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Optimal control for one complex dynamic system, 11

Alla Albu, Vladimir Zubov

Abstract. The optimal control problem of the metal solidification in casting is
considered. The process is modeled by a three-dimensional two-phase initial-boundary
value problem of the Stefan type. A numerical algorithm for solving the direct problem
was presented in the first part of this article, published in [1]. The optimal control
problem was solved numerically using the gradient method. The gradient of the
cost function was found with the help of conjugate problem. The discreet conjugate
problem was posed with the help of Fast Automatic Differentiation technique.
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6 Calculation of the gradient in the optimal control problem

6.1 The canonical form of the discrete version of the direct problem

The variational problem formulated in Section 2 (part I) was solved numerically
by gradient methods. To calculate the gradient of the function the Fast Automatic
Differentiation (FAD) methodology [2] was used.

In accordance with the FAD-methodology, all equations, that approximate the
direct problem, have to be presented in a special, so-called, canonical form that we
will give below.

For this canonical form to be more compact, let us introduce the following des-
ignations.

For all i = 0,I, | = 0,L let us designate as (X,,) and (Xf) these (N + 2)-

dimentional vectors:

(X )iy = — (Tl(ﬂéu)ﬂgu + qi)

) (Xf)éil = (7’2(582'1) éil + q%)

lo— 2z—
Soil Soil
g 1 d l d 1 d l
i _ pJ ni n—1,1 i _ nJ ni n—1,1 o
(Xm)m'l - Rn—l he ) (Xf)m'l - Bn—l hE ’ (Tl - 17 N)?
n—1 n—1

521‘+ °

(Xm)3v+1,il = (Tl(ﬂg\m)ﬂzj\/il + q{) (Xf)g\f-',-l,il = (7’2(6?\/@'1) ]JVz'l + q%)
Nil

Foralln =0,N, [=0,L letusdesignate as (Y,) and (Y}) these (/+2)-dimentional
vectors:

(Ym)iol = - <r1(ﬁi0l)ﬁ201 + q{)

1lz+’
SNil

9

glv— Yi)ho = — (7"2(@’;00[3201 + q%)

2y—
n0l SnOl
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- nit ~ B nit ~ B
57 ni n,i—1, j ni n,i—1, .
(Yon)pit = Rg—l—hy o Y= sz 1 Y , i=1L1,
i—1 i—1
J _ J J J j _ J J J
Yon)p 110= (rl(ﬁnll)ﬁnll + q1> glut Y11= (r2(ﬁnll)ﬁnll + q2> G2+
nll nll

For all n = 0,N, 4 = 0,I let us designate as (Z,,) and (Zy) these (L + 2)-
dimentional vectors:

(Zm)hio = — <7’1( ) 0Bl + q1> (2= (7’2( 2 0) 300 + q2>

'mO Sifo ’
j anl ﬁnz -1 j Bﬁwl ﬁm -1
(Z )inl - le—l hZ ) (Zf)ml = B 1 hZ , =1L,
-1 -1
(Zn )i 101 = <T1(ﬁiw)ﬁim + (I{) gla+? (Zp)i 1= (7”2(5311'1:)53@ + q%) g2e+
niL niL

Here and further the subscripts m and f indicate the belonging of the variable to
the metal or to the form respectively.

Taking into account the introduced designations the three subproblems that
approximate the direct problem can be written for all j = 0,J — 1 in the following
form:

x — direction
" 1
Sy (X Sh (X

nil ml Whil nil )n—l—l il

E3+3 _ EJ J+1 [Slm+(

il .
Sm,l ( )J 0’ +Sly+( )ZL 41,1 Sm,l ( )nzl+52y+( )n a+1,0 Sml (Yf)nzl+

S nil nil nil
lz+ 1z— 224 22— ]
+ Snfl ( )m J+1 Snfl ( )nzl + Snfl ( )m, A+1 Snfl (Zf)inl ’
y — direction

B

nil nil nil nil n,i+1,1 nil nil nil nygi+1,0

— E.?'.":; _'_w]-'i-l |:Sly+ (Ym)]+3 _ Sly— (Ym)j+3 + S2y+ (Yf).?+3

fnil nil nil nil fnil

Sml( )J'3+Sl +( )n—i-lzl Sml( )]'3—’_52 +( )iL—i-:izl Sml( )]'3+

1ot it+3 12— i+ 224 itz 22— jt+s
+Snfl ( )m',l3+1 szl ( )m,l3 + szl ( )m',lg—l—l szl ( )ni13 )

z — direction

Bt Ejfg Wit [51z+( )J+1 Slz—( )j{rl + §2=t (Zf)jJ.rl

nil nil Whit nil ni,l+1 nil nil nil ni,l+1

j+1 1 2
Sml ( )inl Snfl—i_( )n+1 il Sm,l ( )m,l3 +Sn;vl+( )n+1 il Sm,l ( )ml +

z zZ— + z z— +2
TSI (Za) T - S () 1 82 (2t - s uﬂs},

nil nil nil nil nil nil

n=0,N; 1=0,1; [=0,L.
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Let us introduce the following two-dimensional vectors:

[ glz+ B Slq:— T Sly+
sei=| B = Shit = [ ]
n ) n - ) ne )
L Sm'l | L Snil i Snz'l
r ly— 1 B 1 T 1z—
Sy— _ Sn?’lJl SZ+ _ STLZZ'l-i_ Sz— _ [ Snfl ]
il 2y— 9 1 2z+ ) il — 2z— )
" L Snil J " L Sm'l J " Sm'l
n=0N; i=01  1=0,L:
. [ (X J
(me);]’wl = EX;nanl :| n:O7N+17 Z:O,I7 l:07L7
L ni
: [ (V)
(me)zul = Eym)jnll :| n=0,N; 1=0,1+1; 1=0,L;
L fnil
[ (Zw) . _
(Zmf ) = EZ’”)J-"”} n=0,N; i=0; 1=0,L+1
L Inil
Note that Sy = S, ), n=0,N —1;

yt+ _ Qy— - _ 1. 2+ _ Qz— _ _
Spit = Spigrp 1=01 =1 Soy =50, 1=0,L—-1

Let us introduce also designations for the following scalar products:

X = ( il <me)3“-1) ’ X]]V—i-l,il - (5%17 (me)gv“,u) ’
iy B . - N .
ngil = (ng‘w (me)im> ) er,1+1,l = (SZuv (me)zz,ul,l) )

N—

=i B , ~ Ry ,
L = ( nits (Zmf )i ) Zr]n‘,L+1 - <Srzu'L’ (me)in',L-i-l) ’

n=0,N; i=0,1; 1=0,L.

