is obvious that klim L(k,r) = klim sp = 0o. For consecutive values of
—00 —00

k=0,1,2,... the resulting values of L (k,r;) have the form:

O,...,O,1,...,1,...,sk,sk,...,sk, (14)

—_—— N—— —_——

0<Cp times 0<Cj times 0<C}; times

(Sk—l-1),...,(Sk—|-1),(Sk+2),...,(8k+2),... (15)
0<C41 times 0<C42 times

In other words L (k,ry) takes the value 0 for Cy times, the value 1 for C; times
etc., the value si for C; times, where i = s,. We find out that the sequence {C;},
i =0,1,..., is bounded. If we suppose the contrary, it means that exists a value
C; € {C;} that can be however big. This implies that starting from some k > k' all
L (k,ri) = sgr. As aresult, starting from £’ all the values p; from (13) contradict the
requirement (11). Thus, there exists a number C' < oo so that C; < C, Vi =0,1,...
So, we can conclude that the sequence {sj} can take values however big (s — 00).

Further we take an arbitrary, but fixed number 7 € (0,1). The numerical series:

RNy L VIR (T
N——_— —— ————

C times C' times
e [ T = (16)

C' times C' times

=Cr%+Crl+.. .+ O+ Crovtl 4 =

x C
:C(TO—I—Tl—I-...—I—TSk—I—T5k+1—|—...):CZTk:—l < 0.
k=0 -7

But, on the other hand:

Z rLlkre) < CZTk. (17)
k=0 k=0

That leads us to the satisfaction of the (12) requirement. Lemma is proved. O
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Now let’s get back to the method of computation of the sequence {:Ek} It is
the moment to remark that the iterative process can be modified, namely different
distribution laws are applied for definition and simulation of random variables &, ¢
for every new iteration. This can favor the increase of convergence speed in a certain
sense of the sequence {:Ek}

The idea of using the subgradients of target function F(z), in case that
d (mk) < 0, and subgradients of the function & (z), if ® (mk) > 0, for solving a
convex model, is launched for the first time by B.Polyak in paper [1].

The stochastic subgradient method for solving a convex problem is defined in
the following way:

yEYf

F (z) =maxf (z,y) — min
{ reX

is realized and argued in [5]. Paper [4] describes this method that is developed using
the operation of normalization of subgradients and the convergence is established in
the same probabilistic terms. The proof of the convergence is based on two principal
stages. We will use and develop the mathematical mechanism used in [4] for arguing
the method (A1)-(A6) when solving the problem (1). Thus, the following affirmation
takes place:

Theorem 1. Let’s suppose that along with conditions mentioned above following
take place:

oo
7 >0, 7 =0, ZPMZOO, ™ . (18)
=0 Pk

Then, for Ve > 0 fized, all elements of the random sequence {x obtained as a

“}

k>0
result of application of the described method (A1) -(A6) , are localized almost certain
(with probability 1) in vicinity V (X*,2¢), but excepting a finite number of elements.

Formally this can be represented in the following way:

:0}:1,

where z¥ = zF (90,91, e ,Hk_l), 0F € ©F = (M}, x Ly,).

P{lim min ||2f — 2*

k—ooz*eX*

Proof. If X C V (X*,2¢) then the statement is obvious. Let’s admit X\V (X*, 2¢) #
(). We mention here that on every iteration k for the initial model (1) is associated
the following problem:
F = i
(2) ggff (z,y) — min,
® (r) <, (19)
reX
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or, the group {f (mk, y']ﬁ) , P (mk, yé) S Th X} corresponds to the iteration k, in order

to determine the direction 7* that will lead to obtaining the next element—z*+1.

Two stages for proof development will be accentuated.

Stage 1. Firstly, the existence of a subsequence {azkl} C {xk}k>0 that
almost  certain is contained in Vx (X*,e) will be proved, i.e.
P{El{a:kl} C {xk}k>0 cahe Vy (X*,E)} = 1.

Let’s suppose the contrary. In this case for some ¢ € (0,1) a natural number
K, < oo can be indicated such that the following event is produced

A = {EIKq:Vk‘ZKq,‘

xk—x*HZa or:nkgéVx(X*,e),V:E*GX*} (20)

with probability P (A;) > q.
Let’s denote X, = X\V (X*,¢).

Since the functions F'(x), ® () and their estimators f (:E,y]]?), © (x,yg) are

convex, the following inequalities are valid [2]:

F(a%) = F (%) = (0F (%) 2% — %), f (a1, 05) = 7 (2, 0f) =
> (E?f (xkjylji) gl xk) 7
O (z*)— P (azk) > (8(13 (mk) ,T* — azk) , gp(a;kﬂ,yZZ) - (mk,yé) >

> (&p (xkjy!;) Lkl xk)

(21)

for Vo* € X*, Va¥ 2F ! e X.
Taking into consideration all properties enumerated above, two constants C >
0, Cy > 0 may be chosen, such that ||z’ — 2”|| < C1, V', 2" € X and ||OF (z)]| < Cs,

|0® (x)]| < Cq, Haf (w,y'}) H < Oy, |0 (m,yé)“ <Oy, Vo € X,Vyy € Yy, Vy, € Y,,.

Let’s consider the case ¢ (mk, yfj) < 7 and 2 € X.. Since the function F (z) is
convex, results that exists the number Arp = A (g) > 0 such that

L (F(0)— F (@) =2Ar (22)
or, on basis of (21):
(8F (mk> Lk~ x) > 2Ap, (23)

(8F (mk) Lk — :17*) - (OF (mk) - x*) 2A R
IOF (%) - [la* — a*[| — Cy-Cy ~ 00y
From (22) it follows that for VZ € X.:
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[y (7)) — F(27) = 2AF (24)

where y; (Z) is such an element from Y} that f (Z,y; (Z)) = F (%).

Taking into consideration the last inequality and the continuity of the function
[ (z,ys) regarding (x,ys) € X x Yy, we conclude that for VZ € X, a number ro (Z) >
0 corresponds, so that:

Flaoyy) > F(a%) + gAf (25)

as soon as x € Wx (Z,70 (%)) and yy € Wy, (y5 (%) ,70 (2)).
The set X, is compact. Therefore, there exists the number

ro = min {%Iel%?‘o (), E} > 0. (26)

Hence, the inequality (25) is satisfied for all Vi € X., x € Wx (Z,70), yy €
Wy, (yy (2) ,70).
Similarly, in case that ¢ (a:k , yfj) > 73, and ¥ € X,, it follows

O () — @ (27) = 27 (27)

or, on basis of inequality from (21):
<8<I> (xk) - x*) > 27, (28)

(0@ (mk) ak — z*) - (0@ (:Ek) ,ak —a) S 27
102 (@) - 2% — 2*|| Ca- O 00y
From (27) it follows that for Vi € X,:

0 (Z,y, (2)) — O (2) > 27y (29)

where y,, (Z) is such an element from Y, that ¢ (Z,y, (2)) = ® (2).

Taking into consideration the last inequality and the continuity of the function
¢ (x,y,) regarding (z,y,) € X x Y, we conclude that for V& € X. a number
o (Z) > 0 corresponds so that:

o (2,y,) = @ (") + gm (30)

as soon as x € Wx (Z,7o (7)) and y, € Wy, (y,, (Z),70 (T)).
As was specified previously, the set X. is compact. Therefore, there exists the
number

ro = min {minro (7)), s} > 0. (31)

zeXe
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Hence, the inequality (30) is satisfied for all VZ € X., * € Wx (Z,70), yp €
WYHP (yso (‘%) 7T0)’
Let’s consider some numbers g 52 from intervals <O 28F > <O 27 >
’ "Cr-Cy) 7 CL-Cy
and label &, = min {5 Jab 5{%}. Particularly, ép, 5@ can be taken as midpoints of the

. 2A R 21y,
val — —):
meervals <0’ 01'02>’ <0’ 01'02>

Ap k Tk

5F:C1’C275¢201'C2 (32)
As a result the following is obtained:
(OF (a%) 2% = 2%) = 26 [[0F ()| - ||« = 27, if (", ) < 7,
(33)

(09 (%) ,a* —a*) 2 26 [|0® ()] - [|a* — 27|

, if cp(xk,yé) > Tg.

The following events are being considered:

1. A’f = {(nk,xk — x*) > Sk H:Ek — :E*H ,Va* € X*}. Obviously, the opposite

event with regards to A’f has the following form:

’f = {EI:E* e X" (nk,wk —:17*) < by ka —x*H};

2. Dy = { U N Aﬁ}, or, in other words, occurs all A¥ (k > K,), without,

k=K i=k
- 0o 00
perhaps, a finite number. It is obvious that Dy =< () |J 4} ¢, or, in other
k=Kjyi=k

words, an infinite number of events A_’f are produced.
Let us evaluate P (A1). In order to do this let’s represent

P(ay) =P (4 <D1UD_1)> =pP(a\D1)+P(4ND1).

Both terms from the last expression will be estimated.
From the realization of event Aj (| D; follows the existence of such a natural
number K5 < oo that for all £ > Ky and Vz* € X* the following inequality occurs

(nk,xk - xZ) > oy, H:Ek —

. (34)

Taking into consideration (34), for k& > Kjs we have the following sequence of
relations:
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ot = [* < flat = pu = || = [l = 2" = 200 (& — 2% ) + o} [ <
< [lok = 2> = 2pud [l — 27| + g} < [|o* = 2> — 2pude + g} =
= Hﬂjk - :E*H2 — Pk <28k6 — pk>.

Because py, P 0, for some Kg¢: 0p > 5{; or oy, = 5{%, as soon as k > Kg. According
—00
to (18), (32) for some K. > Ko: pp < 0ke, as soon as k > K.. Evidently, for
k >k =max{Kj, K.}:
|2 %2 N
k51 o[ < ot |~ i

ok = |F < [kt = ||~ ppoabpe < b — 0" -

—€ (pk—25k—2 + pk—lgk—l) e

o+t = < [ o

k -
—e Y pils,
i=k

or ka+1 _ x*H2 < H:Ek o

2 k )
— € Z ,01520
i=k

Due to imposed conditions on 7 in (18), based on relation (32), we get:

k
2
0:02 me — —o0, for k— . (35)

ka—i-l gt

2 ~
<

We obtain a contradiction because the norm of any vector, moreover its square value,
cannot be negative. Therefore, the realization of event A; (] Dy implies realization of

an event that is practically unrealizable, F} = {HazkH — m*H2 <0, k— oo}. That
is P(A1 (D) < P(Fy) = 0. It means that P (4;) = P (A1 (D).
Let us evaluate P (A1 N D_l) Let’s take an arbitrary number r from the interval

Ek _ _ . Ap Tk
[7, sk}, where £ = min

0, 2, E} The following events are defined:

1. B]J?:{at least one time among the iterations of the form j = k — s,k an

clement from the set Wyf (y f (:EJ) ,Tk) is generated, where 27 € Wy (:pk,rk),
for sy defined in (13)};

2. Bf;:{at least one time among the iterations of the form j = k — si, k an

element from the set Wy, (yso (CU]) J’k) is generated, where z/ € Wy (a;k,rk),
for sy defined in (13)};

k _ pk k
3. Bf = Bk B
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The simulation of the variables £ and 1 on iteration k is executed in parallel and
independently. Since the events B']?, BZZ are independent, it follows that P (Bf) =

k k
P(Bf)-P(BY).
The realization of the event B']? implies: for some iteration ji € k — si,k the
generated element ygck (:17”6) =&, € Mj,,1 <t < mj, has the property ygck (:17”6) €
Wy, (yf (x]k) ,rk), that is, according to (25):

S S . )
f(@up) = f (27, uf (@) 2 F @) + SAF. (36)
Let’s admit that ji is an arbitrary element from the set of iterations
{(k—sp,....k—1}. We will show that f(a:k,y’]ﬁ) > F(z*) + Ap.  Indeed,

taking into consideration the convexity of the estimator f (x,ys) for Vys € Yy and
the way of computation of the sequence {xk}, we get:

f (xk+17yf) - f ($k7yf) > (af(xkvyf)7xk+l - $k) >

> —|[of @,y - [TTx (=" = pin*) — 2*|| = =Capp.
From (36) and (37) it follows:

(37)

f (xjk+17yjck+l) > f (xjk-i-l’y.}k) > f (xjkjy}k) _ CijM

3 Ap

; 3
( Ikt gt > > f (aﬂ’“,y”) Cy Z P+t 2 F(@%) + 5AF — Corg 2 (38)
F(az*)+ = AF — Oy

v

2C2_F(x)+AF

i—1
for all ¢ that >~ pj, 41 < 7.
=0

k—jk

k
But, > pj+1=pj +pj+1+ ..+ pe < > p < ri. Therefore,
1=0 I=k—sy,

7 (2" 0f) 2 F (@) + A, (39)

But if j, = k, then the last inequality is satisfied even more. As a consequence to
(39) we have the following chain of inequalities

A () 2 (o) (508) 2 (07 (k) ot — )

or,

(af< ,yf) - —x)ZAF. (40)

Taking into consideration (40) and the way the number o), is chosen, we get:
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<8f <:Ek,y]}> ,xk — :z:*) .
lor (*.uf)]| - ot =22~

or, in other words, the event Alf is realized.
The realization of the event BZZ implies: for some iteration ji € k — si, k the

generated element y&k (az“) =y, € Lj,,1 <t <1, has the property y&k (mjk) €
Wy, (ygo (x]k) ,rk), that is, according to (30):

o (a7, yk) = ¢ (a7, ylk (%)) = @ (a7) + gﬂc- (41)

Let’s admit that ji is an arbitrary element from the set of iterations
{k — sg,...,k—1}. We will show that ¢ (xk,yé) > @ (z*) + 7. Indeed, taking
into consideration the convexity of the estimator ¢ (x,y,) for Vy, € Y,, and the way
of computation of the sequence {xk}, we get:

(T ) — o (2F,y,) = (0p(a”, yp), aF T — 2F) >

>~ et )| [Ty (o5 — i) 2] = ~Cape
From (41) and (42) it follows:

(42)

¢<$jk+1’yg‘0k+1> >0 <xjk+1,yg0k> > <xjk yk) Copj.

@(fﬂ]kﬂ,yfoﬁ > > (il?“ > Cy Z Pi+t 2 B (27) + 57 — Cory 2 (43)

3
> o - C d
> ®(x )+2Tk 2202 (z )+Tk
i1
for all ¢ that > pj, 11 < 7.
=0
k—j, k
But, > pj+1=pj +pj+1+ ..+ pe < > p < ri. Therefore,
=0 I=k—s},
o (4,98) = @ (@) + 7 (44)

But if ji = k, then the last inequality is satisfied even more. As a consequence to
(44) we have the following chain of inequalities

—7 > @ (2%) — ¢ (xkyfi) > ¢ <wny> — (ztkyfz> > (890 (ztkyf;) ot — :L"k)

or,

<8<,0 (xk, yé) b — :17*) > T (45)



44 ANATOL GODONOAGA, PAVEL BALAN

Taking into consideration (45) and the way the number oy is chosen, we get:

ko kY ok x
@0 () =) o
[0 (z*, yf)[| - llz# — 2= ~
or, in other words, the event Alf is realized.
The realization of the events B'Jf and Bf; implies the realization of the event BY.

At the same time the following implication takes place: Bf C Alf. Therefore, we
get P (BY) < P (A}), or, P <A'f) <P (Bf) But, accordingly to (4), (13) follows:

P (B_f) < o) where o = 1 — ~v. We get following set of inequalities:

Sop () < 3P (B) < o) <o
k=0 k=0 k=0

We are in the situation that the conditions of the Borel-Cantelli lemma are met [3].
It means that P (Dl) = 0. Therefore,

qu(Al):P<A1mD_1) < P (D) =0.

Thus, g = 0.
A contradiction has been obtained, because we have supposed that ¢ > 0. Thus,
there exists a subsequence {xkl} C {xk} k>0 that almost certainly is contained in

Vx (X*,¢).

Stage 2. Further will be proved that all elements of the sequence {:Ek}, without
just a finite number, belong to the set Vx (X*,2¢) with probability 1.
The following events are defined:

Ay = {3{ak} c {a*}: {2k} cVx (X", )},
By ={3{z"} c {aF}: {Fm} ¢ Vx (X*,2¢)}.
Next, P (Bs) will be appreciated. We will find out that P (Bz) = P (B[] A2).
Indeed, P(Bz) = P((B2NA2)U(B2NA2)) = P (B2 A2) + P (B2 Az) =
P (B3 Az), because P (B2 ﬂAg) <P (Ag) =0.
Further, the following event will be considered: Dy = Ay () B2. Suppose that
P (D2) > 0. Realization of the event Dy means that the transfer from Vx (X*, ¢) to
X\Vx (X*,2¢) and vice versa takes place infinitely.
Let us denote by:

(46)

1. K; — the number of first iteration when the event {xKl € Vx (X*,e)}
is produced;

3
2. K9 — the number of first iteration when the event {xK2 € Vx <X*, 56)}

is produced,;
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3. K3 — the number of first iteration when the inequality pr, < 26 K is satisfied;

4. K = Imax {Kl,Kg, K3}

_ 3
In case for some k > K and zF ¢ Vy <X*,§€> the inequality that de-

fines the event A’f is satisfied, then the following sequence of inequalities occurs:
kaH — x*H2 < H:Ek — :17*H2 — pk(265k —pr) < H:Ek — ZE*H2, because H:Ek — x*H > €.