Note that )Z'Zwl for all n = 1, N is a function of two variables: Efn.l and EZL_I i )A(:gil
is a function of one variable Egil, and )Z']]V 41018 also a function of one variable Efw

Similar statements are valid for }N/;le and Zﬂl i

With the aid of introduced designations the last three subproblems can be for
j=0,J — 1 written in this compact form:

x — direction

nil nil n+1,4l ~ “tnil

1 . . iyl il . .
B =Bl +wll! <X] Sa— Xt A+ Yy i =Y+ 2 — me) ;o (24)
y — direction

i+ 2 i+l : ~j42 ~i+2 o~ ~j+l  ~i41 ~ipl
J+3:E]+3+w3+1 (Y]+3 Y]+3+XJ+3 X]+3+Z]+3 Z]-i-g>7 (25)

nil nil nyi+1,0" “nil n+1,4l" “nil ni,l+1" “nil

E

nil
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z — direction

. 2 . . . a2 ) 2 2
it pitE it (Zg+1 ity RIS gitE | it Y]+3>’ (26)

nil nil nil ni,l+1 nil n+1,4l" “ nil ni+1,0" “nil

n=0,N =01 [=0,L.
The cost functional I(U) is approximated by the function F'(U) with the aid of
the trapezoids method:

j2—1
1 7.j1-i-1fj1 + Z (Tj + Tj—i-l)fj + szsz
2(t2 — 1) j=ir+1

I(U)= F(U) =

Here j; is the ordinal number of the mesh point of the temporal grid which corre-
sponds to the moment ¢1, js is the ordinal number of the mesh point of the temporal
grid which corresponds to the moment ¢s,

UER . 2
/= Z Z <Z£Lz - Zi) hahi,
n=ni 1=
n1, ng and i1, i are the ordinal numbers of the mesh points of the three-dimensional
spacial grid along the Oz and Oy axes respectively which define the boundaries of
the section S (i.e. mesS = (Tn, — Tny) X Wiy — Yiy)), 7 = Zy(n, yi t)),

nt

2l = z.(t)).

Matrix elements Zii (n =Tq,ng, = 21,—22) for each temporal layer j are defined
by linear interpolation of the temperature field, obtained as a result of solving the
direct problem. Let z,,,y;, z; be the coordinates of the mesh point of the spacial grid.
For each mesh point (z,,v;) € S, (n = Ay, na, i = i1,42) we find such index [, for

which one of the following conditions is valid: either (EflZ L +1> <T,<pB (Efnl>,

or f3 (E?nl*) ST <p (Eii,l*—l—l)‘
Then

7i (2.1 — 21.)Tp + (Zl*ﬂguyl*—i-l - Zl*"'lﬂrju'l*)

J - 5]
ni,le+1 il

Each equation of the selected discrete version of the direct problem (24)—(26) is
presented in the canonical form (27) in accordance with the FAD-methodology:

Efw-l =V ((n,1, L5)s Mnsit s U(n,i,l,j)) . (27)

Here A, ;5 is the set of all Eouzﬁ’y with such indices «, 3, v and v that correspond-
ing elements occur in the right side of the equality (27); Uy, ) is the set of all
components of the control vector U¥ (UY = U(t")) that occur in the right side of
the equality (27). In spite of the fact that the control depends only on temporal
index j the set U, ;; ;) is marked also by the spacial indices n,, and [ in order to
emphasize the fact that the influence of this control is different at different spacial
points.
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To calculate the components of the gradient of the function F(U) along the com-
ponents of the vector U’ we will use the following relation, which is the generalization
of a similar relation in [?]:

dF OF

d—[]]_m Z \IIZJ ((a, 8,7, V)v A(a,ﬁ,’y,u)7 U(a,ﬁ,’y,l/)) péﬁmﬂ .7:17—J7 (28)

(0,87 )EK (n i1, 5)

where pgm are the conjugate variables (impulses), determined from solving the
following system of linear algebraic equations

dF
g = dE] + Z \Ing il ((a7 57 ,.)/7 V)? A(a7577’y)7 U(CM,,B,’\{,V)) ngIB’\/’ (29)
nil (a7ﬁ,fy,u)€6(n,i,l,j)

n=0,N, i=0,1, 1=0,L, j=1,J.

Index sets @( and F(n,i,l,j) are determined by the following relations:

n,5,0,7)
@(n,i,l,j):{(av ﬁa Vs V) :EZ”;l € A(a,ﬁ,'y,u)} 7F(n,i,l,j):{(a7 ﬁa v V) :uj S U(a,,@,%z/) }

The system of linear algebraic equations (29) for determining the impulses pz”.l is
usually called the conjugate problem.

Let us introduce the following designations for a number of derivatives that will
be used to write our conjugate problem in a compact form:

Vi=0,1 and V=01

. 0X) : X - 9XI
D J r‘nl’ D. ) . = “nil ) n=1,N), D J Qzl’
S P
j j j 8;(1{/“ il
(Dz—)ou =0, (Dw‘i‘)?\f—i-l,il =0, (Dm_)gv-i-l{il = 6717
Nil
Yn=0,N and VI=0,L
oY, : Y7, . oYY
Dyy) = —2l (D), =—" (i=1,1), (Dys)y=—22L,
. _ _ oy,
) +1vl.
(Dy—)zzm =0, (Dy+)f1,1+1,l =0, (Dy—)iz,l-i-l,l = ;Ta
nll
Yn=0,N and Vi=0,1
N Y48 : 0z 970
D.. Y. = m,l7 D. ) = “nil , 1=1,L1), D.. )Y . = T-”'O,
T T A T
. . . 0z, ;.\
(Dz—)in‘o =0, (Dz—i-)zm[,.;.l =0, (Dz—)] —
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For the differentiation to be valid, the functions ﬁ(Eﬁnl), Ql(Ef”.l) and €2y (Eﬁnl) were
smoothed out in the neighborhood of their salient points.

Usage of the FAD-methodology leads us to the following systems of equations
for determining the impulses.

6.2 The conjugate problem
6.2.1 Initial conditions for the impulses

In order to obtain the adjoint variables on the last temporal layer j = J, it is
necessary for alln =0, N and i =0, to solve the following system of (L+1) linear
algebraic equations for the variables pi”.l (1=0,L):

or
J J J J J J J J
Prio = Wnio ((Dz—)ml - (Dz+)m0) Prio — Wit (D2 )ni1Ppi1 + YR
ni0
J J J . J J J J J
Prit = Wi 1—1 (D2t JnitPi -1 + Wit ((DZ—)m',H-l — (D2 )pit) Pt —

oF _
7 7 7
—Whi 141Dz )i 141Pnigs1 + PRI (I=1,L-1),
nil
oF
OB,

J J J J J J J J
Prir, = Wi L—1(Dat )ninPpi -1 + Wiir ((Dz—)m',L+1 — (D24 )piz) Pz, +

It is possible to give to this system a more compact form if for all n = 0, N and
1= 0,1 to assume that

J o J _ J T _
Wni,—1 = Wi L+1 — 0 and Pri,—1 = Pni,L+1 — 0.

As a result we will obtain:
J J J . J J J J J
Prit = wni,l—l(DZ-‘r)nilpm',l—l + Wnil ((DZ—)m',H-l - (DZ+)m'l) Pri—
oF
J J J
~Whi 141Dz )i 141 i 141 + ETor l=0,L. (30)

nil

6.2.2 First subproblem for the impulses (y-direction)
)
In order to calculate the impulses pi:f on the temporal sublayer (j + 2/3)
(j = J —1,0) it is necessary to solve a linear algebraic system of (I + 1) equations
for all n = 0, N and [ = 0, L. This system can be written down more compactly if

we make the following assumption:
VA U N R RS S N S
Wy 1 = Wy 1y =W g = Wy = 0,
j+2 j+2 j+1 j+1 j+1 J+1
pn,—al,l = pn,lil,l = Pp 10 = Ppgt1g = Po1a = PN = 05

n=0,N, =01, [1=0L, j=J—1,0.
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As a result we will have:
2 - s 2 .2 .2 .2
3 _ g+l 3 3 j+1 J+3 J+3 Jj+3
Pri~ = wn,i—l,l(Dy+)nzl Ppi=1; + Whir <(Dy—)n,i+l,l - (Dy+)nil Dpip” —
.2 .2 .92
]+1 Jt3 Jt+3 Jt3
W 11 Dy= )it Pt T &nir s (31)
where

TS il it I3 1 i+3 i3 i1
é‘m'l = Phil +wn 1,il(Dx+)ml n— 1zl+wnzl (Dx_)n-l-l,il_(Dx"‘)nil Dhat —

.2 -2
_, g+l Jt3 g+l j+1 it3 i+l j+1 *ts
wn—l—l,il(Dl’ )n+1 P n+1,il + Wy, i—l,l(Dy+)nzl Dy g—1,1 + Wil (Dy_)n,i—i-l,l

nil Drit — Wit nyit+1,1Pn 11,0 20
OF" .3

nil

2 i ) X F
—(Dy+>”3> ARSI 1o W0 s N A PR LI

The formulation of other two subproblems for calculating the impulses will be
provided only in the final compact form. If we assume that

J _.J _J _J _.J _ ., J _
wn,—l,l = wn,[—i—l,l = w—l,il = WN+1,2'1 = wm’,—l = wnLL—i—l =0,
p 1,0 = pN+1 il = p 14 = pN+1 il = pm 1= pm I+1=0,

Jj ] 3+3 3+3 ]+3 ]+3
Pri—1 = Ppit+1 = Pni1 = Prif41 = Pp—10 = Pprr1g = 05
n=0,N, =01, [1=01L, j=0J,

it is similar to how this was done for the first subproblem.

6.2.3 Second subproblem for the impulses (x-direction)
1
In order to calculate the adjoint variables pi:.rl?’ on the temporal sublayer
j+1/3 (j=J—1,0) it is necessary to solve the following linear algebraic system

of (N + 1) equations for all i = 0,1 and [ =0, L:

.7+3 _ g+l ]"1‘3 ‘7+3 j+1 ]—‘,—% ]_;’_% ]_;’_%
Ppa™ = wn—l,il(Dm+)nzl Y2 + Whi (Dx_)n—l—l,il B (Dx“‘)nil Ppa”—
A ity it J+3
3 3 3
w1 (Dao=)nsd itPnata + &’ (32)

Jtg _ Jt5 4l jts i+3 j+1 its its )\ Jt+3
it _pml +w,_ 1,1'1(D:v+)m'1 Pp—1,i T Whi (va—)n+1,u—(Dm+)ml Dpy™ —

j+1 ity Jt3 +1 j+i ]+ +1 i+d
2 a0 i O v 2l (0

n+1,il n+1,iln+1,il nil Whil ni,l+1"
e A WA B S| ity i+3 oF _
- (DZ+)nil Dpy™ — wni,l—l—l(DZ_)ni,l-‘rlpm',l—i-l +—F n= O’ N.
aE]+3

nil
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6.2.4 Third subproblem for the impulses (z-direction)

In order to calculate the adjoint variables pz”.l on temporal layer j (j =J —1,1)
it is necessary to solve the following linear algebraic system of (L + 1) equations for
alln=0,N and i =0, I:

Joo_ ., J J oJ J J J J
Dhy = Wm,l—l(Der)mzpm,l—l + Wil <(Dz—)m,z+1 - (DZ+)nil> Dra—
~ w1 (D= i1 Priger T (33)

where

1
j Jts Jj+1 J ] 3+3
nzl pnzl +w n g—1 l(Dy+)nilpn,i—1,l + Wi (Dy_)n,i—l—l,l - (Dy+)nzl Dpat” —

]+1 i J+3 j J+3 J+1 i
Wi it1, l(D )n 4+ 1,1Pniv1 +w m l 1(D2+)mlpm J—1 + Whil (DZ_)m',l—l—l_
. i1 . . 1 oF
_ J itz g+l J Jt3 _
(Dz-l-)m'l) Dy wm’,l—i—l(DZ )m, l+1pm H—l + ’ = O’ L.

OBy

Systems (30)—(33) approximate the initial-boundary value problem for the re-
verse thermal conductivity equation.

Each of systems (30)—(33) is solved with the aid of tridiagonal Gaussian elim-
ination. Solving these three subproblems successively for all 7 = J,0 allows us to
obtain the values of the adjoint variables in the following order: piil, pgl D+2/ 3,
pUTDAS (=) I8 0423 0413 (n=0.N,i=0T.i=01L).

nil » Pngl o oPpgl 0 Pndly Pngl 0 Pogl
In the first two subproblems (i.e. in the systems of equations (31)—(32)) all
derivatives aE‘?fz/g and E?fl/g (j=J—-1,0,n=0,N,i=0,I,1=0,L) are equal

nil nil

7]

to zero. In the last subproblem (33) only derivatives 63JF and 8E]‘9F are not
nilx ni,lx+1
equal to zero. They are calculated using the following formulas:
oF _ ,uj <Zj4 . ) 86( nil, ) ) (Zl*—i-l - Zl*)(Tpl - ﬁ(Eﬁnl +1))hxhy
ity g\ 7 : n'ti s
OET,  tb—h O (BB ) — BUEL, ))
OF _ _ 1 (Zf B Zj) aﬁ(E;n,z*H) (= 210) (T 5(E’jm*))hflhy
J t t n * J . 2
aEm,’l*H 2 — 11 aEm‘,l*-i-l (5(E1Jn,z*+1) — B(Ejnl ))

where p/t = 71 ) =77 4 I (G = 51+ 1,2 — 1), p? =772,
6.3 Gradient of the objective function of the discrete optimal con-
trol problem

Let us examine the first case, when the control function U (t) is selected as the
dependence on time of the displacement of the foundry mold in the melting furnace,
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namely, the z-coordinate of the lower bound of the wall of the furnace Zg,,(t). This
parameter enters into the expressions that determine the functions ¢ (¢) and go(t)
when the considered cell is located outside of the liquid aluminum. The control
function U(t) is approximated by a piecewise constant function that has constant
values in each time interval [t/,#/71]. Namely, we assume that on this time interval

control equals to U(t) = Zg,(t'11) = Zgwii Consequently, ¢ ]+1/3 Q{H/g Q{H
4L/ j42/3 il
and ¢, = q =q, .