That is, as soon as k > K and z* ¢ Vx <X*, ga> it follows:

HmkH —z* . (47)

< Hx’“ —z*

Since pi o 0, a number K* > K will appear with the property: z% ¢
—00

3
Vx (X*,2¢)\Vx <X - §€> This will happen certainly. Particularly, for pi < %:
ot - .

3
Therefore, there exists a number k that satisfies 2* € Vy (X*,2¢) \Vx <X *, 56)

According to (47), HZEK*—H - :E*H < HxK - x*H In case 2%+ ¢ Vy <X*, gs>,
then ||$K*+2 —a*|| < HxK*H — || < HZEK* — 2*||, and so forth, for all j > 0 that

* - 3
satisfy 217 ¢ Vy <X*, 55), takes place:

* . . *
25K — ¥l < min ||2f — 2*

TreX*

min
rreX*

X

< 2e. (48)

Let us denote {:Ekl}l>1 the sequence of all elements {xk} with the property that
l * Kk 7* * 3 kl—1 * 3
E' > K* 2" € Vx (X*,2)\Vx | X ' 5¢ and x e Vx| X 15 ) Then, for

- 3
1>1, k' <j <k and 27 ¢ Vyx <X * 55) the following inequality occurs:

2* — 2*|| < 2e. (49)

z’ —:E*H < min
rreX*

min
rreX*

3
Thus, in other words, admitting that for some K elements of type z* ¢ Vyx <X ) 55) ,

k < oo, kK > K satisfy the inequality from the event Alf, then the event
By cannot occur with positive probability. The supposition that Do is realized

3
means that beyond the layer Vyx (X*,§€ the penetration of the layer takes

place only when infinitely the event A_’f considered previously is produced. But,
P (Dl) = 0. So, the conclusion that can be drawn is that the transfer from the layer
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Vx (X*,2¢)\Vx | X*, g&? into the layer X\Vx (X*, 2¢) occurs only a finite number
of times. That is, P (D2) = 0, and it implies P (Bg) = 0. Theorem is proved. O

Remark 1. In case the set of optimal solutions X* = (), application of the above
described method for solving the problem (1) leads us to the solution of the following
problem:

®(z) = , i
(x) g@@f@(m y) — min

reX.
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Abstract. In the present article the generalized rings Coo(X) of all continuous
functions on the expanded straight line are studied. The conditions under which
C(X) is a ring or a linear space are determined.
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Spaces of continuous maps on the expanded straight line play a leading role in
the theory of topological semifields. In works [1-5] some applications of such maps
have been specified. All spaces are assumed to be Tychonoff. Terminology is as
in [7]. By [A4] or [A]x we denote the closure of a set A in a space X, |Y| is the
cardinality of a set Y, X is the Stone-Cech compactification of the space X, on
N ={0,1, ...} we consider only the discrete topology.

Let R be the field of real or complex numbers. By R., we denote the one-point
compactification of space R and Ro = RU{oo}. We consider that co+o00 = b+o00 =
00, 0-00=0, 0-00=00, c-oo=00-c=o0 forallbe R, ce€ R\ {0}.

Let Coo(X) be the family of all continuous maps of space X in R, in the topology
of pointwise convergence and such that the set H(f) = f~!(occ0) is nowhere dense in
X for all f € Co(X). We suppose that C(X) = {f € Coo(X) : H(f) = 0}.

Let f, g € Coo(X). We say that the sum f + g is defined if there exits a function
h € Coo(X) such that h(z) = f(x)+g(x) for all x € X\ (H(f)UH(g)). The product
f - g is defined if there exists a function h € C(X) such that h(z) = f(z)- g(z) for
all z € X\ (H(f)UH{(g)).

For a map ¢ : Coo(X) — Coo(Y) we consider the conditions:

a) if f, g € Coo(X), then the sum f + g exists if and only if the sum ¥(f) 41 (g)
exists and then ¢(f + g) = ¥(f) + ¥(9);

b) (b f) =0b-y(f) for any b € R, f € Cou(X);

c) if f, g € Co(X), then the product f - g exists if and only if (f) - ¥ (g) exists
and the product %(f - g) = ¥(f) - ¥(9).

A one-to-one map ¢ : Coo(X) — Coo(Y) is called

— additive if the condition a) is satisfied;

— linear if the conditions a) and b) are satisfied;

— multiplicative if the condition b) is satisfied;

— an isomorphism if the conditions a), b) and c) are satisfied.

© D.Ipate R.Lupu, 2010

47



48 D.IPATE, R.LUPU

Theorem 1. If ¢ : Cy(X) — Cx(Y) is a linear homeomorphism, then
P(C(X)) =C(Y).

Proof. Let f € Coo(X). We put f, = 27" - f and Ox(x) = 0 for all x € X. The
limit lim f, = Ox exists in X only if f € C(X). If the limit lim f, = Ox exists,

then the limit lim ¥(f,) = 27" - ¥(f) = Oy exists, too. Therefore, if f € C(X),

then ¥(f) € C(Y) and ¢(C(X)) C C(Y). Since ¢! is a linear homeomorphism,
we have (C(X)) = C(Y). O

Theorem 2. If ¢ : CooC(X) — Cx(Y) is an additive and multiplicative home-
omorphism and R is the field of real numbers, then ¢ is an isomorphism and
p(C(X)) = C(Y).

Proof. We have f = 1x only if g f = g for all g € C(X). Therefore p(1x) = ly.

Let Ax = A-1x for any A € R. Then ¢(nx) = ny and ¢((1/n)x) = (1/n)y for all

n € N and n > 1. Hence ¢p(Ax) = Ay for all rational numbers A € R . Theorem 1

complete the proof. d
Theorem 1 implies

Corollary 1. If the homeomorphism ¢ : Coo(X) — Cxo(Y') is an isomorphism, then
the spaces X andY are homeomorphic.

A space X is called y-sequential if for every nowhere dense closed set F' there
exist a point zy € F and a sequence {z, € X\F : n =1,2,...} for which g = lim z,.
Each sequential space is x-sequential.

The product of any number of metrizable compact spaces is y-sequential. Let
X =][[{X.:a € A}, where {X, : a € A} is a set of metrizable compact spaces. We
fix nowhere dense in X set F' and a point z = {z,:a € A} € F. Let Y = {y = {va :
a€ A} :|a:ze # Yo}l < xo}. Then z € YN F and Y is dense in X. The space Y
is sequential. Therefore there is a sequence {z,, € Y \ F'}, converging to x.

Proposition 1. If f € C(X), then f + g exists for g € Coo(X) and the maps
U : Roo — R and v : C(X) X Cxo(X) — Coo(X), where u(z,y) = =+ y and
v(f,g9) = f+g, are continuous.

Proof. Tt is enough to prove the continuity of the map w(z,y) =z +y. If x,y € R,
then the function u is continuous at a point (x,y). Let 9 € R. For oo we consider the
neighborhoods U(n,00) = Roo \{z € R: x| <n}. Let Oy ={z € X : |z — 29| < 1
and m > n+ |zo| 4+ 1}. Since |x + y| > |z| — |y| we have Oxo+ U(m,o0) C U(n, o).
Therefore the map u is continuous. The assertion is proved. O

Proposition 2. Let X be a x-sequential space. Then for any function f € Co(X)\
C(X) there exists such a function g € Coo(X) that the sum f + g is not defined.

Proof. We have H(f) # (. Then there exist a point xg € H(f) and a se-
quence {z, € X\ H(f):n =1, 2,...} such that limz, = =z, |[f(z1)] > 1 and
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|f(zps1)| > |f(zn)| + 4. Let U, = {z€ R:|x— f(x,)| <1}. Then the sys-
tem {f7'U,:n =1, 2,..} is open and locally finite at = € X \ H(f). For any
n =1, 2,... we fix a continuous function g, : X — [0; 1] C R, where g,,(z,,) = 1 and
X\f U, Cg;10). Let g=—f+> {(-1)"-gp :n=1,2,...}. Then H(g) = H(f)
and |f(xz) 4+ g(z)| <1 for any x € X \ H(f). By construction, f(z2,) + g(z2,) =1
and f(zon+1) + g(x2nt1) = —1. Therefore the limit lim(f(x,) + g(z,,)) does not
exist, therefore, the sum f + g does not exist. O

Corollary 2. Let X and Y be x-sequential spaces and ¢ : Coo(X) — Coxo(Y) is a
one-to-one additive map. Then 1/(C(X)) = C(Y).

Proof. By virtue of Proposition 1, f € C(X) if and only if the sum f + ¢ is defined
for any g € Co(X). This fact follows from Proposition 2. Therefore the conditions
and ¢¥(f) € C(Y) are equivalent. O

Proposition 3. Let X be a x-sequential space. Then for each function f € Cs(X)\
C(X) there exists such a function g € Coo(X) that the product f - g is not defined.

Proof. We have that H(f) # (). We choose a point o € H(f) and a sequence
{rp, € X\ H(f):n=1, 2,...} such that lim x,, = 2o and |f(zp11)| > |f(zn)|+4 >

4422, Let U, = {t € R: |t — f(zn)] < 1}. For any n € N we fix a continuous
function h, : X — [0; 1] such that h,(z,) = 1 and X \ f71U, C h;'(0). Let
Gon =272 ho,, and gon_1 = (f(z2n-1)) "' - hon_1 for all n = 1, 2, .... The function
g=> {gn|n=1,2,...} is continuous on X and g € C(X). We will prove that f-g
does not exist. We notice that |f(z2,) - g(xon)| = 272" - | f(x2,)| > 2727 . 247 = 221
and [f(22n-1) - 9(22n-1)| = [ (@20-1)| - [f(@2n-1)[ = 1. Then lim f(z)- g(xs) does

not exist. The assertion is proved. ]

Proposition 4. For each space X there is a unique operator of extension
w : Coo(X) = Coo(BX) which is linear, multiplicative and reqular, i. e. |w(f)| =
[Nl for all f € Coo(X).

Proof. The space Ry, is compact. Therefore for each continuous map f: X — Ry
there exists a unique continuous map w(f) : X — Re such that f = w(f)|X. If
the function is bounded, then the function w(f) also is bounded and ||w(f)|| = || |-
Let f,g € Coo(X). If o = f + g, then w(p) = w(f) + w(g). If ¢ = f-g then
w(p) =w(f) - w(g). Since w(Af) = A-w(f), the proof is complete. O

A set H C X is functionally closed if f~1(0) = H for some function f € C(X).
The complement to functionally closed sets are called the functionally open sets.

A space X is y-normal if the set [U] is functionally closed for any open
in X set U.

A space X is extremely disconnected if the closure [U] is open for any
open set U.

Proposition 5. Let X be an extremally disconnected space. Then:
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1) there exists a regular, linear and multiplicative extension operator
w: Coo(X) — Coo(BX);

2) for any two functions f,g € Coo(X) the sum f + g and the product f - g are
defined;

3) Coo(X) is a ring and a vector space.
Proof. Let f,g € Coo(X) and Y = X \ (H(f) U H(g)). Then the set Y is open in X.
Let U be an open in Y set. Then the set U is open in X and the set [U];y is open in

BX. We have Y = BX. Let fi = f|Y, g1 = g|Y. Then f1, fi+g1, fi-91 € C(Y)
and by virtue of Proposition 4, there exist continuous extensions w(f), w(f + g),

w(f - g) on BX. The proof is complete. O
Lemma 1. Let U and V' be open subsets of a space X, UNV #, [UJU[V] =X
and F = [U] N [V] is a non-empty functionally closed set. Then there exist such

functions f,g € Coo(X) and h € C(X) that the sum f + g and the product f-h do
not exist.

Proof. Clearly, [U] and [V] are functionally closed sets. Therefore there exist such
continuous functions @1, : X — [0;1] that ¢ (0) = [U] and @5 (0) = [V]. We
suppose that ¢ = @1 + @2 and h = 1 — . Then ¢~ 1(0) = h~1(0) = F, the map
f=1/¢: X — Ry is continuous and H(f) = F.

The product f-h does not exist, since (f - g)(z) = 1lifx € V,and (f - g)(x) = —1
if # € U. The map g : X — R, where g(z) =1 — f(x) if x € [U], and g(z)
—1—f(x) if x € V, is continuous. The sum f+ g does not exist, since (f + g)(x) =
if x €U, and (f +g)(z) = —1if z € V. The proof is complete.

O — |

Proposition 6. For a x-normal space X the following statements are equivalent:
— the space X is extremally disconnected;
— for any functions f,g € C there exists the sum f + g;
— for any functions f,g € Co there exists the product f - g.

Proof. Implications 1 — 2 and 1 — 3 follow from Proposition 5. Suppose that the
space X is not extremally disconnected. Then there exists an open in X set U such
that the set [U] is not open. We put V' = X\ [U]. We can consider that U = X \ [V].
Then F' = [U]N[V] is a nonempty functionally closed set. Therefore the implications
2 — 1 follow from Lemma 1. The proof is complete. ]

Example 1. We consider the discrete sum X =Y @ GN, where Y is an infinite
metrizable compact space. The space X is x-normal and compact. However, the
space X is not extremally disconnected. Therefore not for all pairs of functions
fy9 € Cxo(X) the functions f+ g or f - g are defined. If f € C(X) and on Y C X
the function f is bounded, then the sum f + g and the product f - ¢ exist for all
g € Cso(X). This fact follows from Proposition 5. If the function is not bounded
on Y, ie. H(f)NY # (), then the sum f + g and product f - ¢ are not defined for
some g, p € Coo(X). Therefore Coo(X) is not a ring.

Lemma 2. Let g € C(X) and the set g=1(0) is open. Then the product g - f exists
for all f € Coo(X).
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Proof. The set U = g~'(0) is open-and-closed in X. Let f € Coo(X). If H(f) = 0,
then the assertion is obvious. We suppose that the set H(f) is not empty. We put
h(z)=0if x € U and h(z) = g(z) - f(z) if x € X \ U. The function h is continuous
at all points x € X for which h(x) # co. Let 2y € X \ U and h(xzg) = co. Then
lg(xg)| > 1/m for some m € N. We fix n € N. There exists a neighborhood Oz of
the point z¢ in X such that |g(x)| > 1/m and |f(x)| > nm for all € Oxy. Then
|h(z)| > n for all z € Oxy. Therefore the function h is continuous at the point xg
and h = f - g € Cs(X). The proof is complete. O

Lemma 3. Let X be a x-normal x-sequential space, f € Coo(X) and the set f~1(0)
is not open in X. Then there exists a function g € Coo(X) such that the product
f g is not defined.

Proof. As the set F = f71(0) is not open. Then there exist a point o € F and a
sequence {z, € X : n=1,2,...} such that limz,, = zo and 0 < |f(z,)| < 27" for all
n. The set P = FN[X \ F| is nowhere dense, functionally closed and zp € P. There
exists a continuous function h € Cu(X) such that P = h=Y(0), h(z2,) = f(z2n)
and h(zon41) = 27 f(rant1). Then g = 1/h € Coo(X), g(z2n) - f(z2,) = 1 and
9(Ton+1) - f(z2n+1) = 2. The lemma is proved. O

Lemma 4. Let f € Coo(X). The function 1/f exists if and only if the set H(f) U
f71(0) is nowhere dense.

Proof. Tt is obvious. U

Theorem 3. Let ¢ : Coo(X) — Coo(F) be a multiplicative homeomorphism with the
property: if f € Coo(X) and H(f) = f71(0) = 0, then H(o(f)) =0. Then:
1)if feC(X) and |f(x)| <1 for allx € X, then |o(f)(y)| <1 for ally €Y;
2) p(C(X)) € C(E).

Proof. The condition |f(z)| < 1 for all x € X is equivalent to lim f™ = 0x. The
statement 1 of Theorem 3 is proved. Let f € C(X). We put h(z) =2+ |f(z)| and
g=1/h. Then f; = f-g € C(X) and |f(z)| < 1 for all x € X. By construction,
f=nh-f1and H(f1) = f{ *(0) = 0. Considering that ¢(f1),¢(h) € C(Y) we receive
o(f) =w(f1-h) =¢(fi)e(h) € C(Y). The proof is complete. O

Corollary 3. If ¢ : C(X) — Cxo(Y) is a multiplicative homeomorphism and R is
the field of real numbers, then:

1) if f € C(X) and the set f~1(0) is open, then g = p(f) € C(Y) and the set
g~ 1(0) is open;

2)if f € C(X) and f=10) =0, then g = o(f) € C(Y) and g~1(0) = 0;

3) if f € Coo(X) and g = 1/f € Cso(X), then o(g) = 1/¢(f); ¢(1x) = 1y and
(,D(Ox) = OY,'

4) if |f(2)] = 1x, then |o(f)| = 1y;

5) if |f(z)| = 1x, then |p(f)] = 1y,

6)if f >0, then o(f) > 0;

7) if | f(x)| <1 for all x € X, then |o(f)(y)| <1 forally €Y;

8) p(C(X)) = C(Y).
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Proof. f f-g= fand f-h = h for all f € Cx(X), then g = 1x and h = Ox.
Therefore p(1x) = 1y and ¢(0x) = Oy. The statement 4 of Corollary 3 is proved.
The condition |f| = 1x is equivalent to the condition f - f = 1x. That proves the
statement 5. The statement 3 is obvious. The condition f > 0 is equivalent to
f=g-gand g = (f)"/2. The statement 6 is proved. O

Let f € Cs(X). There exist such functions g, € Coo(X) for which (g,)" = f- f.
The limit lim g,, exists in the pointwise convergensce topology if and only if H(f) =
H(gy) = 0 and the set f~1(0) = g,,*(0) is open. Considering that (¢(g,))" = (f)?
and lim ¢(g,) = ¢(lim g, ), we finish the proof of the statement 1. The statement 2
follows from the statements 1 and 3 and Lemma 4. The statements 7 and 8 follow
from Theorem 3.

Proposition 7. For a x-normal x-sequential space X the following statements are
equivalent:

1) C(X) = COO(X))

2) the space X is discrete.

Proof. Implication 2 — 1 is obvious. Assume that the space X is not discrete. Then
there exists a non-isolated point zp € X and a sequence {z,, € X \ {0} : n € N}
such that lim z,, = x¢. There exists two open in X sets U and V for which UNV =
0, {zon:meN}CUand{zo41:n€N}eV. Weput FF =[U]and ® = [X \ F].
Then g € FN® = H, the set H is nowhere dense and there exists a continuous
function f : X — [0;1] such that H = f=1(0). Then g = 1/¢ € Cx(X) \ C(X).
Implication 1 — 2 is proved. g
Example 2. Let X = Y U {b} be the one-point compactification of the discrete
space Y of uncountable cardinality. The neighborhoods of the point b have the form
Op = X\ F, where F is a finite subset of the set Y. The space X is y-sequential, since
X is a Frechet-Urysohn space. We will prove that C(X) = Coo(X). Let f € Coo(X).
Then H(f) C {b}. If H(f) = 0, then f € C(X). Let H(f) # (0. Then H(f) =
{b} = N{f~1((—00; —n) U (n;+00)) : n = 1,2,...}. This means that H(f) = {b} is
a Gs-set. Then there exists a sequence of finite sets F;, CY :n =1,2,...} such that
X\ F, C f~Y((~o0;—n) U (n;+00)), i.e. {b} =n{X\ F,:n=1,2,...}. Hence,
Y = U{F, : n =1,2,...}, and the set Y is countable, a contradiction. Therefore
H(f)=0.

A space X is called a P*-space if for any monotone decreasing sequence {U,, :
n € N} of open sets either N{U,, : n € N} = (), or there exists a non-empty open set
U such that U C {U,, : n € N}. The space X from Example 2 is a P*-space. The
concepts of x-normal spaces and of P*-spaces are opposite. Only discrete spaces are
simultaneously y-normal and P*-spaces.

Lemma 5. If X is a P*-space, then C(X) = Co(X).

Proof. Let’s suppose that there exists a function f € Cx(X). We put U, =
f~Y([~o0,n] N [n,+oo)) for all n € N. Then N{U, : n € N} = H(f). Let H(f) # 0.
There exists an open nonempty set U such that U C N{U,, : n € N} = H(f). Then
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the set H(f) is not anywhere dense. Therefore H(f) = () and f € C(X). The lemma
is proved. O

Lemma 6. Suppose that in a space X there exists a sequence {U, : n € N} of open
in X sets such that H =N{U, : n € N} # () and for any non-empty open in X set
U we have U\ H # (). Then C(X) # C(X).

Proof. We fix z9 € H. We build such continuous functions f, : X — [0;1]
for which f,(v¢) = 0 and f,1(0) C U,. By construction, the function f =
> (27" f,:n € N) is continuous, f(zg) = 0 and f~1(0) € H. Thus the set
f71(0) is nowhere dense and it is not closed. We put g = 1/f : X — Re. Then
H(g) = f~10), 2o € H(g) and g € Co(X) \ C(X). The lemma is proved. O

Corollary 4. For a space X the following statements are equivalent:
1) X is a P*-space;
2) Coo(X) = C(X).

Example 3. Let Y be an infinite compact space, being P*-space, and Z = GN.
Then X =Y @ Z is a compact space, the space X is not extremally disconnented,
Coo(X) # C(X) and Coo(X) is a ring.

The space X is pseudocompact if all continuous real-valued functions are
bounded on X.

Theorem 4. Let X be a P*-space. The following statements are equivalent:
1) X is pseudocompact;
2) X is a P*-space;
3) C(BX) = Cx(BX).

Proof. Implications 2 — 3 — 2 are obvious. If the space X is not pseudocompact,
there exists an unbounded function f € C(X). By virtue of the proposition from
[6], there exists such a continuous map g : X — Ro for which f = ¢g|X. Clearly,
H(g) # (. Tt proves the implication 2 — 1. Let the space X be pseudocompact.
We consider a sequence {U,, : n € N} of open in 5X sets such that L = N{U, : n €
N} # (. We can consider that [Up,4+1] € U,. Then the set L is functionally closed.
If LN X = (), then on X there exists some unbounded continuous function and X is
not pseudocompact.

Therefore there exists such an open in X set W for which 2V =WnNX C L.
By construction, () # W C L. Implication 1 — 2 is proved. The proof is finished.[]

Example 4. Let X be not a pseudocompact P*-space. Then the map ¢ :
Coo(BX) — Co(X) = C(X) satisfies the following conditions:

1) ¢ is a continuous isomorphism;

2) ¢ is not a homeomorphism;

3) p(C(BX)) # C(X).
Example 5. Let X = 8Y, where Y be an infinite discrete space. Then there exists
a function h € Co(X)\ C(X) such that h~1(0) = () and the mapping ¢ : Coo (X) —
Coo(X), where ¢(f) = f - h, satisfies the following conditions:
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1) is one-to-one;
2) is linear;
3) C(z) Np(C(X)) =0

From Examples 4 and 5 it follows that the condition that ¢ is a homeomorphism

is essential in the conditions of Theorem 1: if ¢ : Coo(X) — Coo(X) is a linear
homeomorphism, then ¢(C(X)) = C(Y).
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On preradicals associated to principal
functors of module categories. I1I

A. 1. Kashu

Abstract. The classes of modules and preradicals associated to the functor
Hompg(-,U) are studied, continuing the investigations of parts I and II. The pro-
perties of classes of modules and of associated preradicals are shown, as well as the
relations between preradicals. A similarity with the case of functor T' = U ®s - is
explained.

Mathematics subject classification: 16D90, 16590, 16D40.
Keywords and phrases: Preradical, torsion, torsion class, torsionfree class,
idempotent radical.

Introduction

The preradicals associated to the functors H = Homy(U,-) and T' = U®g - are
studied in parts I and II of this paper [1,2], observing some duality between these
cases. Now we will investigate the similar question for the contravariant functor
H' = H, = Homz(-,U) : R-Mod — Ab, where ;U € R-Mod. Preradicals of R-Mod
defined by rU and H’ are revealed, the properties of these preradicals and the rela-
tions between them are specified, the conditions of coincidence of some preradicals
are shown. The correlation between the cases of functors 7" and H’ is grounded,
which explains the similarity of situations for these types of functors.

For Morita contexts and adjoint situations some facts are proved in [3]. For
general theory of radicals and torsions the books [4-7] can be used.

1 Preradicals defined by functor H’
Let zU be an arbitrary left R-module. We consider the contravariant functor
H' = Hy; = Homg(-,U) : R-Mod — Ab.
Further, we denote by
Cog (xU) = {M € R-Mod | 3 mono 0 — M - U}

the class of modules of R-Mod, cogenerated by rU. The following statement is
obvious.

© A.I. Kashu, 2010
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56 A. 1. KASHU

Proposition 1.1. The class of modules Cog (gU) is pretorsionfree (i.e. is closed
under submodules and direct products), therefore it defines a radical ry; in R-Mod

such that P(ry) & Cog (gU). For every module M € R-Mod we have:

ro(M)=n{Kerf|f: M —- U}

(the reject of U in M). O

For the functor H' = Hompg(-,U) we denote:
Ker H = {M € R-Mod| H'(M) = 0}.
Using the operator of Hom-orthogonality [1] we have:

Ker H = {,U}.

Proposition 1.2. KerH is a torsionfree class (i.e. it is closed under homomorphic
images, direct sums and extensions), thus it defines an idempotent radical 7y such

that R(T /) Y Ker H' and the respective torsionfree class is:
Pry) = (Ker H') = {zU}". O

Since P(Fy) = {xU}'" is the least torsionfree class containing U (or: containing
Cog (rU) = P(ry)), we obtain

Proposition 1.3. For every module rU we have ry > Ty and T is the greatest
idempotent radical contained in the radical ;. O

To establish when the relation r; = 7 is true we need

Definition 1. The module gU will be called weakly injective if the functor
H' = Hompg(-,U) preserves the short exact sequences of the form:
0 — ry(M) ? M L M [ry(M) =0, M € R-Mod,
- na

ie. every morphism f : ry;(M) — U can be extended to a morphism ¢ :
M~ U (gi= f):
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Proposition 1.4. For the module rU the following conditions are equivalent:
1) ry =Ty;

) radical Ty is idempotent;

) Cog(aU) = (KerH')" (= {aU}");

) rU is weakly injective.

\)

IR

Proof. 1) <= 2) <= 3) follow from Proposition 1.3.

2) = 4). If r, is idempotent, then r,(ry(M)) = ry(M) for every
M € R-Mod, therefore r,(M) € R(ry) = R(Ty,) = Ker H'. This means that
Homy (ry(M),U) = 0, thus U is weakly projective (f =0 =g =0).

4) = 2). Let zrU be weakly projective module. For any f : r, (M) — U by
definition there exists such g : M — U that gi = f. Now from the definition of
ry (M) it follows ry (M) C Kerg, so gi = 0 and f = 0. Thus ry (M) C Ker f for
every f:ry(M) — U, ie. ry(M) C ry(ry(M)) and ry is idempotent. O

The stronger condition on ry is the requirement that the radical r, is a torsion.
The question when 7 is a torsion was studied earlier, see for example [6,8]. The
necessary and sufficient condition on zU is to be pseudo-injective, which is equivalent
to the relation E(RU) € Cog (zU), where E(zU) is the injective envelope of ;U. Now
we will indicate another form of this condition.

Definition 2. Module ;U is called upper hereditary if the class of modules {zU }T
is hereditary (i.e. from Homz(M,U) = 0 it follows Homg(N,U) = 0 for every
submodule N C M).

From the above statements and definitions follows

Proposition 1.5. For module U the following conditions are equivalent:
1) radical vy is a torsion;
) ry =Ty and the class Ker H' = R(Ty) is hereditary;
) 1y =Ty and the class Cog (rU) is stable;
) rU is weakly injective and upper hereditary. O

=W N

If the module U is injective, then it is obvious that ry is a torsion.

2 Preradicals defined by the ideal I = (0: RU) and relations
with (ry,7y)

For a fixed module pU we apply the radical r, to xR and obtain the ideal of R:
I — TU(RR) — ﬂ{KeTf‘f . RR — RU}

From the isomorphism Homgz(M,U) = RU we have that every morphism
f: rR — gU is of the form f, : xR — U, where u € U and f,(r) = ru for every
r € R. It is obvious that

therefore Ker f, = (0:u) ={r € R|ru=0},
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I=({Kerf|f:aR — U= [)0:u)=(0: zU),
uelU
i.e. I is the annihilator of module RU.

As in the previous cases we consider the classes of modules and preradicals
defined in R-Mod by the ideal I < R. We denote:

T ={M € R-Mod | IM = M};

F={M € R-Mod |m € M,Im =0=m=0};

A(I) ={M € R-Mod | IM = 0},

r! is the idempotent radical defined by ;T : R(r’) def T

r; is the torsion defined by ;F : P(r;) def F

r) is the cohereditary radical defined by A(I) : P(r") def A(T);

T is the pretorsion defined by A(I) : R(r ) get A(I).

The relations between these classes (and respective preradicals) are indicated in
part I [1]. In particular, we have:

T=AD)", F=A0)"
rf <7 and r' is the greatest idempotent radical contained in r;
r; > 1y and 7; is the least idempotent radical containing r;);
r=rDsr =r,el=I
Further we will study the relations between the classes of modules defined by the

ideal I < R and classes associated to preradicals r; and 7.

Proposition 2.1. Cog (zU) C A(I) (i.e. P(ry) C P(r?), so ry > rd).

Proof. From the definition of I we have U € A(I). Class Cog (zU) is the least class
containing zrU and closed under submodules and direct products. Since the class
A(I) also possesses these properties, we have Cog (zU) C A(I). O

Proposition 2.2. {,U}' = (Cog (rU)) "

Proof. (2) From gU € Cog (gU) it follows {RU}T D (Cog (x1)) "

(C) Let M € {{U}', i.e. Homp(M,U) =0. If N € Cog (zU), then we have a
monomorphism 0 — N % U2, and every non-zero morphism 0 # f: M — N leads
to non-zero morphism

ML NEyrTy, — T,
a contradiction.  Thus Homgz(M,N) = 0 for every N € Cog(zU), ie.
1
M € (Cog (zU)) . O

Proposition 2.3. ;T C Ker H' (i.e. R(r') C R(Fy), so 1’ <Ty).
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Proof. Since Cog (zU) C A(I) (Proposition 2.1), we have (Cog (zU)) ! D A(I)' and
by Proposition 2.2 we obtain:

T =A(I)' C (Cog(al))' = {aU}' = Ker H'. O

Totalizing we can give a review of relations between the studied classes of
modules:

T C Ker H', where ;T = A(I)' = R(r') and
Ker H' = { U} = (Cog (:U)) ' = R(7);

Cog (rU) C A(I), where Cog (rU) = P(ry) and A(I) = R(r)) = P(r?);

Cog (xU) C (Cog (zU)) = {oU}" =P(F,) C T =AW = P(7);
- (

Cog (RU) CAI) C T =AD" =P(");
F =AD" =P(r);
Cog (xU) CAI) CAI)' = " =R(r)).

For the corresponding preradicals in particular we have the following situation:

Ty

Fig. 2.

where r; < 7r9 means 7; < ry. The conditions when 7, = 7, or ' = r are
mentioned above. Further we give some remarks on coincidence of other preradicals
of Figure 2.

Definition 3. The module RU will be called Ann-accessible if from
Homy(M,U) = 0 it follows Homp (M, X) = 0 for every zX with IX = 0, where

If U is Ann-accessible, then {,U}' C A(I)', and the inverse inclusion is always
true:
AN = . TC KerH = {,U}".

Thus we have ;T = Ker H', i.e. R(r') = R(Fy), which means that 7’ = 7.
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From these considerations follows
Proposition 2.4. The following conditions are equivalent:
1) rf =7y
2) KerH = ,T,;
3) /T = (U}
4) rU is Ann-accessible. O

The following particular case is worth noting.

Corollary 2.5. Let zU be a faithful module: I = (0 : rU) = 0. The relation r’' =7
is true if and only if rU is a cogenerator of R-Mod.

Proof. If I = 0, then A(I) = R-Mod, so A(I)' = 0 and we have ;T = A(I)' =
R(r") =0, i.e. v =0. Thus r’ =7, if and only if 7, = 0.

(=) Ifr’ =7, then Ker H = ;7 =0, so the relation Homz(M,U) = 0 implies
M = 0. In particular, for every simple module P # 0 we have Homg(P,U) # 0.
Therefore rU contains isomorphically every simple module, thus rU is a cogenerator
of R-Mod. .

(<) If Cog(gU) = R-Mod, then Cog(zU) = A(I) and (Cog(zU)) =
A(I)T =0, ie. Ker H = ;T =0 and this means that ' =7, = 0. O

The relation r® = ry is true if and only if P(r") = P(ry), i.e. A(I) = Cog (zU),
what is reduced to the inclusion A(I) C Cog (gU).

The coincidence of all preradicals of Figure 2 is a strong condition can be ex-
pressed as follows.

Proposition 2.6. The following conditions are equivalent:
1) =7V (ie. v =7y =rD =1y
2) r =Y and I = I?;
3) rU is Ann-accessible and weakly ingjective. O

The general situation on relations between the classes of modules in the case of
functor H' = Hompg(-,U) is illustrated in Figure 3.

3 Comparing the situations for functors T' and H’

Analizing the cases of functors T and H' one can observe an evident resemblance
of the obtained situations on classes of modules and associated preradicals. Further
we give an explanation of this similarity.

Let Ug be a fixed right S-module which defines the functor

T=T"=U®g-:S-Mod — Ab

and associated preradicals ¢, and ¢, with the respective classes of modules (see
Part II, [2]). We will show that all classes of modules and all preradicals constructed
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R-Mod

(KerH) = {zU}! = (Cog(xU))' = R(70)

(T = A = R(r)

/ (P(’fU) =

{UR}” =
\ (KerH")!
N
P = ~
~
[T = .A(I)”

Fig. 3.
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by Ug in category S-Mod can be obtained with the help of an associated module
sU* by the contravariant functor

H' = Homg(-,U") : S-Mod — Ab

as in this part of work.
We fix an arbitrary cogenerator C' of category Ab of abelian groups (in particular,
we can consider that C' = Q/Z). We denote

SU* = HomZ (ZU37 C)
and consider the contravariant functor
H' = Homg (-, U*) : S-Mod — Ab.

The purpose of the following statements is to prove that the functors T' = UR - and
H' = Homg(-,U*) define the same classes of modules, therefore they have the same
associated preradicals.

For that we need some preliminary considerations. The fixed module Ug can be
regarded as a bimodule Uy, so it defines the adjoint functors:

H = HY = Homy(U,-) : Ab — S-Mod,

T=T"=U®s-:5-Mod — Ab,

(where T is the left adjoint of H), with associated natural transformations ¢ : TH —
1,, and ¥ : 15 ,,,, — HT, which satisfy the relations:

Prony - T(Var) = lrany, H(®x) Yun = luw) (1)

for every M € S-Mod and N € Ab.
In particular, the morphism ¥,, : M — Hom,(U,U®g M) is defined by the
rule:
(W (m)](u) A wu@sm, meM, uel.

Therefore, for every M € S-Mod we have:
KeT\I’M :{meM’U®Sm:O},

and W,, is a monomorphism if and only if U®g m = 0 implies m = 0. From the
definition of the class F(Ug) we have

Proposition 3.1. F(Us) = {M € S-Mod |V,, is a monomorphism}. O
This permits us to prove the following essential relation.

Proposition 3.2. F(Us) = Cog(sU™).
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Proof. (C) Let M € F(Uy), ie. from URgm = 0 in U®g M it follows m = 0.
By Proposition 3.1 ¥,, is a monomorphism. Since C is a cogenerator of Ab and
U®gs M € Ab, there exists a monomorphism of the form:

0—Ucs M5 [[Cay Coa=C
ael

Applying the functor H = Hom,(U,-), which preserves monomorphisms and direct
products, we obtain the exact sequence:

0 arr(ean) M0 (] € ) = T] e = [ vz vz =0
ac ac?l ac
Combining H (i) with the monomorphism ¥,, we obtain the monomorphism:
M 2 g 2O H< I1 Ca> ~ T vz,
ac ac

which shows that M € Cog (sU¥).
(D) Let M € Cog(sU*). Then ry=(sM) = n{Kerf|f: M — U*} = 0. For
every morphism f: ¢M — sU* we have the following commutative diagram:

f e
M U & go)
‘IIML l‘l’H(C)
ar(M) —Y L mTH(C)
Fig. 4.

From the relation H(®¢) - Yoy = lu) (see (1)) it follows that Wy is
a monomorphism. If m € KerV¥,, then from the diagram it is obvious that
Uy (f(m)) = 0 and, since ¥y is a monomorphism, it follows that f(m) = 0 for
all f: M — U*. Therefore m € N{Ker f|f: M — U*} =0 and Ker ¥,, =0, i.e.
M € F(Us) by Proposition 3.1. O

Corollary 3.3. t; =71y« and ty = Ty~.

Proof. By definitions F(Us) = P(ty) and Cog (sU*) = P(ry=), therefore by Propo-
sition 3.2 we have P(t;) = P(ry+), so ty = ry=. But then the “nearest” idempotent
radicals also coincide: t; = 7. O

From the above results it follows that all constructions effected in S-Mod by the
module Ug and the functor T' = U ®g - coincide with the respective constructions
by the module sU* and the functor H' = Homg(-,U*). For example, the following
classes of S-Mod coincide:

F(Us) = Cog (sU*), KerT = KerH', A(J)=A(),
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(Ke""T)l — {SU*}Tl, JT: 17, J?Z ]:}', etc.

These facts completely explain the similarity of the situations for the functors T'
and H'.