According to the FAD-methodology, the components of the gradient of the ob-
jective function are calculated from the following formula:

N I 73 >4
dF  OF i 92y i 2% g
dUi = oUI +ZZ (wm’L oUJ Prir — Whio oUJ Pnio | T

~-_l .1
N L aYJ a?]—g
0¥ i1 j
+§ :E : Wnn—Arr U7 P — “ho Ui Phot | +

I L aX] 8X
j N+1il j 0il > g
+ E : E : Wil N — Yo P |

i=0 =0 ou’ oui
+i%§ “nn 8%]5;” ifz% — Whoy 82%); pi&% +
+§;l§; (wzzaj(;%’d il - &zaﬁfé s |+ (34)
+§: ZI: “nit 8%&§+1PZL_ Whio 8?}2—]‘)3 P | +

! L 8X .2 8)?j_% .2
j N—I—lzl j—3 j 0il -3
+ZZ NI a7 Nil — @il 8[]29' Poa® | +
=0 =0
N L oyt 2 oyi-1 2
J nvl"’_lvl J—3 Wi [ J—3
+ZZ Wit ouUJ pnll3 %ot 88’] pn0l3> +
n=0 [=0
N L (o] 971, s
ni,L+1 j—3 0,773 _
+ZZ (wiwL U nilL _Wguo 8{}3 pmog> , J=LJ.
n=0 i=0
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Let us give an example of calculation of one of the derivatives that occur in
formula (34):

.2 .
i3 8<X e > 8<<qj) )
aXN-i-Sl,il _ 521‘-1- ( f)N+17Zl — SQ:U—{- 2 Slz\ﬁj
oUJ Nil ouUJ Nil ouJ :
It’s taken into account here that cells with the indices (N,i4,1), (i = 0,1,1 = 0,L)
2 :
don’t contain metal. Therefore (Xm)?v Gia = 0. If at the moment ¢ = #/
) 8((qg)‘szz_+)
cell with number (N,4,1) is located in the liquid aluminum, then ——p7r =
o ()52 ) oD |
—— 7 = 0 and, therefore —%75— = 0. But if at the moment ¢ = ¢/ this
Sou

cell is located outside of the liquid aluminum, then (according to (20) and (21))

9 < (qg)

S?&T) 0 (s +a)

8Zg‘ou 8Zg‘ou
_ 8((]3(XSyYSou_yi+LSouazSou_Zl+HSou)_QS(X37YSou_yiazSou_Zl+HSou))+
8Zg‘ou
+a (QS (X57 YSou — Yi, ZSou - Zl) — Qs (X87 YSou —Yi + LSOU7 ZSou - Zl)) +
aZg’ou
+a(Qa(Za7Yal —Yi + Lat, Xa — Xo + Hat) = 4a(Za, Yar — Yi, Xa — Xp + Har))
aZg’ou ‘

The third argument of the function ¢s; and the first argument of the function g,
depend on the value Z% . According to formulas (22) and (23) (see part I) we have:

. _ 9qs5(§,1,h) ¢? l 1£?
gs(§,1,h) = = Ms [ﬁ arctan <E> + m] :

- _9ga(&, L) ! M, £ l 1¢2
Qa(fa l? h) = ag - Ma ’ 62 + 12 772 n n arctan E B 772 + 12|’
where n = /&2 + h2. Thus,

0 ( () s?fJ)

077

Sou

- E]Vs (X87 YSou — Y + LSOU7 ZSou -z + HSou) -

_q~s (X37 YSou — Yi, ZSou — 21+ HSou) +
+as (X57 YSou - Yi, ZSou - Zl) - E]Vs (X87 YSou — Y+ LSOU7 ZSou - Zl) +
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- ~ a7,
+0a(Zas Ya—Yi + Lat, Xa—Xp + Ha)~Ga(Za, Yar—yi, Xa—Xp + Ha) | ———
aZSou
YA -1, object did not reach the surface of aluminum,
| Xo % bject reached the surface of alumi
—-1- r T minum.
0z%,, o Hy X, %, object reache e surface of aluminu

There is a special practical interest in the dependence of the solidification front
on the speed u(t) of the displacement of the object. In this case the speed of the
displacement of the foundry mold in the melting furnace is selected as the control
function. Z-coordinate of the lower bound of the wall of the furnace Zgq,(t) is
determined with the aid of the speed u(t) as follows:

J
Zsou(t)) = Zoou( ™) = TIU(H), or Zsou(t) =Z =Y rFu(th),
k=1
where Z is the z-coordinate of the lower bound of the wall of the furnace at the initial
time. In this case the component of the gradient of the function F(u) along the
components of vector {u’}, (w = u(#’)), are calculated using the following formula:

J
dF _OF <dF 8F>,j:1’J’ (35)
k=i

dui — oW dU* — oU*

where %(k‘ = 1,J) are calculated using the formula (34). Due to the specific

character of the functional in the considered problem, % = % =0,(j=1,J).

Let us give the formula for calculating the gradient of the functional in the case,
when the speed function %(¢) in the temporal section [0,t’] was approximated by
piecewise constant function with an arbitrary number of segments.

The time interval [0,¢/] is divided in © "large” subintervals. The function w(t)
has a constant value on each subinterval. Each of these subintervals contains (3
elementary intervals [/, #/]. Thus, a*~D+e =35 (o = 1, §), where ° (s = 1, 0)
is given. Then the component of the gradient of the objective function F(U) along
the components of vector {0°}, (s = 1, ©), are calculated using the following formula:

B
dr dr
& = 2 g = L0 (36)
where derivatives % are determined with the aid of relation (35).

Let us point out also that the systems of equations (30)—(33) don’t depend on
the choice of the control function.

Let us especially note that the value of the gradient of the objective function,
calculated according to formulas (34)—(36), is precise for the selected approximation
of the optimal control problem.

The calculation of the approximate value of the gradient of the objective func-
tion with the aid of the finite-difference method in this optimal control problem is
connected with enormous difficulties [3].
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The machine time needed for calculation of the gradient components using the
approach presented here (based on the FAD-methodology) is not more than half of
machine time needed for solving the direct problem.

Therefore, in spite of the difficulties connected with obtaining the discrete version
of the conjugate problem and the gradient, it seems unavoidable finding the precise
value of the gradient of the objective function using the FAD-methodology while
solving complex problems of optimal control.

7 Numerical results of solving the optimal control problem

The speed u(t) of the displacement of foundry mold in the melting furnace was
chosen as the control U(t). The formulated optimal control problem was solved
numerically using the gradient method. During the solution of the optimal control
problem the time interval [0, #’] was divided into N parts (subintervals). The control
function U(t) was approximated by piecewise constant function, so that for each
of subintervals it was constant. The components of the gradient of the objective
function are calculated using the formula (36).

The optimal control problem was studied for a rectangular parallelepiped. The
previous parameters of the problem, indicated in the fifth section (part I), were used,
with the exception of some given below:

Tsow = 1900.15,  Tp =1033.15,  Lgou = 0.350,  Hgou = 0.380,

X, = 0.040, Y, =0.060, Z, = 0.180.

The parallelepiped was immersed into the liquid aluminum to 5/6 of its height.
The number ¢/, which determines the length of the time interval [0, ¢’], was equal to
3299 s. Z-coordinate z,(t) of the desired solidification front changed with a constant
velocity U, (t) = 0.1mm/s. Calculations were performed for different numbers N of
subintervals, on which the control function U(t) was constant.

In Fig. 16a the dependence of the optimal cost functional J(U) upon the number
N of subintervals is represented. It is obtained as the result of the solution of
optimization problem. Here N has the following values: 1, 2, 4, 12, 24, 600. As
shown in Fig. 16a, the optimal value of the functional decreases noticeably for the
small values of N, and for the great values of N(IN > 30) it weakly diminishes
and comes out to a certain constant asymptotical value. Fig. 16b is a fragment of
Fig. 16a in which there is no point corresponding to the value N =600. This makes
it possible to examine more precisely the dependence of the optimal value of the
cost functional upon the number of subintervals for low values of V.

In Figures 17 the optimal trajectories of the foundry mold are shown. These
are those trajectories with which optimum values of functional examined above
are obtained (see Fig. 16), namely, for N = 1,2,4,12,24,600. Numbers near the
curves indicate the number N of subintervals used. The convergence of the optimal
trajectories to a certain limit function when the number N increase is visible in
Figures 17. Let us note that the qualitatively correct structure of optimal trajectory
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is already obtained for NV = 12. Further increase of the number N only smoothes
the optimal trajectory.

Figure 18 shows the behavior of the standard deviation of the real solidifica-
tion front from the desired one for several control functions. Standard deviation is
determined by the formula

D(t) = |—;| é / Z( 1) — 2. (D)2 dady, (37)

where |S| is the area of the cross section S. Curve 1 in Fig. 18 corresponds to
the regime when the foundry mold is moved with a small constant velocity u(t) =
0.083mm/s relative to the furnace. Curve 2, just as curve 1, corresponds to the
regime with a constant velocity of the displacement of the foundry mold, but u(t) =
0.150mm/s. Curve 3 corresponds to such displacement of foundry mold when the
functional (3) reaches the minimum value. All these calculations were performed for
N = 24.

The advantages of the optimal process of metal crystallization are vividly shown
by the figures given below. Figures 19-21 illustrate isotherms for different times
in two cross sections through the object’s vertical axis of symmetry parallel to the
parallelepiped faces. Since the object is symmetric about the vertical axis, the figures
present only halves of the cross sections. Figures 19a, 20a, 21a (first experiment)
illustrate the process of metal solidification in a mold moving relative to the furnace
with the constant speed u(t) = 0.417mm/min. Figures 19b, 20b, 21b (second
experiment) correspond to a mold moving with the optimal speed, corresponding
N =4.

Figures 19-21 show that the isotherms are concentrated within the mold. More-
over, the results of the second experiment are superior to those of the first one.
First, the phase boundary in the second experiment is closer to a horizontal plane.
Second, bubbles of liquid metal form and collapse inside the casting in the first ex-
periment (Fig. 21a), which results in a casting of poor quality, whereas no bubbles
are observed in the second experiment. Third, the process of solidification in the
first experiment proceeds too quickly (for about 962 s.), which also degrades the
casting. In the second experiment, the solidification process lasts roughly twice as
long as in the first (1930 s.).

Acknowledgments. This work was supported by the Russian Foundation for
Basic Research (project no. 08-01-90100-Mol_a) and the program ”Leading Scientific
Schools” (project no. NSh-5073.2008.1).
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About group topologies of the primary Abelian group

of finite period which coincide on a subgroup
and on the factor group *

V. 1. Arnautov

Abstract. Let G be any Abelian group of the period p™ and G1 = {g € G|pg = 0},
G2 = {g € Gp™'g = 0}. If 7 and 7' are a metrizable, linear group topologies
such that Gs is a closed subgroup in each of topological groups (G,7) and (G,7'),
then 7|¢, = 7’|, and (G,7)/G1 = (G,7')/G1 if and only if there exists a group
isomorphism ¢ : G — G such that the following conditions are true:

1.
2.
3.

0(G2) = Go;
g —¢(g) € Gy for any g € G
¢ :(G,7) — (G,T') is a topological isomorphism.

Mathematics subject classification: 22A05.

Keywords and phrases: Topological group, natural homomorphism, topological
isomorphism, subgroup of topological group, factor group of topological group, basis
of neighborhoods of zero..

Wryen studying properties of lattices of all group topologies! on Abelians groups
or their sublattices there is a need to establish the interconnections between group
topologies which coincide on some subgroups and on some factor groups.

A partial answer to this question is given in the present article.

The main result of this article is Theorem 9.

1. Notations. During all this work, if it is not stipulated opposite, we shall
adhere to the following notations;

1.1. p is some fixed prime number;

1.2. n is some fixed natural number;

1.3. N is the set of all natural numbers;

1.4. G is an Abelian group of the period p™;

1.5. G’ is a subgroup of the group G;

1.6. w: G — G/G" is the natural homomorphism (i.e. w(g) = g+ G’ for any
g € G);

1.7. If A C G then we denote by < A > the subgroup in G, generated by the
subset A. In particular we denote by < g > the subgroup in G generated by the
element g;

1.8. If {A |y € T'} is some set of groups, then we denote by € A, the direct

vel

sum of these groups;

© V.I. Arnautov, 2009
*The author was partially supported by the grant 08.820.08.12 RF.
The considered topologies are not necessarily Hausdorff

19



20 V.I.ARNAUTOV

1.9. If 7 is a group topology on G, then we denote by 7|g the induced topology
on G, ie. 7l ={UNG|U € 7};

1.10. If (G, 1) is a topological group, then we denote by (G, 7)/G’ the topological
group (G/G',7), where 7 = {w(U)|U € 7}.

2. Proposition. If 7 and 7' are group topologies on G then the following
statements are true:

2.1. If 7|l = 7| then topological groups (G,7) and (G,7') possess such
bases {W,|y € T'} and {W)|y € T'} of the neighborhoods of zero respectively, that
W, NG =W, NG for any v € T'. Moreover if topologies T and 7' are linear, then
both W., and W§ are subgroups of the group G;

2.2. If (G,7)/G’' = (G,7")/G", then topological groups (G,7) and (G, 7") possess
such bases {W,|y € T'} and {W)|y € T'} of the neighborhoods of zero, respectively,
that w(W,) = w(W)) for any v € I'. Moreover if topologies T and 7' are linear, then
both W., and W§ are subgroups of the group G;

2.3. Let Gy and Gg be such subgroups of group G that G1 C Go or Go C G
and 7lg, = ey If (G,7)/Gy = (G,7')/Ga, then topological groups (G,T) and
(G,7") possess such bases {U,|y € T'} and {U.|y € I'} of the neighborhoods of zero,
respectively, that Uy(\G1 = U,(G1 and Gy + Uy, = G + U for any v € T.
Moreover if topologies T and 7' are linear, then U, and Uff are subgroups of the
group G.