From the conditions of coincidence of “near” preradicals (t, = t,,, Part II, Propo-

sition 1.6; ry, = Ty, Part III, Proposition 1.4) now follows

Corollary 3.4. Ug is a weakly flat module if and only if sU* is weakly injective. [
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Invariant transformations of loop transversals. 1.
The case of isomorphism

Eugene Kuznetsov, Serghei Botnari

Abstract. One special class of invariant transformations of loop transversals in
groups is investigated. Transformations from this class correspond to arbitrary iso-
morphisms of transversal operations corresponding to the loop transversals mentioned
above. Isomorphisms of loop transversal operations with the same unit 1 are investi-
gated.

Mathematics subject classification: 20N05.
Keywords and phrases: Quasigroup, loop, transversal, isomorphism, isotopy,
crossed isotopy.

1 Introduction

The notion of a transversal in a group to its own subgroup is well-known and has
been studied during the last 70 years (since R. Baer’s work [1]). Loop transversals
(transversals whose transversal operations are loops) in some fixed groups to their
own subgroups present special interest. Loop transversal may not exist in a given
group G to its subgroup H (for example, if G = Sg, H = St12(Sg)), but we will
study such questions further. Let a group G and its proper subgroup H be set, and
some loop transversal Ty = {¢;},. in G to H is given and fixed. How to describe all
other loop transversals in G to H? In other words, what kind of transformations are
admissible over loop transversal Ty so that the obtained sets were loop transversals
too? And how to describe the set of all such admissible transformations?

Generally speaking, such transformations are known, but not for transversals,
only for operations — they are isomorphisms, isotopies, parastrophies (of a certain
kind), isostrophies (of a certain kind) and crossed isotopies (of a certain kind). But
firstly, they are transformations of operations (transversal operations, in particular)
instead of transversals; and secondly, only isomorphisms, isotopies and isostrophies
are well studied, but such a general transformation as crossed isotopy practically
was not investigated.

These investigations are necessary and very important, since there is a number
of important and known problems reduced to research of the set of all loop transver-
sals in some given group G to its subgroup H. For example, when G = §,, and
H = 5t1(S,,), we obtain the set of all loops of some fixed order n. The calculation of
their quantity for given natural number n is a well-known open problem (enumera-
tion problem). Other known problem — about G-loops — also can be considered in
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terms of loop transversals transformations. In the present work we will investigate
what transformations of loop transversals correspond to the first well-known trans-
formation of transversal operations — to an isomorphism. We will limit ourselves
only to those transformations which keep property to be loop transversals.

Let us begin with some necessary definitions and preliminary statements.

2 Necessary definitions and statements

2.1 Quasigroups, loops and transversals in groups

Definition 1. A system < E,- > is called a left (right) quasigroup if the equation
(a -z = b) (the equation (y-a = b)) has exactly one solution in the set F for any
fixed a,b € E. If for some element e € E we have

ecx=x-e=x VreE,

then a left (right) quasigroup < E, -, e > is called a left (right) loop (the element
e € F is called a unit). A left quasigroup < FE,- > that is simultaneously a right
quasigroup is called simply a quasigroup. Similarly, left loop which is simultane-
ously a right loop is called a loop.

Definition 2. Let G be a group and H be its subgroup. Let {H;}, . be the
set of all left (right) cosets in G to H, and we assume H; = H. A set T =
{ti}icp of representativities of the left (right) cosets (by one from each coset H; and
t1 = e € H) is called a left (right) transversal in G to H. If a left transversal T
is simultaneously a right one, it is called a two-side transversal.

On any left transversal T in a group G to its subgroup H it is possible to define
the following operation (transversal operation) :

T
x(')y:z g) tzty =t.h, h € H,

and similarly for a right transversal:

T
x(')y:z g tzty = ht., h € H.

Further we will do all researches only for the left transversals in G to H; for right
transversals everything is similar.
T
Definition 3. If a system < F, « ), 1 > is a loop, then such left transversal
T = {t,},cp is called a loop transversal.

The following statements are known (see [1,6]):

T
Lemma 1. A system < E,(-), 1 > is a left loop with the two-sided unit 1.
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Proof. See Lemma 1 in [6]. O

Lemma 2. The following conditions are equivalent:

1. The set T = {ty}rep is a loop transversal in G to H;
2. The set T = {t,}rer is a left transversal in G to tHr~' = H™, V1 € G;

3. The set TTm~t = T™ is a left transversal in G to H, ¥r € G.

Proof. See [1]. O

Use further the following permutation representation G of a group G by the left
cosets of its subgroup H (see [5,6]):

d
JLIN

g(x) =y gtzH =t,H.

For simplicity we consider

then this representation is exact (see Lemma 6 in [6]), and we have G =~ G. Notice
that H = Stl(G)

Lemma 3 (see [6]). Let T = {t,}rcr be a left transversal in G to H. Then the
following statements are true:

1. h(1) =1 VheH;

2. Vx,ye B :
(T) ~ - .
N (T) ~ N (T) N
) =a\y=L'(y), ') =2\1 '(x)=1
(7) (T) (1)
where 7 \" - is a left division for the operation < E, -1 > (i.e. z\\y =z

(T)
=z - z=y)

Proof. See Lemma 4 in [6]. O

(T)
Remark 1. The operation ” \” is named a left division here — as an inverse opera-

(T)

tion to the left multiplication (multiplication at the left) ” -~ 7. Sometimes in the
literature this operation may be named a right division.

Remark 2. As we can see from Lemma 3, item 2), the elements of a left transversal

(T)

T in G to H can be represented trought its transversal operation < E, -',1 > as
left translations {L,},cp. The similar holds for a right transversal.
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At last, remind how any two left transversals T and P in a group G to its
subgroup H are connected .

Lemma 4 (see [6]). Let T = {ty}zer and P = {pz}zcp- be left transversals in G
to H. Then there is a set of elements {h(y)}zcr from H such that:

1. pp = tmh(x) Ve € E;

(P) (T) 2
2.2 - y=z - hey).

Proof. See Lemma 7 in [6]. O
This set {h(,) }eer is called (see [8]) a derivation set for transversal 7' (and for
T
transversal operation < F, ( . ), 1>).

Remind also the definitions of a left multiplicative group and of a left inner
permutation group of a loop.

Definition 4. Let < E,-,e > be a loop. Then a group

LM(<E,e>) ™ <L,lacE>,

generated by all left translations L, of loop < E,-,e >, is called a left multiplica-
tive group of the loop < E, -, e >. Its subgroup

LI(< Byye>) " <oy | lap = L7 LaL, s a,b € E >

generated by all permutations [y, is called a left inner permutation group of
the loop < E, -, e >.
2.2 Morphisms of quasigroups and loops

Definition 5 (see [2]). A mapping ® = (o, 3,7) ( «, 3,7 are permutations on a
set E) of the operation < E,- > on the operation < E, o > is called an isotopy if

V(z-y) =alz)oBly) Vz,y€E.

If ® = (v,7,7), then such an isotopy is called an isomorphism. If & = («, 3,id),
then such an isotopy is called a principal isotopy.

Definition 6 (see [3]). A mapping ® = (a, B,7), where «a, are permutations on
E and B = B(z,y) is a right invertible operation on E (B(z,y) = ¢4(y), ¢z is a
permutation on E Vx € E), is called a right crossed isotopy (RC-isotopy) of
operations < E,- > and < F,o0 > if

Y(zoy) = a(z)-Bla,y) Va,ye L.
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A left crossed isotopy (LC-isotopy) is defined similarly.
It is obvious that any isotopy is both RC-isotopy and LC-isotopy simultaneously.

Definition 7 (see [2]). The operations A(x,y) and B(x,y) on a set E are called

orthogonal, if a system
Az,y) =a
B(z,y)=b

has an unique solution in a set E x E for any fixed pair (a,b) € E x E.

It is easy to show (see [4]) that the orthogonality of operations A and B is
equivalent to the fact: the following mapping

is a permutation on the set E x E. The following is true.

Lemma 5. Let < E,-,e > be a left loop. Then RC-isotop < E,o,e > of the left
loop < E,-,e > (by RC-isotopy T = (a, B,7)) is a loop <= the operations (-)(a’id’id)
and B~ are orthogonal.

Proof. See in [3,8]. O

2.3 Communication between transformations of transversals,
morphisms of transversal operations and transformations
of derivation sets

Let G be some fixed group and H be its proper subgroup. Consider fur-
ther the permutation representation G of the group G (note that G = G,
H = 5t(Q)).

According to Lemma 4, any two left transversals T' = {t; }zcp and P = {p; }zcE
in G to H are connected with the help of some RC-isotopy (id, B,id) of their

transversal operations < E, @ ,1 > and < F, @) ,1 > (where B(z,y) = iAL(x)(y)).

It means that if we fix any good” left transversal To in G to H (for example, a
group transversal if it exists), then we will receive all other left transversals in G
to H from Ty by the help of RC-isotopy. Moreover, any loop transversal P in G
to H may be received from Ty with the help of such RC-isotopy (id, B,id) (where

B(z,y) = lAl(x)(y)) that the operations < E, 7o) ,1 > and B~ Y(z,y) = E(:cl)(y) are

ortogonal (according to Lemma 5).

Remark 3. If we consider the case G = S, and H = St;(S,), as it is described
above, it is possible to express all loops of order n as the RC-isotopies (id, B, id)

To
of some loop (group) < FE, 7o) ;1 > of order n, and the operation < E, (7o) ,1 > is

orthogonal to the operation B~!(z,y) = h(w)( Y).
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Further we will investigate only such special cases of RC-isotopy of a fixed loop
transversal Ty in G to H, which give as a result a loop transversal in G to H again.
The research will be done by the following scheme:

<512 p
I*
Ty = {tm}wEE L P = {pm}er
!
®)

Py = txhgx), {hgf))}xe E is a derivation set, corresponding to transformation ®

1
. _(——— @ ———)
P - Ve --- )

where O g) - is a permutation on a set E'x E, corresponding to orthogonal operations

< E, (T-O), 1> and B~ Y(z,y) = E(_xl)(y)

Let us begin our investigation from an elementary invariant transformation on
a set of loop transversals in G to H - from the transformation corresponding to
isomorphism of transversal operations.

(1{’)’1 S

3 The transformations which correspond to isomorphisms
of the transversal operations of loop transversals

Let T = {ty }zer and P = {p,}.cr be two loop transversals in a group G to its

T P
subgroup H, and < E,(-), 1>and < E, “ ), 1 > are its transversal operations. Fix

one of transversals, for example, T' = {t, },cp. Consider the following group:

e T ~
Me(T) Y < o aest(Se), LM< E, 7 15) CaGa ' >,

it is generated by all permutations o € St;(Sg) which satisfy the condition

(T)

LM(< E,"-',1>)CaGa™".

Lemma 6. The following propositions are true:
1. Nty (s)(G) € M(T) C St1(Sg),

2. Mq(T) is mazimal among subgroups M C St1(Sg) which satisfy the following
property:
T ~
(< B, 15) = ) (@Ga™).
aceM
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Proof. 1. By definition Mg (T) C St1(SEg). Let a € NStl(SE)(é)v then

a € St1(SE)
ozCA?oz_l = CAJ
The following property is always fulfilled for any left transversal 7" in G to H,
T ~
< e " 1) ca,
SO
(T) ~ ~ -1
LM(<E, -",1>)CG=aGa .

Since a € St1(Sg) then a € Mg(T), and

Ny, () (G) € Mg(T).
2. It obviously follows from the definition of the group Mg(T). O

Remark 4. Both bounds in the inclusion in item 1 of previous Lemma are reached:

T ~
a) Let LM(< E,(-),l >) = G, then

Ma(T) =< a|ae€ St1(Sg), é - a@a_l >= NStl(SE)(é)-

b) Let é = Sg, ]E\I = Stl(SE), then
(1) 1
<al|aeSt(Sg), LM(< E, -,1>)CaSpa " >=

Mqg(T) =
<« ’ a € St1(Sg) >= St1(Sk).

T P
Lemma 7. Let loops < E,(-), 1> and < F, (-), 1 > be isomorphic, and ¢ : B — E
be this isomorphism (note that ¢(1) =1). Then

1. P= ho_lfho for some hg € H* = Mq(T);
_ (T) |
2. ¢ =ho and LI(< B, -',1>) C hoHhg.

Proof. 1. Let conditions of Lemma hold. We have:

(P) (T)
plx - y)=p(x) - oly)Ve,y € E.
According to Lemma 3,
~ T
ty = L, where Ly(y) == @ Y,
. (P)
= L,, where L;(y)=z - y.
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Since ¢ is a permutation on a set F and ¢(1) = 1, then ¢ € St;(Sg). Further we
have

oLe(y) = Lywp(y)Ve,y € B,
Lo(y) = ¢ 'Lywe(y)Va,y € E,
L, = cp_le(x)chazeE. (1)

It means that P = cp_lfcp and ¢ € St1(Sg). Therefore we receive P = ho_lfho for
some hy € St1(Sg) and ¢ = hy.
Moreover, since

(T)

LM(< E, -",1>)=<Lg|a€FE >,

then from (1) it follows that

(T

LM< B,V 1) g =gt < LyJac E>p=

—<p 'Lyplac E>=<L,|bec E>=
P ~
:LM(<E,(-),1 >)C @G,

and hg = ¢ € Mqg(T).
2. Let o € M¢(T), then we have

a € St1(Sg),
L, € aGa~l VacE.

{a € St1(Sp),
a 'Lya = 9. € G Va€E.
a = gy (1) = a ' Lea(l) = a™ (D).
Then Va,b € E
a_llg;)a = oflL_(;)bLaLba =
= (oz_lL;é‘F)boz) . (oz_lLaaoz) (ot Lya) =

= goﬁl (a(q'w)b)gofl(a)goﬁl(b) :

Assuming a = a(u) and b = a(v) (i.e. u=a (a) and v = a~1(b)), we obtain

—14(T) |
Ol ) @) ® = 9

«

GuGv-
(T) )

(a(u) - "afv

. : : . : (T) (P)
Since « is an isomorphism of operations (- ') and ( -’), then
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and therefore

(P)

—_14(T - H
a 11(() o= gu(;)vgugv =1) e LI(<E, - ,1>)CH.

a(u),a(v) VU

It means that

P ~
o 'LI( < E,(-), 1>)aCH,

()

LI( < E, ,1>)gaﬁ0fl.

O

Lemma 8. Let T = {t,}.cr be a fized loop transversal in G to H and hy €
Ngt,(sp)(H). Define the set of permutations:

py  hgttuhy Yz e E.

Then

1. P= {pxl}xleE is a loop transversal in G to H;

P T
2. The transversal operations < E, “ ), 1> and < E,(-), 1 > are isomorphic, and

the isomorphism is set up by the mapping ¢(x) = ho(x).

Proof. 1. Let the conditions of Lemma hold. At first we can see that P = {p,/} /.
is a left transversal in G to H. It follows from Lemma 2 and the following calculation

@ =p(1) = hyttho(1) = hyt.

Any transversal conjugated with the transversal T will be conjugated with the
transversal P. According to Lemma 2, the transversal P = {p_} - cp 1s a loop

transversal in G to H.
P
2. Consider the transversal operation < FE, (-), 1 > which corresponds to the

transversal P. We have

(P)
x - y=z <= pgpy=p:h, heH, Vzryclk. (2)

Since
haltxh(] =Dy = phal(x)a

then after replacing x — ho(u) we have
Pu = ho_ltho(u)ho Yu e E.

From (2) we obtain

(P)
pxpy = pzh, h S H, (where z=x - y)7
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hg o) ho - hg thgyho = hgltho(x@y)ho -h, heH,
tho@)tho(y) =1, ) - (hohhg?).

o -y

Since hg € NStl(SE)(ﬁ) then (hghhy') = h' € H. Therefore we obtain
y) Vz,y€E,

P T
i.e. ¢ = hg is an isomorphism of the operations < F, ¢ ), 1> and < F, (-), 1> 0O

It means that conjugated loop transversals in G to H correspond to isomorphic
loop transversal operations and vice versa.

Further according to the scheme from Section 2, we will find out the form of
derivation sets {h(y)}zcr Which correspond to isomorphic transformations.

Lemma 9. Let T = {ty}secp and P = {p.}cp be two loop transversals in G
to H which correspond to isomorphic transversal operations. Let py = tyh(,) and
{"(z) }zeE be a derivation set. Then

hizy = t5 'hy tho@ho, Vo €E
for some hg € Mq(T).
Proof. Let conditions of Lemma hold. According to Lemma 7 Vx € E:

P = hg e hos
for some hy € Mg(T). From the other hand
Py = tmh(x) Vx € FE.

Therefore we have

tah(z) = hg the@ho Va € E,

hiz) =ty by tho@who Vo € E,
as it had to be shown. O

At last according to the scheme from Section 2 we will express the form of
permutations © which correspond to isomorphic transformations of transversals.

Lemma 10. Let T = {ty}rep and P = {py}zcp be loop transversals in G to H,
(P) (1)

and its transversal operations < E, -,1 > and < E, -",1 > are isomorphic. A

T
permutation © on B x E corresponds to ortogonal operations ” T and B~ (z,y)
(see in Section 2 ), can be expressed in the following form (for some hy € Mg(T)):
Ve,y e E

0= (T) .
( (2 gy o) \ ko™ g)) .
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Proof. According to the previous lemma we have: it is true for some hg € Mg (T) :
hzy =ty 'hy "tho@ho Vz € E.
Then

-1 _ ;3-1,—-1
hi) = ho o hote ¥z € B.

According to the definition, the permutation © can be expressed in the following
form
o (x,y)
= (T) _ :
e (7Y, h(xl)(y))

1 11
hiy W) = To Ty

We have Vx € E:

(T)

ho(l‘ .

hotz(y) = hy't, ! y) =

ho(z)

(1) (T)

— hal(ho(:n) \ ho(z ")),

and finally we obtain

e = (1) .
<W<MD%%me\mm@@m.u
O

Remark 5. A permutation ho = id, the derivation set {h(,)} =id Vz € E and the

permutation
(z,9)
G0 = ( (1)

correspond to the trivial isomorphism ¢ = id.

Consider the product (composition) O 1@ as a composition of two permutations
from Sgxg. We have

(T) (z, y)
o-log=( - (@ "yy) - o _
0 ( @y .. > < @y ) >
(T)
(z -y, v)

e g .
(u-@qbw&wm»\mqum m>

oDy < (2, v) ) .
= . (T) (T) = O~
v (2, by (ho(z /y)\Nho(2)) ...

As a corollary we received two interesting particular cases:

(T)
0,'0(z, 2) = (z, hgl(hou(l)\ho(z))) = (2, hy'(ho(2))) = (2, 2) Vz € E.