Proof. Let {V,|a € Q} and {V|3 € A} be some bases of the neighborhoods of
zero in topological groups (G, 7) and (G,7’), respectively, moreover, if topological
groups (G, 7) and (G, 7’) are linear, then V, and Vﬁ’ are subgroups of the group G.

Proof of the statement 2.1. For any a €  and 8 € A we shall consider
sets Wag = Vo + (V3NG') and W/ 3 = Vi + (Vo [1G’') and we shall show that
sets {Wapla € Q, B € A} and {W], gla € Q, B € A} are required bases of the
neighborhoods of zero in topological groups (G, 7) and (G, 7’), respectively.

As G' is a subgroup and V3 G' C G’ and Vo, (G’ C G, then

Wap[ G = (Va+ (V3(1G)) G = (Va[1G)+ (3G =

(VE+(Va(GN) (NG =W, (G

Let’s check up now that the sets {Wy gla € Q, 3 € A} and {W/ 5la € Q, B € A}
are bases of the neighborhoods of zero in topological groups (G,7) and (G,7’),
accordingly.

As Vo = Vo +0C Vo + (V3N G') = Wy g, then the set W, 5 is a neighborhood
of zero in the topological group (G, 7).

If U is an arbitrary neighborhood of zero in (G, 7), then V,, C U for some g € .
As (G, 7) is a topological group, then there exists such oy € Q that V,, +V,, C Vy,,
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and as 7|gr = 7’| there exists such #; € A that Vj (NG’ C Vo, (G". Then
Wal,ﬁl = Vo, + (Vﬁll mG,) C Vo + Vo, C Vag cUuU.

Hence {W, gla € §2, § € A} is a basis of the neighborhoods of zero in the topological
group (G, 7).

It is similarly checked that the set {W, sla € Q, 8 € A} is a basis of the
neighborhoods of zero in the topological group (G, 7).

It is easy to see that if V,, and Vé are subgroups of the group G, then W, g and
W(; 3 will be subgroups in the group G.

The statement 2.1 is completely proved.

Proof of the statement 2.2. For any a € 2 and 8 € A we shall consider
sets Wy 3 = Vaﬂ(w)_l(w(Vﬁ’)) and Wy, 5 = Vﬁ’ﬂw_l(w(Va)). Also we shall show
that sets {Wa sla € Q, 8 € A} and {W/ 5la € Q, B € A} are required bases of the
neighborhoods of zero in topological groups (G, 7) and (G, '), accordingly.

Let’s check up in the beginning that w(W, ) = w(W, 5).

If g € w(Wy), then § = w(g) for some g € W, 3=V, ﬂw‘l(w(Vé)) and hence
there exists such g’ € Vj that g — ¢’ € G Then ¢’ € Vo + G’ = w1 (w(V4)) and
hence ¢’ € w™Hw(VL))N V=W, 5 and g = w(g) = w(g') € w(W ).

From the arbitrarity of the element g it follows that w(Wa,5) C w(W/ 5).

It is similarly proved that w(W,, 5) € w(W4 ), and hence w(Wo,5) = w(W, 5).

Let’s check up now that the sets {W,gla € Q, B € A} and {W/ 5la € Q,
B € A} are bases of the neighborhoods of zero in topological groups (G, 7) and
(G,7"), accordingly.

Let « € Qand 8 € A. Asw : (G,7) — (G,7)/G" = (G,7)/G" is an open
homomorphism, then for any 5 € A the set w(V3) is a neighborhood of zero in the
topological group (G,7)/G’, and hence w™!(w(V3)) will be a neighborhood of zero
in topological group (G, 7). Then the set W, 3 = V, ﬂw_l(w(Vﬁ’)) will also be a
neighborhood of zero in the topological group (G, 7).

Besides, if U is a neighborhood of zero in the topological group (G, 7), then
Vo C U for some o € Q, and hence W, 3 =V, ﬂw‘l(w(Vé) CV,CU.

Hence the set {W, gl € Q, § € A} is a basis of a neighborhoods of zero in
topological group (G, 7).

It is similarly checked that the set {W] sla € ©Q, 8 € A} is a basis of the
neighborhoods of zero in topological group (G, 7).

It is easy to see that if V,, and Vﬁ’ are subgroups of the group G, then W, g and
W(; 3 will be subgroups in the group G.

The statement 2.2 is completely proved.

Proof of the statement 2.3. Let ¢ : G — G/Gy be the natural homo-
morphism.

If Gy C Gy, then with accordance to the statement 2.1 topological groups (G, 7)
and (G, ') possess such bases {W,|y € '} and {W]|y € T'} of the neighborhoods of
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zero, respectively, that G1 (W, = G1[) ny for any v € I', moreover if topologies 7
and 7’ are linear, then W, and W,’Y\ will be subgroups of the group G.

For every v € T' we shall consider sets U, = W, (W, +G?2) and U, = W, (W, +
G2)). In the proof of the statement 2.2 it is demonstrated that sets {U,|y € I'} and
{U}|y € T'} are bases of the neighborhoods of zero in topological groups (G,7) and
(G,7'), respectively, and ¢(U,) = (U)) for any v € I'. Moreover if topological
groups (G, 7) and (G, 7') are linear, then U, and U, will be subgroups of group G.

As G2 C (1, then (W’/Y + Gg)ﬂGl = (W,;ﬂGl) + Gy = (W«/ﬂGl) + Gy =
(W-y + Gg) ﬂ G1. Then U-y ﬂ Gi1 = W-y ﬂ(W,’Y + Gg) ﬂ Gi1 =

W, (G (YW, + Go) = W (G (YW, + Ga) = UL () Gh.

The statement 2.3 in this case is proved.

Let now G; € G9. Then in accordance with the statement 2.2 topological
groups (G, 7) and (G, 7') possess such bases {W,|y € I'} and {W]]y € T'} of the
neighborhoods of zero, respectively, that ¢(W,) = (W) for any v € T, more-
over if topologies 7 and 7’ are linear, then W, and ny| will be subgroups of the
group G.

For every v € I' we shall consider sets U, = W, + (W (G1) and U}, = W, +
(Wy NG).

In the proof of the statement 2.2 it is demonstrated that sets {U,|y € T'} and
{U]|y € T'} are bases of the neighborhoods of zero in topological groups (G,7) and
(G, 7'), respectively, and Uy (\G1 = Uy [ G1.

As G C G and ¥(G2) = {0}, then

B(Uy) = bWy + (W, () G1)) = 0 (W,) = v(W)) =
DWWy + (W, [ Gh)) = »(U)),

moreover if topological groups (G,7) and (G, 7') are linear then U, and U, will be
subgroups of the group G for any v € T'..
So, the proposition is completely proved.

3. Definition. As usual, we shall name a subgroup A of the Abelian groups G
a serving subgroup in G if for any natural number k and any element a € A from
the resolvability of the equation kx = a in the group G its resolvability in A follows.