1
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(T)
07'0(z2, 1) = (2, hy ' (ho(2) N ho(2))) = (2, hg'(1)) = (2, 1) V2 € E,

ie. ©@* € St(a,a),(a,l)(SEXE) Va € E.
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1 Introduction and Problem Formulation
Consider a stochastic discrete system L with finite set of states

X ={mz1, z2, ..., zp}.

Assume that the dynamics of the system is modeled by a Markov process with given
stochastic matrix of probabilities transitions P = (p;;); ;_15 where

n
Spy=1li=Tnm 0<p,;<l ij=TLn
7j=1

The probability Py, (x,t) of system’s passage from the state z;, to an arbitrary state
x € X by using t transitions is defined and calculated on the basis of the following
recursive formula [2]

Py (2,7 4+1) =Y Py (y,7)pye, T=0-1, (1)
yeX

where Py, (2i,,0) =1 and Py, (z,0) =0, Vo € X\ {z;,}. We call these probabilities

state-time probabilities of system L. Formula (1) can be represented in the matrix
form as follow

m(r+1)=xn(r)P, 7=0,t—1. (2)

Here n(7) = (m1(7),m2(7),...,mp(7)) is the vector, where an arbitrary component
¢ expresses the probability of the system L to reach the state x; from z;, at the

© Dmitrii Lozovanu, Alexandru Lazari, 2010
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moment of time 7, i.e. m(7) = Py, (2;,7). At the starting moment of time 7 = 0
the vector 7(7) is given and its components are defined as follows: 7;,(0) = 1 and
7;(0) = 0 for arbitrary ¢ # ig. It is easy to observe that if for given starting vector
7(0) we apply formula (2) for 7 =0,1,2,...,¢ — 1, then we obtain

m(t) = m(0)F",
where P! = P x P x --- x P. So, an arbitrary element pgi)@j of this matrix expresses
the probability of system L to reach the state z; from z; by using ¢ units of times. It

is easy to see that for given starting representation of the vector m(0) the following
properties holds

domi(r)=1, 7=0,1,2,.... (3)
i=1

The correctness of this property can be easy proved using induction principle with
respect to 7. Indeed, for 7 = 0 the equality (3) holds according to the definition.
If we assume that (3) holds for every 7 < ¢ then we obtain the correctness of this
formula for 7 =t 4 1 as follows

Zﬂ'i(t +1) = Zzpwj,wiﬂ'j(t) = Zﬂ'j(t) prj,xi = Zﬂj(t) =1
i—1 =1 i—1 j=1

i=1 j=1

So, formula (3) holds. In order to analyze the asymptotic behavior of the state-time
probabilities of the system using formula (3) we will assume that there exists the
limit

lim P! = Q.

t—oo

If this limit exists then there exists the following limit

7 = lim 7(t) = 7(0) lim P' = 7(0)Q,
t—o0 t—o00

where an arbitrary component 7; of the vector m = (m,ms,...,m,) expresses the
probability that the system L will occupy the state x; after a large number of
transitions when it starts transitions in the state z;,. The vector m will be called
the vector of limiting state probabilities. Based on the mentioned above property
we may conclude that

n

> mi=1

j=1

for an arbitrary given starting vector 7(0). This means that the matrix Q = (¢x,y)
satisfies the condition

qu,y: 1, VrelX,
yeX

where ¢, > 0, Vz,y € X, ie. Q = (¢zy) is a stochastic matrix. An arbitrary
element ¢, , of this matrix expresses the probability that the system will occupy the
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state y after a large number of transitions if it starts transitions in the state z. The
matrix @ is called the matrix of limiting states probabilities of the Markov process.

An important class of discrete Markov process represents ergodic Markov chain.
For this class all rows of the matrix of limiting states probabilities () are the same, i.e.
Gry = Quy, VZ,y,v € X. In this case the limiting state probabilities 7;, j = 1,n,
does not depend on the state in which the system starts transitions. The vector m
of limiting state probabilities can be found by solving the system of linear equations

T=7nP

i 7Tj =1. (4)
j=1

The first condition 7 = 7P in this system is obtained from (2) when 7 — oo and
the second one reflects the property that after a large number of transitions the
dynamical system will be in one of the states x; € X. It is well known that for
ergodic Markov chains the system (4) has a unique solution [2,4]. The necessary
and sufficient conditions for the ergodicity of Markov processes are given in [2,4].

In general system (4) may have a unique solution also when the limit tlim P! does
—00

not exist. This case may correspond to periodic Markov process and a component
mj of vector 7 that satisfies (4) can be treated as the probability of the system L
to occupy the state x; at the random moment of times during a large number of
transitions. In the following we can see that the definition of the matrix of limiting-
state probabilities () can be extended for an arbitrary Markov process, however in

the case when tlim P! does not exist the elements of the matrix @ have another
— 00

interpretation.

In this paper we describe an approach for determining the matrix of limiting
state probabilities in Markov processes and propose a polynomial time algorithm
for calculating of this matrix. We show that the running time the algorithm is
O(n*), where n is the number of the states of the discrete system.

2 The main results

The aim of this section is to ground a polynomial time algorithm for determining
the limit matrix ) for an arbitrary discrete Markov process with given stochastic
matrix P. We describe such an algorithm which is based on the idea of z-transform
and classical numerical methods.

2.1 The Main Approach and the General Scheme of the Algorithm

Let C be the complex space and denote by M(C) the set of complex matrices
with n rows and n columns. We consider the function A : C — M(C), where

A(z)=1—-2P, zeC.

We denote the elements of the matrix A(z) by a; (%), i,j = 1,n, i.e.
aij(2) = 0, — 2pij € C[Z]



80 DMITRII LOZOVANU, ALEXANDRU LAZARI

where

1 ifi=j .
5i7j:{ 0 ifit; i,7=1,n.

It is evident that the determinant A(z) of the matrix A(z) is a polynomial of
degree less or equal to n, (deg(A(z)) < n, A(z) € Clz]). Therefore if we denote
D = {z € C| Ap(z) # 0} then we obtain that |C\D| < deg(A(z)) < n and for
an arbitrary z € D there exists the inverse matrix of A(z). So, we can define the
function F': D — M(C) where

where .
M j(z) = (1) 4 4(2)

and A; j(z) is the determinant of the matrix obtained from A(z) by deleting the row
i and the column j, i, = 1,n. Therefore

M;i(z) € Clz], deg(M;i(2)) <n—1, i,j=1,n.

Note that A(1) = 0 because for the matrix A(1) holds the property

n

Z(5ij —pij) = Z5ij - Zpij =6; —1=0,i=1,n.
j=1 j=1

Jj=1

This means that 1 € C\D and therefore A(z) can be factored by (z —1). Taking
into account that Fj ;(z) is a rational fraction with the denominator A(z) we can
represent F; ;(z) uniquely in the following form

m(y) o k(y)
Fij(z) = Bij(2)+ > >~ ij=1n, (5)
yeC\Dp k=1 (=)
where m(z) is the order of the root z of the polynomial A(z), z € C\D, and
a;k(y) € C, Yy € C\D, k = 1,m(y), 4,5 = 1,n. In this representation of Fj ;(z)
the degree of the polynomial B;;(z) € C[z] satisfies the condition

deg(Bi ;(2)) = deg(M;i(z)) — deg(A(z)),

where deg(M;;(2)) > deg(A(z)), otherwise B; j(z) = 0.
To represent (5) in a more convenient form we shall use some elementary prop-
1

(1—_ 2P k= 1,2,.... It is well known that in

erties of the function vg(z) =
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the case k = 1 the function 11(z) admits the series expansion vy(z) = Z 2t

In general case (for an arbitrary k > 1) the following recursive relation holds

dvg(z
vp+1(2) = %, k =1,2,.... Using these properties and induction principle we

o0
can obtain the series expansion of the function vy (2), Vk > 1: vp(2) = 3. T_1(t)2!
where Tj_1(t) is a polynomial of degree less or equal to (k — 1). -

Based on mentioned above properties we can make the following transformation
in (5) we can make the following transformation:

k 00 t
) ai,j,k(y)ZTk_l(t) <§) =

t=0

t m(y)—1 1 k+1
) Z Z <— —> i jk+1(Y) k().
y

Y

We can observe that in the relation above the expression

m(y)—1 1 k+1
Z (-g) i j k+1(Y) T (1)

k=0

represents a polynomial of degree less or equal to m(y) — 1 and we can write it in
m(y)—1
the form > f; j,k(y)tk, where (3; ; . represent the corresponding coefficients of this

m(y)—1
> ﬁ,-vj,k(y)tk for polynomial. Therefore if in the expression above we substitute
k=0

m(y)—1 1 k+1
S <_§) @; j k+1(y)T(t) then we obtain
k=0

m(y)—

Fij(2) +ZZ > Z ﬁwk

t=0 yeC\D k=0
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0o m(y)—

= Wi,j(Z) + Z t Z Z ﬁz,] kY), 4,7 =1,n, (6)

t=1+deg(B;,;(2)) yeC\D k=0

where §; ;x(y) € C, Vy € C\D, k = 0,m(y) — 1, 4,5 = 1,n, and W;;(z) € C[z
is a polynomial of degree that satisfies the condition deg(W; ;(z)) = deg(B; ;(2)),
i,j=1,m.

Note that for the norm of the matrix P we have ||P| = max z pi; = 1, and

i=1,n M j=1

therefore ||zP|| = |z|||P|| = |z|. Let |z| < 1. Then for F(z) we have

o0

F(z)=(I-zP)"' =) Pz

t=0

This means that

“)—‘
S

—~
N

SN—

o0
Z) - Zpi,j(t)zt, i,J =
t=0
From definition of z-transform and from (6) — (7) we obtain

(y)—
pijt)= ) Z ﬁmk ), Vt > deg(Bi (), i.j = T,n.

yeC\D k=0

Since 0 < p; ;(t) <1, i,j =1,n, VYt > 0, we have
Y| > 1, ¥y € C\D, fi;5(1) =0, Vk > 1.
This involves «; (1) =0, Vk > 2.

Now let us assume that A(z) = (z — 1)™MT(2), T(1) # 0. Then the relation
(5) is represented as follows:

@ija(1) ) i k(y
EJ(Z) = ZJ_ T + BZ'J(Z) + Z “J,
ye(C\D)\{1} k=
i) Yz
- 5 — 1 T(Z) Y Z?] - 17”7

where Y; j(2) € C[z] and
deg(Yij(2)) = deg(Bi;(2)) + deg(T(2)) = deg(Bi;(2)) + deg(A(z)) —m(1) =

=deg(M;;(z)) —m(l) <n—1-m(l) <n-—-2, i,j =
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In the following we will denote

Y(2) = (Yij(2); jotm> a1 (1) = (i1 (1)) j—17-
Then the matrix F'(z) can be represented as follows:

1

S-1 ai(1) + L Y (2). (8)

T(z)

From this formula and from definition of the limiting-state matrix ) we have

F(z) =

Q=—a(1), (9)
i.e @ in the inverse matrix of (I — zP) corresponds to the term with the coefficient
1

1—2
From (8) and (9) we obtain formula

Q=lim(1—2)(I - 2P)7 L,

In the following we show how to determine the polynomial A(z) and the function
F(z) in the matrix form.

2.2 Algorithm for Determining the Polynomial A(z)

Let us consider the characteristic polynomial
n
K(z)=|P—=zI|= Zykzk.
k=0

In this polynomial the coefficient of the term with maximal degree of variable z is
Vp = | — I,| = (—=1)"™ # 0. This means that deg(K(z)) = n and we can represent
K (z) in the form

K(z) = (—1)"(z" — 12" — 2" 2 — ... — ).
If we denote ag = —1, then it is easy to see that the coefficients v can be represented
as follows:
ve = (=1)"an_g, k=0,n.

In [1,5] it is shown that the coefficients «y can be calculated basing on Lever-
rier’s method using O(n3) elementary operations. This method can be applied for
determining the coefficients ay, in the following way:

1) We determine the matrices

P = (pi,j(k))i,jzﬁv k=1mn,
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where P®) = P x P x -+ x P;

2) Then we determine the traces of these matrices:

sp = trP®) =3 "p; k), k=Tn;
j=1

3) Finally we calculate the coefficients

1 k-1
ak:E sk—Zajsk_j , k=1n.
=1

If the coefficients oy are known then we can determine the coefficients of the

polynomial A(z) = 3 By2"*. Indeed, if z € C\{0} then
k=0

1
P—-I

A() =T = 2P| = (=2)" |P -

n 1 n
= (=1)"" Z Ve g = (=" Z vk = Z(—l)"z/n_kzk =
k=0 k=0

n n

(=) (=1)" a2 = Z(—ak)zk.

e
Il
o
e
Il
o

For z = 0 we have

Therefore finally we obtain

A(z) = Z(—ak)zk, Vz e C.
k=0

This means By = —ag, kK = 0,n. So, the coefficients G, k& = 0,n, can be
calculated using a similar recursive formula

1 k-1 ) k-1
By = —ap = e Z%Sk—j =7t Zﬁjsk—j , k=1,n,
=1 =1

50:—040:1,

We can use the following algorithm for determining the coefficients [y.
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Algorithm 1.1: Determining the coefficients of the polynomial A(z)

1) Calculate the matrices P*) = (pij(K)); jetme k=115

2) Determine the traces of the matrices P*) :

Sk :tTP(k ij,] = 7 n;

3) Find the coefficients

k-1
1
Po=1, fe=—+ skt Y Bisw—j | k=T

Jj=1

2.3 Polynomial Time Algorithm for Determining the Function F'(z)

Consider
T'(2) = (z — 1)T(2)

and denote N = deg(T'(z)) = n — (m(1) — 1). We have already shown that the
function F'(z) can be represented in the following matrix form:

N—

—_

R*) Lk
z
k=0

where
N-1

1 1 . .
— m( R M, 1,5 =1,n.
k=0

We will make some transformation using the identity I = (I — zP)(I — zP)~. We
have

N—1 N-1 N—-1
T'(2)] = (I—2P) Y Z"R® =" FRW _ N " A (pRW) =

k=0 =

N—-1

= RO + 3" 2H(RW — prE-DY _ N(PRIN-D),
k=1
N
Let T'(z) = Y B;2* and substitute this expression in obtained above re-

lation. Then we obtain the following formula for determining the matrices
R®, k=0N—-1:

O =pg1; R® =g 1+ PRV =T N_—1. (10)
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So, we have

where
N—

~ S RO =T

k=0

H

Based on these formula we can develop algorithm for determining the matrix Q.

2.4 Polynomial Time Algorithm for Determining the Matrix
of Limiting-State Probabilities Q

Consider
N-1 N-2
T(z)= Y ws Y y ax(1)
k=0 k=0
Then according to relation (8) we obtain
N-2
(k) k
. z
Vij(z) Fo(2) = Yij g::o %ij T
T'(z) " z—1 T(z) A
This involve
N-1 i N-2 i N-1
>R = Vig(@) =yl TE) + (2= D 3w =uiy 3wt
= k=0 k=0
N-2 —2 N-1 N-1 N-2
k k—1) k
Y = Y Dy =
k=0 k=0 k=0 k=0

N—-2
k—1 N—-2 _
= (vowi ;YD + Y eV =y F e (vl D)
k=1

If we equate the corresponding coefficients of the variable z with the same expo-
nents then we obtain the following system of linear equations:

(0) _ * (0)
Rij =70Y; = Yij

k k—1 k - .
RE,)—%?/”+Z/Z(] )_yz(,j)’k:1’N_2’ i.,j=1,n.

(N=2)

N—1
RE’] ) = fYN 1y2’] + y 9
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This system is equivalent to the following system:

uo =0yt — B,

(k)

, k—1 —
N 2 N

Here we can see that there exist the coefficients ugkj), (k) ¢ C,k=0,N—-2
such that

yl(];) —ugj)y”—i—vfj), k=0,N—-2,1,j=1,n.

From the first equation we obtain

ug’oj) =70, vgg) = —R(g), L, 7 =1,n.

From the next N — 2 equations we obtain

(k)

k—1
yz‘y_’yyz‘]—i_y( )

k * k—1) k—1 k
= R =y ol Vul ol - R =

= (ye + s Dyt + WY —RY), k=T N =2, i,j =Tn,

which involve the recursive equations

ultd = a7V oy, o = R k=T N2, 4 =Tn.

In a such way we obtain the direct formula for calculation of the coefficients:

87

j: 17n7

k k
:Z% ZRH, k=0,N—2, i,j=1n.
r=0 r=0
If we introduce these coefficients in the last equation of the system then we obtain
N-2) N—2 X N-1) . .
uz('7j )yw + Ui(,j ) = _/VN—lyij + RZ(J )7 1) = 17” <~
N-1
< Y Z/y?“ = Z Rf?) L,j=1Ln <
r=0
N=L
Z Rz’7j R
= * r=0 2,] i —1n
yz,] N—1 T(1)7 7] s by
>
r=0
where R;; = z R”, ;J = 1,n. Finally, if we denote R = (R;;); ;_1 then
1
Q=R

(11)
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Based on result described above we can describe the algorithm for determining the
matrix Q.

Algorithm 1.2: Determining the Limiting-State Matrix Q

1) Find the coefficients of the polynomial A(z) = Bz using Algorithm 1.1;

n
k=0

2) Divide m(1) times the polynomial A(z) by z — 1, using Horner scheme and
find the polynomial T'(z) that satisfies the condition 7'(1) # 0. At the same time
we preserve the coefficients 3, k = 0, N, of the polynomial T7(z) = (z — 1)T'(2)
obtained at the previous step of the Horner’s scheme;

3) Determine T'(1) according to the rule described above;

4) Find the matrices R*®), k =0, N — 1, according to (10);
N-1

5) Find the matrix R = Y. R®);
k=0

6) Calculate the matrix @ according to formula (11);

It is easy to check that the running time of Algorithm 1.2 is O(|X|*). Indeed,
step 1) and step 4) of the algorithm use O(|X|*) elementary operations and each
of remainder steps 2) - 3) and 5) - 6) use in the worst case O(|X|?) elementary
operations.

3 Numerical examples

In this section we give some numerical examples which illustrate the main details
of the algorithms from previous section.
Example 1. Consider the discrete Markov process with the stochastic matrix

of probability transactions P = ( 01 > We can see that P™ = < 10 >,

10 0 1
p2tl — < (1) (1) ) , ¥n >0, i.e. the Markov chain is 2-periodic.
So, in this case the limit lim P" does not exist, but there exists the matrix

n—oo

which can be found by using algorithm described above. If we apply this algorithm
then we obtain:

(01 s (1 0Y) _ _ 2 o
J)P_<1 0>,P —<0 1>,31—trP—0,32—trP =2;

1
fo=1, fr=—s1=0, B2 = —5(32 + Bis1) = —1;

2) We divide the polynomial 3222 + 12 + By by z — 1 using Horner’s scheme
-110 (1

11-1]-1]0
1]-1]-2
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and obtain m(1) =1, N=2; g5 =1, =0, f5=-1; vo=—-1, 1 =—1;
3)T(A) = +mn=-2%

4) RO = g1 = ( é

S = N
524
=
Il
sy
=%
~
_l_
Y
524
Il

7N
_ O
S =
N———

0
1
5) R= RO 4+ RO — <

1 1711 0.5 0.5
6)Q—_T(1)R_§< 11 ) B ( 0.5 0.5 )
In such a way we obtain the limit matrix @ = < 8; 82
considered process is not ergodic because the matrix P contains zero elements
VYn > 0. The rows of this matrix are the same and the vector of limiting
probabilities 7% = (0.5,0.5) can be found also by solving the system of linear

equation (4).

) , however the

Example 2. Consider the Markov process with the stochastic matrix

P = < 82 82 > We can see that in this case the Markov process is ergodic.

We can find the matrix @) using our algorithm:

(05 05 o (045 055\
P_<0.4 O.6>’ P _<0.44 O.56>’
s1=trP =0.540.6 = 1.1, sy = trP? = 0.45+ 0.56 = 1.01;

1 1
Go=1, 1 =—s1=-11, By = —5(82 + 6181) = —5(1.01 —1.1- 1.1) =0.1;

01]-11 |1
1101] -1
1101]-0.9

Go=1, B =-11, 5 =0.1; yo=—1, 1 =0.1; T(1) =y + 7 = —0.9;

0) — gx7 — Lo (1) _ g+ ©0) _ —-0.6 0.5 .
=t (0 1>’R A+ PR (0.4 05 )’

R=R"+ R <0.4 05 ) =T =54 5 )

4/9 5/9
4/9 5/9
elements of the matrix P(™ are non zero when t — co. So, this is ergodoc Markov

We have Q = < ) . The rows of this matrix are the same and all

4
process with the vector of limiting probabilities 7] = g As we have shown this

vector can be found by solving system (4).
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Example 3. We consider a non ergodic Markov process with the stochastic matrix
of probabilities transactions

1 0 0
P=| 0 1 0
1/3 1/3 1/3

In this case the solution of the system of linear equations (4) is not unique. If we
apply the proposed algorithm we can determine the matrix ). According to this
algorithm we obtain:

100 100 1 0 0
p_| 00| p_ O 0| p |0 1 0 |
111 441 13 13 1
333 999 27 21 27

s1=1trP ="7/3, sy =trP?>=19/9, s3 = trP*=155/27; By = 1,

fr=—s1=—7/3, o =—(s2+0151)/2=5/3, B3 = —(s3+ 152+ P251)/3 = —1/3;

1/35/3]-7/3 1
1 -1/3]4/3] 1
1-1/3] 1 | 0
1] -1/37]2/3

Bo=-1 B =4/3, B3=-1/3; =1, m=—1/3; T(1) =y +m = 2/3;

-1 0 0 1/3 0 0
RO=pgir= 0o -1 0 |, RY=p31+PRO = 0  1/3 0 |;

0 0 -1 —-1/3 -1/3 1

—2/3 0 0 ) 1 0 0

R=R® 4+ RM = 0 -2/30):Q=——-R=| 0 1 0

“1/3 —1/3 0 ra) 1/2 1/2 0

So, finally we have

1 0 0
Q= o 1 o0
1/2 1/2 0

In this case all rows of the matrix () are different. It is easy to observe that for the

considered example there exits lim P = Q.
n—oo
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Numerical modeling of multidimensional problems
of gravitational gas dynamics
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Abstract. The aim of this paper is to implement and analyze a nonoscillatory high-
resolution scheme for multudimensional hyperbolic conservation laws. Using methods
of Nessyahu and Tadmor for solving three-dimensional equations of gravitational gas
dynamics we provide a central two-step (predictor and corrector) scheme.
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1 Introduction

High resolution numerical schemes are used to solve multidimensional problems
of gravitational gas dynamics. Most of modern cosmological models assume exis-
tence of two matter types in the Universe — baryonic matter and another one known
as a dark matter. The first may be straight examined and includes atoms of any
sort. The second one is undetectable by its emitted radiation, but its presence
can be inferred from gravitational effects on visible matter. Gaseous nebula is con-
sidered to be a formation of gas, dust and other materials that “clump” together
to form larger masses, which attract further matter, and eventually become big
enough to form stars. The remaining materials are then believed to form planets,
and other planetary system objects [1,2]. For a sufficiently accurate description
of these problems we need to apply high-resolution difference schemes which use
high-order schemes. A stable calculation in presence of shock waves requires a cer-
tain amount of numerical dissipation, in order to avoid the formation of unphysical
numerical oscillations [3].

A three—dimensional difference scheme of the type TVD and some other related
results are presented in the paper [4].

2 Governing Equations

The equations of a self-gravitational ideal hydrodynamics may be expressed in a
conservative form with a source term:

© Boris Rybakin, Natalia Shider, 2010
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ou n OFx n OFy n OF,
ot ox oy 0z

together with Poissons equation

=0, (1)

V2 = 47Gp, (2)

here U is a vector of conservative variables; Fyx, Fy and F, are numerical fluxes.
In equation (2) ®, G and p denote respectively the gravitational potential, the
gravitational constant and the density.

Equation (1) for ideal gas with self-gravity U is expressed in terms of

U= (pa pVXapV)HpVZ?pE)T’ (3)
PUz

pv2 4 p + pga

Fyx = PULVy , (4)
PUZV,

pE +p+pg
here v = (vm,vy,vz)T are the speed components, g = (gx,gy,gz)T = —V® is the
gravity, £ = # + 5 fl)p is the total energy, and p is the pressure. Components

Fy and F, are obtained similarly [1]. The pressure is presented by barotropic and
isothermal equations of state with v = 5/3.

3 Discretization

Many modern high-resolution numerical schemes for gasdynamics conservation
laws use the Godunov approach. These methods are also called finite volume me-
thods. They, as a rule, use two-step-by-step methods of type predictor-corrector.
Many of them use a uniform grid: cubic or parallelepiped. These schemes utilize
the sliding average of the solution u(z,y, z,t) in x direction:

1 A

u(x,t) = — [ u(s,t)ds, ILy={s:|s—zx|< —x}

so that the integration of the conservation laws (1) over the rectangle I, x [t,t+ At]
gives the equivalent formulation:

t+Ax T
u(z,t + At) = u(x,t) — Aia; [/I ’ flu(x + A7,7))d7— (5)

_ /:+A:r flu(x — %,T))dT}.
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Central schemes of the type Lax-Wendroff denote a class of difference methods
for solving hyperbolic partial differential equations. The original one involves a
strong viscosity and low resolution. Nessyahu and Tadmor [5] proposed a second
order accurate scheme with a piecewise constant approximation replaced by linear
interpolation. Thus the resolution of Nessyahu and Tadmor scheme is better than
the resolution of upwind schemes, and are much more easier to implement than the
schemes that use Riemann invariants.

The average value W} may be calculated at a time ¢t" in the mesh cell I; =
{2, 2 < T < mjgg /2}. It is necessary to form a piecewise linear interpolation
polynomial with respect to mean values w7 at a time " in order to calculate the
mean value in the cell Ij+% ={z:2; <x <z} at the time level AL

A 1-D piece-wise linear approximation may be written as follows

we,t") = 3 [0 +w) () @),

Here x,(z) is a characteristic cell function, but w;’ is a first order limiter built
on mean values of neighbourhood cells {w7}}. If {w, t > "} is a conservation laws
exact solution w; + f(w); = 0, then a central difference scheme is obtained versus
Godunov’s upwind scheme. Let E?H/z(t) = 2= f1j+1/2 w(,t)dé be a mean value
shifted to the cell center. Then the control value (5) integrating gives:

W () = ()~ (6)

tn+1

_)\[é /t:”“ f(wjy1(7))dr — ﬁ /t" f(ug(T))dT}-

Here A = ﬁ—; is a common restriction to the time step

Piece-wise linear mean values constructed at time-step ¢ = ¢" give W}, /2 (t+l) =
tn+1

12(why g + w}) + 1/8(w; — wj_;). It follows easily that & i fwj(r))dr ~
f(w;(t"F1/2)). The values
n+

Aty
Wit = w - S(f(wy) (7)

[N

are calculated in the end of the predictor step.
The expression
st 1 P} L / n+% n+%
Wit = 5@ W) g+ wh) = A[fE) ~ S]] ®)
gives a possibility to obtain the values on the corrector step. Here w; and f(w;) are
the spatial discrete slopes for the corresponding mesh functions described in [4,9].

Let the piecewise linear scheme (8) be modified in order to avoid the shift by 1/2

L (we)js1 — (wa)y1)- (9)

1
W = L+ 20+ W) —

J 4
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A nti nti 1
= 3 [F@E) = i) = gy = (wa);y).

Consider (9) so that (w;); and (w;)
4

jl are the discrete time derivatives for the
t" and t"*! time steps. The value w;L is defined on the predictor step by (7). The
Courant-Friedrichs-Levi condition must be fulfilled for the given central difference
scheme.

Consider a two-dimensional case, then a piecewise linear approximation @} is

0]
obtained for the mean values corresponding to the cell center Cj;:
Ax Ay
Cij = { (&) e~ il < ol — il < 2}
2 2
For the predictor step we have the following;:
_ T — T N
wa. ) = 3 [0+ () + o) o) (10

here ng and w;; are the limiters along x and y axes.

4 Numerical Experiments for High Resolution Schemes. Numerical
tests in 2D

Implementing any differrence scheme includes a quite important stage — testing.
Our code was tested using three test problems in a two-dimensional setting thus
the accuracy and robustness could be examined. The first test to implement was a
Sedov-Taylor problem. It is a well known and rather severe spherically symmetric
shock wave propagation problem. We complicated it by considering an interaction
of two spherically symmetric shock waves propagating from two explosion sources
of equal power. Thus the oscillationns beyond shocks and steep gradients common
to this difference scheme may be analyzed.

. s

Figure 1. Sedov-Teylor test for interacting shock waves. On the left figure t=2.2631,
on the right t=4.6978

The second test is a shock wave and gas buble interacting problem. The buble is
considered to be filled in with the gas of low density [6]. And the last test problem,
considered in this paper, was taken from [7].
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Figure 2. 3D figures for Sedov-Teylor test. Time t=4.6978

4.1 Sedov-Taylor test

Consider a rectangular 400 x 400 cell computational domain. Two power sources
are situated on its diagonal and equally distanted from the center. Spacial steps are
dx=0.05 and dy=0.05, specific heat ratio is v = 1.4. The initial values of density and
pressure are 1.0 in the whole domain, velocity components are equal to 0. Notice that
rectangular grids are noninvariant with respect to rotation. So the difference scheme
“quality” can be estimated by obtaining a spherically symmetric shock waves.

Figure 3. Shock waves interacting
with gas bubble at time t=0.12

Figure 5. Shock waves interacting
with gas bubble at time t=6.586

Figure 4. Shock waves interacting with
gas bubble at time t=2.335

] B
T

Figure 6. Shock waves interacting with
gas bubble at time t=10.0
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|
@
) |
Figure 7. Shock waves in-

teracting with gas bubble at Figure 8. Shock waves interacting with
time t=14.058 gas bubble at time t=18.988

o |

4.2 Bubble test

We simulate the interaction of a low density gas bubble of radius r = 0.2, centered
at (0.5, 0) with a shock wave. The shock is initially at x = 0.2, and the initial condi-
tions to the right of the shock and outside the bubble are (p,u,v,p)’ = (1,0,0,1)T,
inside the bubble the pressure and density are p = 1 and p = 0.1, and to the left of
the shock, they are determined by the Rankine-Hugoniot conditions [3].

We consider the 2-D Euler equation of gas dynamics in the strip R:(-0.5, 0.5)
with the solid wall boundary conditions prescribed at y = 40.5. The initial data
correspond to a vertical left-moving shock, initially located at x = 0.75, and a circular
bubble with radius 0.25, initially located at the origin. Notice that as the problem
was considered for the rectangular grid, then the low density gas domain should
be defined for the corresponding rectangular domain. See on the right-hand side
in figure 3. These results demonstrate the robustness and stability of the proposed
central scheme to evolve the solution of hyperbolic conservation laws. In (3) — (8)
the interaction of gas cloud and shock wave at various times is presented.

]

Figure 10. 2D shock tube  t=0.90947

Figure 9. 2D shock tube
t=0.4564

4.3 Two-dimension shock tube test

Consider (1) 2-D shock tube problem [7,10]. Computational domain is a
square R:{0:1 x 0:1}, divided into four quadrants by lines x = 1/2, y = 1/2.
Spatial steps are dx=0.0025 and dy=0.0025, specific heat ratio is v = 1.4. We
denote the quadrants [7]: left lower — 1.1, right lower — 1.2, left top — 2.1,



98 BORIS RYBAKIN, NATALIA SHIDER

right top — 2.2 and set a Riemann problem initial data in these quadrants as
follows: (p,u,v,p)T = (2.0,0.75,0.5,1.0)"; (p,u,v,p)’ = (1.0,0.75,-0.5,1.0)T;
(p,u,v,p)" = (1.0, -0.75,0.5,1.0)7; (p,u,v,p)" = (3.0, —0.75,-0.5,1.0)T.

In Figures (11) — (12) p is the density, u and v are the velocity components,

p(u? +v?)

E =
pe + 5

is the total energy per unit volume and e is the internal energy. Ideal gas law
p = pe(y — 1) is used to solve the system of equations that is under consideration.

;

Figure 11. t=1.3686 Figure 12. t=1.9106

-

Figures 9 - 12 present the disttribution graphs of the density in the different
time steps. Here the number of Courant-Friedrichs-Levi is CFL=0.45. The results
almoust coincide with the data obtained in [7]. One may observe that shock fronts
are enough sharp and there are not any considerable oscillations beyond them.

4.4 Conclusions

We have presented a difference scheme for solving multidimensional gas-dynamics
equations. In particular it has been shown that the scheme and code are able to
model the processes goverened by conservation laws robustly and accurately. The
main purpose of this article was to develop high resolution schemes and to illustrate
their potential. Our numerical experiments suggest that these schemes have a good
resolution and may be applied for solving various astrophysical problems.

This article has been written under the support of the grant RFFI - Moldova
(IKI RAS - IMI ASM) 08.820.06.40 RF.
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1 Introduction

Let D = {# € C : |z] < 1} be the unit disk in C, T = {|z| = 1}
be the unit circle, I" = (0,1]",T" = T---T, D" = {2z = (21,22, ", 2n)
|zjl < 1,7 = 1,2,---,n} be the unit polydisk, H(D) be the space of all holo-
morphic functions in the unit disk, and let H(D") be the space of all holomor-
phic functions in the polydisk. Let T'(f,7) be the Nevanlinna characteristic of
f, f € H(D) [1]. Let below always w be a function from the set of all pos-
itive slowly growing functions, w € L'(0,1) such that there are two numbers
w(AT)

< My,
w(T)
7 € (0,1), X € [qu,1] (see [7]). We define several subspaces of H(D) for fixed
function w € L'(0,1], w > 0.

1 _
vaw,ﬁ_{

L —

p7wia

my > 0,M, > 0 and a number ¢, € (0,1) such that m, <

R
€ HD) : Oilflzgl/o (T(f,7))Pw(l —7)dr(1 — R)® < —l—oo} ,

— %

1
fe HD): / [ sup (T(f,7))Pw(1 — T):| (1-R)¥dR < +o0 ¢,
0 L7e(0,R]

N e = {f € H(D): /01 </0R(T(f,7'))7’w(1 — 7)d7> 5(1 — R)*dR < +oo} ,

N g = {f cnm: [ 1 ([ weiseora) (1 — ) < +oo},

—Tr
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N2 w= {f € H(D): /W (/01 In™ | f(76)|Pw(1 — 7)d7> %dé < +oo} ,

—T

NP = {f e (D) sswp [ (| (r e < oo} ,

7<1J—7

where 0 < p,qg < o0, a > —1, 3> 0.

Note that these are complete metric spaces which can be checked without
difficulties.

It is obvious that for ¢ = oo, w = 1 the N;q’w coincides with the well-known NP
spaces of holomorphic functions with bounded characteristic [5].

In recent papers [4,5] it was noted that the following assertions concerning the
action of differentiation D(f)(z) = f/(z) and integration I(f)(z) = [, f(t)dt are
valid in mentioned analytic classes. N;l’q’a is closed under differentiation and inte-
gration operator (if w(|z|) = (1—2|)* we denote Ny, ., by Ny g.0)s Ni g0 and Nﬁ%w
are closed under differentiation operator D(f) if and only if fol w(t)(In $)Pdt < +oo0.
The study I(f),D(f) in Smirnov NT class were studied also earlier (see [6] and
references there).

We note that much earlier in [2] Frostman then W.K.Hayman [3] established
that the NP class is not invariant under differentiation operator, but NP, p > 1 are
closed under integration operator, but not N*.

The natural question is to study differentiation operator in Nzl;,m o 0 =1,2,3,4,5.
The goal of this paper is to provide several new sharp results in this direction.
Finally we would like to indicate that all assertions of this note were obtained by
modification of approaches and arguments provided recently in [4]. All our results in
higher dimension were obtained for n = 1 in [4]. Throughout the paper, we write C
( sometimes with indexes) to denote a positive constant which might be different at
each occurrence (even in a chain of inequalities) but is independent of the functions
or variables being discussed.

2 Main results

Motivated by the mentioned above results in this section we provide new asser-
tions concerning differentiation operator D(f) in new Nevanlinna-Djrbashian type
spaces that were defined above. In the following assertion, we provide several sharp
results on the action of the differentiation operator in Nevanlinna type analytic
spaces in the unit disk complementing previously known propositions of this type
obtained earlier by various authors (see, for example, [2-6] and references there).