4. Remark. From the definition of the serving subgroup the following state-
ments follow:

4.1. If g € G is such an element of group G that p"~! - g # 0 then the subgroup
< g >={kg|k € N} is a serving subgroup in the group G;

4.2. The direct sum of any number of serving subgroups of the group G is a
serving subgroup in the group G.

5. Theorem (Priufer-Kulikov, see [2, p. 154]). Every serving subgroup A of a
group G is a direct summand in the group G.
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6. Proposition. Let C be a serving subgroup of the group G. If C is the direct
sum of cyclic subgroups of the period p" and B is such subgroup of the group G that
C (B = {0}, then there exists such subgroup A of the group G that B C A and G
is the direct sum of subgroups C and A.

Proof. We shall consider the set A of all such subgroups D of the group G
that B C D and D(C = {0}. As the sum of ascendent chain of subgroups from
A belongs to A, then A contains maximal elements. If A is some of these maximal
element, then B C A and A C = {0}.

For finishing the proof of the proposition it is necessary to check up that
G=C+A.

We assume the contrary, i.e. that G # C' + A, and let g ¢ C'+ A. As the period
of the group G is equal to p™, then there exists such natural number 1 < s < n that
pP-geC+Aandp*l-g¢ C+ A Let p°-g=c+a, wherec€ C and a € A. As
ANC ={0} and

S —S n—s

O=p"-g=p""-(p°-9)=p"""-c+p""q,
then p"~%.¢ = 0 and as C' is the direct sum of cyclic subgroups of the period p™, then
¢ = p-c; for some element ¢; € C. Thena; =p*~l.g—c; € G. Asp* L g=a1+c ¢
A+C,thena; ¢ A,andp-a; =p-(p*t-g—c1)=p*-g—p-c1=p°-g—c=ac A
Then Ay = {0,a1,2-ay,...,(p — 1) - a1} + A is a subgroup of the group G, and
BCACA,.

From the definition of the subgroup A it follows that A; (C # {0}, and hence
0+# k-g+4 a; € C for some natural number k£ < p — 1 and some element ay € A.

As numbers k and p™ are coprime numbers, then there exist such integers [
and mthat l-k+m-p" =1. Theng=(l-k+m-p")-g=101-k-g+p"-g=
l-k-gel-(aa+C)C A+ C. We arrived at the contradiction with the choice of
the element g.

So the proposition is completely proved.

7. Proposition. Let {g,|y € '} be a set of elements of the group G of order
p" and G' = {g € G[p"~' - g = 0}. If the set {w(g,)|y € '} is linear independent in
the linear space G/G', then A =< {g,|v € T'} is a serving subgroup in the group G

and A= @ < g,>.
vyel’

Proof. From the Remark 4 it follows that for the proof of the proposition it is
enough to prove that A = @ < g, >.

We assume the contraZ}Effi.e. that A # @ < gy > As ) < gy >= A,
then there exist such subsets {gy,,..., 9.} C P{Yzzh’ e I'} and {tljer .t} € N that
3 ti-gy, =0and t;-g,, #0fori=1,... k.

- Let t; = s; - p, where 0 < s; and s; are not divisible by p for i =1,...,k.

7
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If j = min{j1,...,jr} and S = {i|j; = j}, then p"~17J - t; are divisible by p" for
i ¢ S. Then

k k
0=p" ' 0=p""- O tiogy) = (si-p") p gy =
=1 i=1
k .
Z(Si : p]L j g’yL Z Si - g'Yz
=1 €S

We arrived at the contradiction with the fact that the set {w(gy)|y € I'} is linear
independent in the linear space G/G’.

8. Proposition. Let G' = {g € G|p"~'- g = 0} and {g,|y € I'} and {g!|y € T'}
be such sets of elements of the group G of the order p" that w(gy) = w(g’v) for any
v €T and the set {w(gy)|y € I'} is linear independent in the linear space G/G'. If
A= @D <gy>and A= @ <g, >, then for any subgroup B of the group G’

ylver y|lyer
are true the following statements:

8.1. If AN B = {0}, then A’ B = {0},
8.2. IfG=A@ B, then G = A'P B.

k
Proof 8.1. Assume the contrary, and let 0 #b € A'( B, ie. b= r;-g,. As
i=1

w(gy) = w(g’,) for any v € T, then h,, = g,, — g € G".

If r; = p% - ¢;, where ¢; are not divisible by p and s = min{sy,...,sx}, then
pts Ly gy; # 0 for some number 1 < i < k. As A= @ < gy >, then
Ylver

k
> P g, 0.

i=1
Subsequently

k k

P b =p T O ) =" O i gy — ) =
i=1 i=1

k

an 1-s T G — an 1-s 7y ’Yz an 1-s 7y 9%750

i=1 =1 i=1

But this contradicts the equality A( B = {0}.
The statement 8.1 is proved.

Proof 8.2. As G = A@ B, then A(\B = {0}. Then, according to the
statement 8.1, A’(\B = {0} and according to Proposition 6, there exists such
subgroup B’ that B C B’ and G = A’@ B’. And according to the statement 8.1,

AN B’ = {0}.
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So, we have obtained that B C B’ and A(\ B’ = {0}. As G = A@ B, then
B=PH.
The statement 8.2 is proved.

9. Theorem Let G be any Abelian group of the period p"™ and Gy = {g €
Glp-g = 0}. If 7 and 7' are such metrizable, linear, group topologies that the
subgroup Gy = {g € G|p"~' - g = 0} is a closed subgroup in each of topological
groups (G,7) and (G,7"), then 7|¢, = 7'|¢, and (G,7)/G2 = (G,7')/G2 if and only
if there exist such group isomorphism ¢ : G — G that the following conditions are
satisfied:

1. @(Gl) = Gu;

2. g—¢(g) € Gy for any g € G;

3. ¢ :(G,7) — (G,7') is a topological isomorphism (i.e. open and continuous
isomorphism,).

Proof. Sufficiency. Let ¢ : G — G be a group isomorphism such that
conditions 1 - 3 are executed.
If V € 7|g,, then there exists such U € 7 that U[1G1 = V. As ¢ : (G,7) —
(G,7") is a topological isomorphism, then U’ = ¢(U) € 7. Because ¢ : G — G is a
bijection mapping and ¢(G1) = Gy, it follows

(V) = o(U(G1) = o) [ e(G1) =U'(G1 € 7|,

From the arbitrarity of the set V' it follows that 7|q, € 7'|q,.
It is similarly proved that 7’'|¢, C 7|, and hence 7|g, = 7|q, -
Now we consider the following commutative diagram:

G, —— (G

‘| ‘|

(G,7)/Gy —2— (G, 7)/Ga,

of
(G, 7))G1 —2— (G,7)/Gy

here w and @ are natural homomorphisms, and @ and @ are such isomorphisms that
@(g + Ga) = p(g) + G2 and $(g + G1) = §(g) + G1.

As g—p(g) € G2, then g+G2 = ¢(g)+G2. Hence ¢(g+G2) = ¢(g)+Ga = g+Ga
and ¢(g + G1) = ¢p(g) + Gy, i.e. ¢: G/Gy) = G/Gg and ¢ : G/G1) = G/Gy are
identical mappings.