Theorem 1. 1) N;wﬂ is closed under differentiation operator D(f) if and only if

R P
1
sup (1—R)O‘/ <ln >w(1—7')d7'<oo,0<p<oo,a20.
Re(0,1) 0 -7
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2) Niwﬂ is closed under differentiation operator D(f) if and only if

1 1 p
/ supw(l — R)( In (1 —-7)%1 <00,0<p<o0, a>—1L.
0 R<T 1-R

3) Ngq,wﬂ is closed under differentiation operator D(f) if and only if

1 R 1 p %
/ </ w(1—7)<ln1 ) dT) (1-R)*dR < 00,0 < p,q<o0, a>—L.
0 0 -7

In the following theorem we provide sharp assertions concerning the operator of

. .. . A 5
Differentiation in N, @ and Ny o

Theorem 2. D(f) is acts from N* — and N° _ to N}

p,q,w p,q,w $,5,W?

~ 29_a_; 2 1
W1 Jaf) = w( = 2D F (1= |a) 7727 S =2 > 0,52 1 s > max{g.p}

/01 (ln%)sw(t)dt < 00.

Now we formulate some new sharp results in higher dimensions. Let always
below for any function f € H(D"),

if and only if

0f(z1,29,...,2n
Df(z) = E(?zll 2 0z )

Note that Nevanlinna type classes in higher dimension were studied also earlier see
for example [10] and references there.

Theorem 3. Let 0 < p < o0, fol w;i(t)dt < 400, j=1,2,...,n. Then

P
/ </ In* ‘Df(ﬁgl, ey Tnén)ldy - d§n> 5_ywj(1 —7)dr ... dry, <
P
<C (/ Int | f(71&1, ...y Tun)|dEr . .. d£n> 5y wi(1 = 7)dry ... dry,
In n
T = (11,...,70), 7 € (0,1).

if and only if
1 1 p
/wj(t)<lng> dt < 400, j=1,2,...,n.
0
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Theorem 4. Let s > 1,s > max{q,p},w = 7 w;. Let

29 _aq_q
(L —lzl) = :

q
s

3

2 1 —
g ——>0, wj(l— ‘Zj‘) :wj(l_ ‘Zj‘)

Then Df is acts from N;q@(N;q@) to Ns{&w if and only if

1 s
1
/ wj(1—7)<ln >dTl...dTn<—|—OO,j:1,2,...,’I’L,
0 1—71

where
Ni g ®") = {f en@): [ ([ wiseormwa - nar) < +oo} ,
N @ ={semo: [ ([ wireora)”

xIp_jw(l —m)dm .. .dr, < —l—oo}.

Let us mention some lemmas that are needed for the proofs.

Lemma 1. The following estimates are true.

1)

/ In™ ’,Df(Tl(Ply oo 7Tn90n)’d901 codp, <
— <1+T1 1—|—Tn>

SC’((E:llnl_lTJ)+/nln+|f(?§)|dmn(£)>, T 5 Ty
=

ne1),i=1,...,mn

2
wer (S ) ser(H ) e o)
T( 1) = o [t If(RE g, R € (0.1),

1
Lemma 2. Let A\, = 2™, X\ > 0, 7, = exp <_W> . Then for ¢ € [0,2x]|, there

exist a function f, f € H(D),

—— f@) =) XN 0<a<LA>0.
" k=0

In™ \f’(Tnei‘p)\ >Cln
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Lemma 3. 1) Let R,, = exp <—2)\—m € (0,1, t € (0,40), A > 0,
J

j=1,2,...,n. Then there exists a function f, f € H(D"),

t n t
. . 1
<1H+ IDf(lee“”,---,Rmnew”)|> >C) (hﬂ ﬁ) , i € (0,2n].
j=0 mj

2) .
/n <1n+ |Df(7—1£17"-a7—n£n)|> d¢y ... d¢&,

is growing as a function of 11, ..., T, for every s > 1, f € H(D").

Remark 1. The statements of Theorem 2 for ¢ = p = s were established in [4].

Remark 2. As W.Hayman shows in the unit disk there is a function so that
1

T(r,I(f)) > Clnl—, T(r,f) < C,7 € (0,1). Let X be any normed class
-7

X C H(D) so that ||fllx@w) < Csup,T(7,f). If for f € X(w), I(f) € X(w),
1
1—171
1,2,3,4,5 under some natural additional assumption on w.

then || In I x(w) < +00. As X(w) we can obviously take any space N/ i =

p7q7w ’

Remark 3. It is not difficult to see that the statements of Theorem 1 and Theorem
2 remain true if we replace D operator by A\(f)(z) = >_r_o fe(2)DF(f)(2), where f;

are functions from N?

pagws © =1,2,3,4,5. The same statement is true for Ik,

Note that with the help of so-called slice functions technique in [4,9], some results
of this paper can be even expanded to the unit ball.
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A class of algebraic systems of signature o is any set (possibly empty) of systems
of signature o which contains together with every its system all isomorphic to it
systems. A class K of algebraic systems of signature o is called a universal class
if there exists such a set 3 of universal formulae (V-formulae) that K be formed of
all systems of signature o, with the formulae from ¥ holding true within it. If all
formulae from X are identities or quasi-identities, then the class K is called a variety
or quasi-variety, respectively.

In [1] W.Taylor defined the product of two varieties of algebras of different
signatures as a variety of non-indexed products of algebras from these varieties.
The non-indexed product of two algebras A and B is defined as an algebra with
the basic set equal to the Cartesian product of the basic sets of these algebras and
with the set of operations consisting of all pairs of terms of the same number of
variables. It is difficult to investigate this product, which we will name hereafter
a Taylor product, due to the fact that the signature of the Taylor product of two
(or more) varieties is complex, and it is difficult to investigate the operations of the
algebras from this variety.

This paper presents a new concept for the product of two or more classes of
algebraic systems of different signatures and shows that the product of universal
classes is a universal class, the product of quasi-varieties is a quasi-variety, and the
product of varieties is a variety.

1 Preliminary notions and results

For any class K of algebraic systems of signature ¢ we will denote by
S(K) — the class of all subsystems of K-systems,

(K) — the class of all Cartesian products of K-systems,

(K) — the class of all filtered products of K-systems,

H(K) — the class of all homomorphic images of K-systems.

P
F
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If S(K) = K, P(K) = K, or H(K) = K holds for a class K, then one class
K is called hereditary, multiplicatively closed, filteredly closed, or homomorphically
closed, respectively.

Next we will need the following main results from the variety and quasi-variety
theory, obtained by Birkhoff G. and Mal’cev A.lL

Theorem 1 (Birkhoff [2]). A class K of algebraic systems is a variety if and only
if the class K satisfies the following conditions:

(a) s hereditary,

(b) is multiplicatively closed,

(¢) is homomoprhically closed.

Theorem 2 (Mal’cev [3]). A class K of algebraic systems is a quasi-variety if and
only if the class K satisfies the following conditions:

(a) s hereditary,

(b) s filteredly closed,

(¢) contains the unitary system.

It is worth reminding that a filter over a non-empty set I is a set D of subsets
of I that satisfies the following conditions:

1) AeD&BeD=ANBeD,

2) AeD&ACBCI=BeD,

3) 0¢D.

It is obvious that the set of all filters over [ is a partially ordered set relative to
the inclusion. A maximal filter over [ is called a ultrafilter.

A filtered product of algebraic systems is defined as follows. Let A;, i € I, be
a set of algebraic systems of the same signature o and D a filter over I. We define
the basic relation = on the Cartesian product A =[[,.; A;, putting a = b (a,b € A)
if and only if the set of indices {i € I|a(i) = b(i)} belongs to the filter D. The
binary relation = is an equivalence; moreover, it is stable relative to any operation
of system A, that is, if f4 is an n operation of the system A, then

ag =h&... &an, =by, = flar,...,an) = f(b1,...,by)

for any elements a;,b;, i = 1,...,n, from A. This means that the operations f4/=,
f € o, and predicates 74, r € o, can be naturally defined on the set A/ = of classes
of equivalences a/ =, (a € A) in such a way that:

fA/E(al/ =, ...,a,/ =)= fA(al,...,an) =,

where n is the arity of the functional symbol f; in A/ = the following relation

TA/E(CH/ = ...,an/ =),

holds, where m is the arity of predicate r if and only if the set {i € I|4; |=
r4i(ay(i),...,an(i))} belongs to the filter D. The algebraic system, built in such a
way, is denoted by A/D and is called the filtered product of systems A;, i € I, and
if D is an ultrafilter, it is called an ultraproduct.
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2 Products of universal classes and quasi-varieties

Let A;, ¢ € I, be a set of algebraic systems of arbitrary signatures o;, i € I. We
complete the signature of every system A; with the functional symbols p;, j € I,

that correspond to the operations of projections p?i, j € I, defined on the Cartesian
power Ai] with values from A; : pf" (a) = aj, j € I, for any element a = a;,i €
I € AZ-I . If not all systems from this set are algebraic, then we also complete the
signature of every system A; with the predicative symbol e that corresponds to the
real identical predicate e?i, defined on the Cartesian power AZ-I with real values:
A; = e?i(a) (e4i(a) holds in A;) for any a = (a;,i € I) € Al. The system we obtain
in such a way will be called an enriched algebraic system and will be also denoted
by Az

The enriched Cartesian product of the enriched algebraic systems A;, i € I, is
an algebraic system ®;A; with the basic set A = [];.; A;, which for each family of
basic n-operations ( szi,i € I) and each family of basic m-predicates (7‘;-4",2' € I) of
the enriched systems A;,i € I, has a basic n-operation f# and a basic m-predicate,
defined by

FAar, .. am) = (f(a1(d), ..., an(i)),i € I),
AErar,. .. am) & &icrAi = rii(ai(d), ... am(i)),

where a1, a9, ... are elements from A and it doesn’t have any other basic operations
and predicates.

We notice that if A;,7 € I, are algebras, then the system ®;A; is an algebra.

Let now Q;,7 € I be a set of classes of algebraic systems. The signatures of these
classes may be different. We will define the product of classes QQ;,i € I, as the class
of algebraic systems, consisting of all isomorphisms of algebraic systems of the form
®;A;, where A; € Q;, i € I. We will denote the product of classes Q;,7 € I, by ®;Q;
and by Q1 ®...0Q,if I ={1,...,n}.

Lemma 1. The product of a finite number of filteredly closed classes is a filteredly
closed class.

Proof. Let K;,i =1,...,n, be a set of closed classes relative to filtered products and
K =K ®...® K, be their product, A’ = A ® ... A% i € I, be a set of algebraic
systems with A; € Kj,j=1,...,n,and D be a filter over I. Then

[[4/D e Ky,....[[4i/D € K.
il il
We will show that the following isomorphism holds
[[4/p=(]4/D)®...e(]A4./D)
il il icl

and then we will get

[[47/D € k.

el
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Let ¢ be a mapping from [[,.; A"/D in ([],c; A1/D)®...®([1;c; A% /D) defined
by the relation

ola) =((d,...,at),ie I)D = ((a},i € I)D,...,(a%,i € I)D)

for any a = ((a},...,a}),i € I)D € [l;c;A"/D, where a} € A, ... d,
Al,i € I, is an epimorphism. We denote A = [[,.; A°/D,A; = [],c; Ai/D,
n = Hie] A, /D.
We consider a basic operation f4 of arity k of the algebraic system A. By the
definition, we have

S

fA(al,...,ak) =

= fA((aiy,...,dt,), i€ I)D,... ((aky,...,at ), i € [)D) =

= ((fA(ay,....dky) i€ D),....(f*(@d,, ... d. ) i€ )D
for all a1 = ((a%y,...,a%,),i € I)D,...,a, = ((aly,...,a},),i € I)D from A. It
follows from here that
o(fA (a1, ... an)) = ((f(dly, ... ak), i € DD, ... . (f*(di,, ... dL,),i € [)D) =
= (fM((diy,i e I)D,...,(dty,i € I)D),..., f4((a},,i e )D,...,(d,,i € I)D)) =

= fAESAn(o(((ahy, .-, ak1), i € T)D), .., o(((aly, - -5 aly),i € I)D)) =
= f*W(p(ar), ..., plar)).

Let now 74 be a basic m-relation of the algebraic system A and for elements
ar = ((a4y,...,a%,),i € I)D,...,ar = ((a},,--.,a},),t € I)D let

A ): TA(((aZilv"-aalin)J € I)Dy---a((ainlw--aairm)vi € I)D)
Then we have
Ly={icllAl®.. oA, Ert®9%((d,,....d,),. .. (... a,))} € D.

But
L@ AL MO () (s aly)

implies A; = rAﬁ(aZij, ...,al )5 =1,...,n for any i € Iy. Hence

»myg
L ={iellAl = (alj,..., m])}DIO,...
I, ={ie I|AL =r™n(al, ... al )} D Io,
therefore Iy € D, ..., I, € D, thus
A =rt((ddy,i e D, ..., (at i€ I)D),..., A, =

rin((al,,i € I)D,... i € I)D).

( mn?
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It follows from here that
A ®... @A, = rh®®dn(((aiie]),... (a},,icI)D,...

e (@i i € 1), (i € 1))D)

or, as ¢ is obviously a surjective mapping, p(A) = W (p(ay), ..., ¢(an)). Thus,
 is an epimorphism. Let us show that it is an isomorphism.

Let 74 be a basic m-relation of the algebraic system A; ® ... ® A,, and for the
images by ¢ of elements a1,...,a, € A let o(A) = r?W(p(ar),...,¢(ay)), that is

A ®... @A, =rh®-SAn(((at, ieD)D,...,(di,,icI)D),...

: (( ml?ZEI)D ( mn?ZEI)D))

therefore

Ay ):TAl((alil?iGI)Da' : ( ml?ZEI)D) - An ):
rAn((di,,i € I)D, ... iel)D).

( mn7

Hence, we will get
L ={iellA =rM(dy,...,d¢ )} eD,...

o = {i € 114, | r*i(al,,, ... aj,,)} € D.
Aslin...,nI, € D and

Lhohn...,nL,={iclld,®...@ A, =

S-S (Gl ak ), (d L a ),
it follows that Iy € D and we get A = r4(((aly,...,al,),i € [)D,...,((al,,...,al,.),
i € I)D), that is, A = r4(a1,...,an). O

Corollary. The product of a finite number of multiplicatively closed classes is a
multiplicatively closed class.

Indeed, it follows from the proof of Lemma 1 that
[[4/p=(]4/D)®...e([A./D
i€l icl il

In particular, if filter D over [ is a maximal filter, consisting only of the set I, then
we have

[Ta =][4a/p=(]4/D)e...(J[4./D) = (][4) ..o (] 4.
el el el el el el

Thus HieI(Ail ®... @A) 2L, AL @ ... ® [[;e; AL and therefore [, (4% ®
L ®A) e K.
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Lemma 2. The product of a finite number of hereditary classes is a hereditary class.

Proof. Let K;,i € I be a set of hereditary classes and K = K; ® ... ® K, be their
product, A = A; ® ... ® A, be an algebraic system from @ with A; € K;,i =
1,...n, and B be a subsystem of system A. Then B C [[;~, 4;. Let m; : B —

A;,i=1,...,n, be the projective mappings from B on its components. We denote
B; = mj(B),i =1,...,n. Then we have B C [[\; B;. Conversely, let (by,...,b,) €
[I;-, Bi, then for any i = 1,...,n, there exists such an element b, = (b;1,...,b;n) in

B that b; = b;. We consider the projection operations p? i i=1,...,n, defined by
the following relations

A; .
pit(ar,...,an) =a;, 1=1,...,n.

Then the operation p4 = (pfi,i = 1,...,n), defined on the algebraic system A,
corresponds to the family of operations (pfi,z' =1,...,n). As

pAOY, B = (i (bigs e bin)i =1, n) =
(b117"'7bnn) = (bl,...,bn) € B,
finally we get B = [[;-; B; with B; € K;,i € I, and therefore B € K. O

By Tarski-Los Theorem (see [4], a class K is a universal class if and only if the
class K satisfies the following conditions:

(1) is hereditary,
(2) is ultrafilteredly closed.
Thus, by Lemmas 1 and 2 we get

Theorem 3. The product of a finite number of universal classes is a universal class.

Theorem 4. If the classes of algebraic systems K1, ..., K, are quasi-varieties, then
their product K1 ® ... ® K, is a quasi-variety.

Proof. By Lemma 1
FIKi®... K, =(F(Ky),...,(F(K,) =K1 ®...0 Ky,
and by Lemma 2
SKi®...9 K,)=(S(K1),...,(S(Kp)) =K1 ®...0 K,.
As any quasi-variety K; contains a unitary algebraic system E; (i = 1,...,n), we
get that the class K1 ® ...,®K, contains also the unitary algebraic system E; ®

...,®FE,. Then, by Theorem 2, the product of quasi-varieties K1 ® ...,®K, is a
quasi-variety. O
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3 Product of varieties

Let A = (A, o) be an algebraic system of signature o. It is worth reminding
that the signature o consists of a set of functional symbols o’, a set of predicative
symbols o and a function v : 0¥ Yo? — w = {0,1,2,...} that defines the arity of
these symbols.

A subset 0 C [[,..,» A" (") is called a congruence on the algebraic system A
(see [5]) if it satisfies the following properties:

(i)
(i) AEr(ar,...aym) = (a1, a,4)) € 0(r);
) (a1,...,a,0)) € 0(r)&(ar,b1) € 0(=)& ...
- &(ay (), by(ry) € O(=) = (br, ..., by) €0(r),Vr € o

f(=~) is congruent on algebra (4, o%);
(iii

The component 6(=) will be called an algebraic congruence on system A. The
set of all congruences on algebraic system A will be denoted by Con(A), and for a
certain predicative symbol r € o by Con(A)(r) we will denote the set, consisting
only of the components (r),0 € Con(A).

Relative to the inclusion C the set Con(A) is partially ordered and has the
greatest element V = (V(r) = A¥"|r € ¢F). The intersection of any non-empty
set {0;,i € I} of congruences 6; of system A is also a congruence of this system.
Therefore, Con(A) is a complete lattice, wherein the congruence A = (A(r) =
AYM|r € o) is the lowest element, where A(r) = {(a1,...,a,0y) € AYM|A =
r(ay, . .. ;Gy(ry)}, and for any two elements  and 8 from Con(A), the operations
A,V are defined as follows:

anf=(anp)(r)=(a(r)NB(r)rea’),
aVpB=n{y€ Con(d)aCf,pBCn}
We notice that the set § C [, .,» A” ("), with the components defined via the formula
0(r) = {(a1,-. ., a,q) € A”|3by, ... b,y € A)((a1,b1) € (aV B)(=)&

- &(ay(ry, bury) € (@V)B) ()& (b1, -, byery) € alr) U B(r)

is a congruence on system A. At the same time a C 0, 8 C 0 and any other arbitrary
congruence 7y of system A, which contains o and 3, also contains 8. Thus, § = aV
and therefore for any r € o, r #~ we have

(aV ﬁ)(?‘) = {(al, .. ,a,/(r)) € AV(T)’(Hbl, e ,by(r) € A)((al,bl) €

(a v ﬁ)(%)&(au(r)’ bu(r)) € (a v ﬁ)(%)&(bl’ s >bu(r)) € O‘(T) U ﬁ(T‘)}
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Lemma 3. Let K = K1 ®...Q0 K, be a product of classes, A= A1Q...® A, be an
algebraic system of signature o from K with A; € K;,i=1,...,n. If 6; € Con(4;),
i =1,...,n, and we denote by 6 a subset from [ . (A1 ®...® A7) whose
components are defined as follows 0(r) = {((a11,...,a1n)s---, (Am1,--- Amn)) €
(A1 ® ... ® Ap)™(a11, .-, am1) € 01(r),...,(Qin, -, Gmn) € On(r)}, where r is
any predicative m-symbol of signature o of the algebraic system A= A1 Q... A,,
then 0 is a congruence on system A.

Proof. Indeed, the relation 0(=) is reflexive, symmetrical and transitive. Let now

(((111, s 7a1n)7 (b117 cee abln) S 9(%)7 ceey ((am17 cee )amn)v (bmb cee abmn)) € 9(%)
and f4 = (f4,i = 1,...,n) be an m-operation of the algebraic system A. As
(ali, bh) € 9(%), ey (ami, bmz) S 9(%),1 =1,...,n, we get

(fA(ati, - ami), fA(b1i - bmi)) €0(x),i=1,...,n.
Then we have
((fA (a1t s am1)s - FA(@1ns s @), (P (B11s o D), - -

.. ,fA"(bln, . abmn))) = (fA((aH, . ,aln), ey (aml, ce ,amn)),
fA((bll, ceey bln)a ceey (bmly ... ,bmn))) c 9(%)

and, thus, (=) is closed relative to the operations of the system A. Hence,
property (i) from the definition of congruence holds for 6. Let now the relation

rA((all, cees@in)s ey (Qmly ..y Q) hold in the algebraic system A, then we have
At M (@ @)oo An T (@, G,
which implies ((a11,...,@1n), -, (@ni, ..., amm)) € 6(r). It follows from here that

((a11y---ya1n), -5 (nty- -y @mm)) € O(r), therefore the property (ii) from the defi-
nition of congruence holds for 8. Finally, let

((all, - ,aln),. R (anl,. .. ,amm)) S 9(7"),

((all, . ,aln), (b117 .. wbln)) S H(r’b’), ey ((anl, . ,anm), (bnla . ,bnm)) c 9(%)

Then we will have

(@11, -y am1) € 01(r), ..., (a1n, - Qmn) € On(r),
all = bnmod(Hl), e, Q1 = blnmod(Gn), .
ey py = byymod(6y), . .., anm = bpmmod(0y,),

which implies (b11,...,bm1) € 01(r), ..., (bin, .-, bmn) € O,(r). It follows from here
that
((bn, ce abln), ey (bnla RN bnm) € 9(7’),

hence, property (iii) from the definition of congruence holds for 6. O



114 VASILE I. URSU

Lemma 4. Let K = K1 ®...Q0 K, be a product of classes, A= A1Q...® A, be an
algebraic system from K with A; C K;,i=1,...,n. Then the following isomorphism
holds

Con(A1®...® Ap) = Con(A;) X ... x Con(Ay,).

Proof. According to Lemma 3, an element 6 of the set Con(A) corresponds to every
element (61,...,6,) of the set Con(A4;) x ... x Con(A,;) and we will denote it by
0 = 0; x...x 6, Conversely, let § € Con(A). Then we will show that such
congruences 0; € Con(A4;),i =1,...,n, can be found that § = 6; x ... x 6, it means
that for any predicative m-symbol r of the signature of system A we will have

(@11, -y a1n)y oy (Qm1y - ooy mp)) € O(1) & &I 1 (a1, ..., am;) € 0;(r) &
((@11y -y a1n)y ooy (Qmly - ooy Qmn)) € O1(1) X ooy X0, (7).
To prove this we define 61(r),...,0,(r), so that
01(r) = {(a1,...,am1) € A7|(Ily, ..., bl € Ay, ..., 301 ... 0L € A)

((allv b%27 s ab%n)7 (amlv bm27 R bin,n)) € H(T)}7

92(7’) = {(alg, . ,amg) c A2 ’(an, .. '7b$n1 c Al,
2, b2 € Ag,..., 3T, 02, € Ay)
((b%bal%bl?w cee ’b%n)v cee (b%zl’am%bm?n i abgnn)) € H(T)}v sy

On(r) = {(a1n,- .., amn) € A7[(3T, ...,
b€ Ar, .. 30 b e Ay)

(( ?1,...,1)?”_1,&1”),...,( Zzl’---’b:;m—lvamn)) € H(T)}-

First, if r coincides with the binary predicative symbol ~, we notice that the re-
lation 6;(=~) is reflexive and symmetrical. Let us show that it is also transitive.
Let (a,a’) € 01(~) and (a/,a”) € 61(~). Then for any i = 1,...,n, in A there

exist such elements bll,b?,cz,cZ that ((a,b3,...,bL), (a',b3,...,b2)) € 61(~) and
((a',cb, ... ch), (a",c3,...,c2)) € 1(=). As 01( ) is stable relatlve to the operation
p = (p?4,p34), where p?A (pfA ,...,p?A”), 1 =1,2, we will have

p(((a7 b%? M ’b;l:]/)7 (a‘/7b%7' b ?b%))7 (a‘/7C%7 M ’631)7 (a”7cg7' . ?Ci))) =
= (P (@, b3, by, (0 3y en)), 37 (0,03, 07), (065, c)) =
= (P (a, "), P12 (b3, c3), -, 917 (b ), (3 (', a”), p3 2 (83, ), .

Dy (O en))) = (@03, ), (07,65, eh)) € (),
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resulting that (a,a’) € 6(=). If f4 is a certain m-operation of the system

Ay and (ay,df) € 01(=),...,(am,al,) € 61(~), then we will take the basic op-
eration f4 = ( fAl,pTAz,..., p{"’A”) of the algebraic system A. As for certain
bl, .. BT B b e Ao, b Jmoylo o um e A,

(a1,b3,...,bL) = (a}, b4, ..., b modd(=), ...

oy (@, U5 B = (a5 b ) modf (=),

we will have
fA((ahb%a'--ab}L)w--a(am’ gn,’b;n)) =
AV, e, (al b L b)) modf (),
that is

(fA(ar, -y am) by, by) = (fA1 (a0 ar,) b5 b Jmodf(=2),

resulting that (f41(a1,...,an), fA4(d), ..., al,) € 61(~). Hence 61 (=) is stable rel-
ative to the operations of system A;, that is, 61 (=) is a congruence on algebra A.

Let now r be a predicative symbol of arity m of the signature of system A; and
Z11,...,Tm1 be such elements from A; that the real relation A4; r (T11y .-y Tm1)
or (z11,...,Zm1) € 01(=) holds, and (z11,y1) € 01(=), ..., (Tmi,ym) € 01(=)
holds for certain elements yq,...,ym € A;. We consider the basic predicate
rA = (A1 pA2  pAn) of the algebraic system A, where 742,... 74" are real
basic predicates on the systems As, ..., A,. Then for any elements x19,...,Tm2 €
Ao, X1py e T € A, we have Ag ): T‘Az(l‘lg,...,l‘mg) = (33‘12,...,!Em2) €
01(r), ..., Ap = 1 (Z1n, .o Toan) = (T1ns - -+ Toan) € On(r), and if we have A; =
A1 (211, ..., Tm1) then we get A = rA((z11,...,2Z10)s -+, (Tinds -+ - Ton)), Which
implies that ((z11,--.,Z1n), -+ (Tmis- - Tmn)) € O(=); if we have (x11,...,2Zm1)
€ 01(r) then obviously we will also get ((z11,...,Z1n),---, (Tm1,- - Tmn) € O(1),
for certain elements x19,...,Tm2 € Ao, ..., T1p,- s Tmn € An. As (211,y1) €
01(~), ..., (Tm1,ym) € bi(=) we have ((x11,212...,Z1n), (Y1,2Z12...,%1n)) €
(=), ..., ((Tm1,Tm2s - s Tmn)s Yms Tm2s - -+, Tmn)) € O(=x), then from ((x11,...
ey Tan)s ey (Tmay e oy Tinn)) € O(r), follows ((y1,Z12,- -, T1n)s- s (Ym, Tm2, - - -
ey Tmp)) € 6(r), and from here (y1,...,ym) € 61(r). Therefore, 6; is a congru-
ence on the algebraic system Aj. It can be shown by analogy that 0,,...,0, are
congruences on the systems Ao, ..., A,, respectively. At the same time we notice
that 0 C 6 x ... x 0,, that is 0(r) C 01(r) x ... x O,(r) for any predicative symbol
r of the signature of system A.

The inverse inclusion also takes place. We will also show that (6; x ...
... X 0p)(~) Cé(~). Indeed, let

((an,. .. ,aln), (agl, ... ,CLQn)) € (91 X ... X Hn)(%)

Then (a11,a91) € 01(=x),...,(ain,a2,) € Op(=). It follows from here that ac-
cording to the constructions of 6;(x),...,0,(~), we will have

((alh b%27 cee 7b%n)7 (a217 b%27 s 7b%n)) € 9(%)7
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((bfl’a127b%37 s ’b%n% (b7277,17a227b3n37 .. )b%n,n)) € 0(%)7 cee
EERE) ((brllh s 7b?n—17a1n)7 (bglv s 7bgn—17 a2n)) € 9(%)7

for certain elements

blg,bhy € A, . b1, b € A, b2 b3, € Ay, b3y, b3, € As, ...

c .. ,b%n, b%n E An, ceey ?1, gl E Al, ey b?n_l, bgn—l E An_l
Applying the projection operation p = pp4, pi4 ... pr4) for the last elements from
0(~) we get ((a11,a12,...,a1pn), (a21,...,a2,)) € 0(=). Hence, 0(=) D (0 x ...
... X 0p)(~) and thus 0(~) = (01 x ... x 0,)(=) .

Let now r #= be a predicative m-symbol of the signature of the algebraic system

A and let

((a;ll, ce ,:L'ln), ceey (xml, .. ,xmn)) S (91 X ... X Hn)(r),

thus

(xlla s a:L‘ml) € 01(7‘), ) (xlna s afEmn) € Hn(r)
By the constructions of the components 61(r),...,60,(r), there exist such elements
b%z,,b,}nz 6 AQ,...,b%n,...,b}n2 G ATL that

((a117 b%27 s )b%n% (alla s ,aln)) € 0(%)7 s

o (@1, by oo B Y (Gt - - s Q) € O(R)
and ((a11,blg,..., b1 ), o (am1, bt o, ... bk ) € O(r), at the same time. From here,
by the definition of congruence we get ((a11,...,a1n), -, (@miy--,Qmn)) € O(r).

Hence, 61 x ... x 0, C 6 and we get the equality 87 x ... x 0, = 6.

Now it is easy to see that the bijective correspondence, defined by 8 = 61 x ...
oo X 0 — (01...6),), defines the isomorphism we are looking for, meaning that it
satisfies the following properties:

O NO)(r) — (01 AO)(r), ., (B A ) (1)),
OV O)(r) — (01 VO)(r), ... (6n V 0,,)(r))

for any congruences § =61 x ... x 0, and 0 = 6] x ... x 0], from Con(A). O

Lemma 5. The product of a finite number of homomorphically closed classes is a
homomorphically closed class.

Proof. Let K;,i=1,...,n, be a family of homomorphically closed classes and K =
K, ®...® K, be their product, A = A1 ® ... ® A, — an algebraic system with
Ay C K;i=1,...,n, and C — an algebraic system from ). We will show that an
epimorphism ¢ : A1 ® ... ® A, — C exists if and only if there exist epimorphisms
w;: A; — Cii=1,...,n and the isomorphism C = (1 ®...® C, takes place. From
here we will get that H(K) = H(K;) ® ... ® H(K,) and hence H(K) = H.
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Let epimorphism ¢ : 41 ® ... ® A, — C exist and let § = ker(p) be its kernel.
By Lemma 4
=01 ®...00,,

where 0; € Con(A;),i = 1,...,n. We consider the canonical isomorphisms ¢; : 4; —
A;/0;,i=1,...,n. The mapping
e (a1, .- an) = (p1(a1), ..., pnlan))(a; € Ajyi=1,...,n)
is a homomorphism from 41 ®...® A, to (A1/01)®...®(An/0,). Let 6* = ker(¢*).
We show that 6§ = 60* and then we will get
CZ(A1®...04,)/0=2(A®...0 A,) /0" = (A1/61) @ ... (A, /0).

If r is an arbitrary predicative m-symbol of the signature of system A and

P (418 @An)(

r w*(alla"'7a1n)7"'7%0*(am17"'7amn)):

= p#1{A41)8-Opn(4n) ((p1(a11),- -y onlain))s - (P1(am), -, Pnl@mn)) =

= 7»@1( ! ((101 (a11)7 - P91 (aln))& o &Tpn(An)(gpn(aln)a o 7S0n(amn))7
then (ai1,...,a1,) € 01(r), ..., (@1ns- -, Gmn) € O, (1), resulting that

(@11, -y a10)y ooy (@m1y e ooy mn)) € (01 X ... X 0,)(r) = 6(r).

Conversely, if

(@11, -y a1n)y -y (Qm1y - ooy Qmn)) € O(1),
then
(@11, -y am1) € 01(r), ..., (a1n, -, Qmn) € On(r),
resulting that
e1(A1) E P A (o1 (an), .. o1 (amr))s - -
.. a@n(An) ): Tpn(An)(‘Pn(aln)a cee a‘Pn(amn)),

therefore
o (A) =9 W (o (ar1, ... a1p), ..., 0 (@1ns - -, Qo))

It follows from here that 6(r) C 6*(r). Hence, 0 = 6*.
Conversely, let us have the r-epimorphisms ¢; : A; — C;,i =1,...,n. We show
that the mapping

olat,...,an) = (p1(a1),...,on(an))(a1 € A1, ...,an € Ay)

is homomorphism from A1 ® ... ® A, on C1 ® ... R C,.
We consider a basic operation f4 of arity k of the algebraic system A = A; ®
..® A,. By its definition, we have

fA((all,. .. ,aln),. ooy (akl, v ,akn)) =
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= (fAl(alla"'aaln)y"' 7fAn(ak‘17"' aak‘n))

for all ay;,...,ap; from A; (i =1,...,n). It follows from here that
e(fA (a1 ain), - (g1, . agn))) =

= (o1(fM (@11, -, a10))s - o (FA(@h1, - -y agn))) =
= (f2 ) (p1(an1), ... o1(ar))s- ., fP A (o (arn), - ., onlarn)) =

= fp(A)(QD(all, e ,anl), N ,So(ak‘la s ?akn))'

A:(Al

Let now r A1, .. r4n) be a basic m-relation of the algebraic system A and

let

AE TA((all,...,aln), cos(@miy ey Qmn))-

Then we have

A; = rAi(ali,...,ami), i=1,...,n.
Hence, we will get
0i(Ai) oA (gi(ars), . ilam), i=1,...,n.

Therefore

o(A) = r?D(p(ari, ... a1n)s o @(Qmi, - -+ s Gmn))- 0

Theorem 5. If the classes of algebraic systems K1, ..., K, are varieties, then their
product K1 ® ... ® K, is a variety.

Proof. By Gorollary of Lemma 1

PK1®...0 K,)=(P(Ky),...,P(K,)) =K1 ®...9 K,.
By Lemma 2

SK1®...0 K,) =(S(K1),...,5(Kp) =K1 ®...0 K,,
and by Lemma 5

HKi®..9K,)=(H(Ky),....HK,)) =K1 ® ... K,.

Hence, by Theorem 2, the product of varieties K1 ® ... ® K, is a variety. O
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4 Observations

a) We will say that the algebraic system A with signature o is isomorphically
embedded in the algebraic system A’ with the signature ¢’ if there exists a mapping
¢ : A — A and an injective mapping « : ¢ — o’ that makes a single function
n-symbol f € ¢ and a single predicative m-symbol r € o to correspond to each
functional n-symbol f’ € ¢’ and each predicative m-symbol r’ € ¢/, so that

SD(fA(al’ s >an)) = f,A/(‘p(al)v s ,(P((In))

and

T‘A( /A’(

at, ... am) =1 (p(ar),...,plam))

for any elements ay,as, ... from A.

If K and K’ are two classes of algebraic systems of signatures ¢ and ¢’ respec-
tively, then we will say that the class K is isomorphically embedded in the class K’
if any algebraic system from the class K is isomorphically embedded in one of the
systems of class K'.

It is easy to realize that: any product of classes of algebras is isomorphically
embedded in the Taylor product of the same classes of algebras.

It is also easy to show that: if any class Q;(i € I) of algebraic systems contains
a unitary algebraic system E;, then any class Q; is isomorphically embedded in the
product of classes Q = R;c1Q;. In particular, if all classes Q;,1 € I, are quasi-
varieties (or varieties), then any quasi-variety Q; is isomorphically embedded in the
product of quasi-varieties QQ = Q;c1Q;.

Indeed, if A; is an arbitrary algebraic system from class @; (i € I), then obviously
the system A; is isomorphically embedded in the algebraic system ®;c;A4; € @,
where A; = Ej for any j € I\{i}.

b) The product of classes of algebraic systems can be also extended for the case
of an infinite number of classes, obtaining the same results as for the finite number
of classes, which are proved analogously.

c) Let K;,i € I = {1,2,...} be an infinite totality of such classes of algebras
that each class K;(i € I) contains an algebra L; that strictly contains a unitary
subalgebra E; = {e;}. Then the algebra L = ®;crL; belongs to the class ®;ecrK;.
We consider the set M, consisting of such elements a = (a(i),0 € I) from algebra L
for which the sets {i € I|a(i) # e;} are finite. It is obvious that M is closed relative
to any operation of finite arity of algebra L, hence it is isomorphically embedded
in L. But M is not a subalgebra of algebra L, because any subalgebra from L has
the form M; ® M, ..., where M; is a subalgebra of L;. Therefore, the product of
an infinite number of classes of algebraic systems cannot be defined as a class of
algebraic systems only with finite operations and predicates.
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