From the fact that w : (G,7) — (G,7)/G2 and w : (G,7') — (G, 7") /G2 are open
and continuous homomorphisms it follows that ¢ : (G,7)/G2 — (G,7")/G2 is an
open and continuous isomorphism, i.e. (G,7)/Gs = (G,7")/G2).

Sufficiency is completely proved.
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Necessity. Let 7 and 7/ be such metrizable, linear, group topologies that 7|g, =
¢, and (G,7)/Ge = (G,7")/G2. f w : G — G/Gg and @ : G/Gy — G/G1 =
(G/G2)/(G1/G2) are natural homomorphisms, then according to the statement 2.3,
there exist sets {V;|i € N|J{0}} and {V/|i € N|J{0}} of subgroups which are bases
of the neighborhoods of zero in topological groups (G, 7) and (G, 7’), respectively,
and V;(NG1 = V/(N Gy and w(V;) = w(V/) for any ¢ € N(J{0}. Without loss of
generality, we can consider that V, = Vj = G.

For every i € N let V; = w(V;) = w(V/) and V; = @(V;).

As G = G/G is a linear space over the field F,, = Z/p-Z and Vi is a subspace of
the linear space G, then for every i € N{J{0} there exists a set {U;|i € N{J{0}} of
subspaces of the linear space G such that V; = U; @ Vi1 for any i € N|J{0}. Then
Vi = (D U) P(Vpsr) for any k < n € NJ{0}. As Gy is a closed subgroup in the

i=k
topological groups (G,7) and (G, 1), then (se [1], theorem 1.3.2) | V; = {0} and
keN
hence Vj, = &P U;.
i=k

For every k € N(J{0} we shall consider a basis {Zy |y € I'y} of the linear space
Uy

As U; C V; = @(w(V;))) for any i € N{J{0}, then for any k € N|{J{0} and any
v € I'y, there exists an element xy, , € Vj, such that &(w(zk ) = T4

As w(V;) = w(V/) for any i € N|J{0}, then for any ¢ € N|J{0} and any v € T
there exists an element 2} € V' such that w(z;,) = w(z] ).

According to Proposition 7, the subgroups A =< {z; |k € NJ{0},y € T} >
and A’ =< {$§€,Y|k‘ € NJ{0},v € T'} > are serving subgroups of the group G and
they are direct sums of cyclic groups of the order p™.

According to the Prufer-Kulikov theorem (see Theorem 5) there exists a subgroup
B of the group G such that G = B A. Then, according to the statement 8.2,
G=B@A. As v(w(4)) =w(w(Vp)) = G/Gy, then B C Gj.

If f:{zpylk € NU{O}, v € I} — {2} |k € NU{0},y € I'} is a mapping such
that f(zk,) = 23, for any & € NU{0} and v € T then it can be extended to a

group isomorphism f: A — A’

We suppose ¢(a + b) = f(a) + b for any a € A and any b € B. Then ¢ : G — G
is a group isomorphism.

As w(zgy) = (7)) = Tpy for any k& € NU{0} and any v € T, then hy, =
Thy — :Eﬁm € Gs.

k s
Let now g € G1. Then g = > > ti,, - ¥y, +b, where b€ B C Gi. As
i=1j=1

k s k s
0=0(w(g)) =YD tin,  @(@(@in,) +0W0) =YD tin,  Tiy,

i=1 j=1 i=1 j=1
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then all ¢; 5, are divisible by p, and hence

k s k s
= Z Z t’i,’Yj : 7'yj + QO(b) Z Z tiv'Yj : (‘Tiv'Yj - hiv'Yj) + (‘D(b) =
i=1 j=1 =1 j=1
k s k s k s
Z Z ti7-yj . a;mj — Z Z ti7-yj . hi;yj + b= Z Z ti7-yj . xmj + b= g
=1 j=1 =1 j=1 i=1 j=1

So we have proved that ¢(g) = g for any g € G1. Then ¢(G1) = Gy, i.e. the
first statement of the theorems is true.
k

Let now g € G. Then g = ) E tiny, * Tin; +b, where b € B C G, and hence
i=1j=
ks k s
=D D iy iy TO= (DD tin aip, +0) =
i=0 j=1 =0 j=1
ks
Z Z tiv'Yj ’ (miv’Yj ,’YJ Z Z ti Y5 7'Yj € Go,
i=0 j=1 i=0 j=1

i.e. the second statement of the theorem is also true.

For finishing the proof of the theorem it remained to check up that the isomor-
phism ¢ : (G.7) — (G.7') is a topological isomorphism. For this purpose it is enough
to verify that ¢(Vi) = Vj  for any k € N and any v € I".

So, let g € Vi . Theng—ZZt,ij T, + b, where b € B C Gi.
1=0j=

S

As (see definition of elements x; ) > tin; - Tin; € Vi, then

s

i=k j=1
k—1 s
Zztﬁj xlv'YJ+b_g Zzt,% xz,»YJEVk
=0 j=1 i=k j=1

Besides that as

m s m s
Z Z bivyy  Tigy; = W(Z Z tipy; " Tiny; +0) =

i=0 j=1 i=0 j=1

w(g) € w(Vi) = Vi, = @ U, then for any i < k all numbers t; ,, are divided by p,

i=k
k—1 s k—1 s
and hence ) > tiq; - @i, € Gi. Then Y Yt -2y, +0€ G Ve = G1 NV,
i=0 j=1 i=0 j=1

k—1 k—1
and hence, (> z tiy; " Tiny; +0) = > z tiqy; - Tiny; +0 € V). Then

=0 j=1 =0 j=1
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k—1 s m s
(:D(g) = @(Z Z ti,'yj * Ty + b) + @(Z Z ti,'yj : xi;yg') €
i=0 j=1 i=k j=1

m S
VI D tin, -, S+ VI =V
i=k j=1
From the arbitrarity of the element g it follows that (V) C V.
In a similar way it can be proved that ¢=1(V}) C Vj, and hence ¢(V}) = V.
The theorem is completely proved.
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Abstract. In this article we consider the action of the group Aff(2,R) of affine
transformations and time rescaling on real planar quadratic differential systems. Via
affine invariant conditions we give a complete stratification of this family of systems
according to the dimension D of affine orbits proving that 3 < D < 6. Moreover we
give a complete topological classification of all the systems located on the orbits of
dimension D < 5 constructing the affine invariant criteria for the realization of each
of 49 possible topologically distinct phase portraits.
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We consider here real planar differential systems of the form

dx

il +pi(z,y) + pa(z,y) = P(x,y),

dy (1)
il (R 1 (z,y) + @(z,y) = Q(z,y)

with
po=a, pi(z,y)=cr+dy, paz,y)=gr*+2hay+ ky?,
QO:ba Q1(33>y) :e$+fy7 q2($7y) :l$2+2m$y+ny2

We say that these systems are quadratic if |p2(z,y)| + |g2(x, y)| # 0.

Consider also the group Aff(2,R) of affine transformations given by the equali-
ties:

T=ax+PBy+v, y=~vyxr+dy+ s, det(i 5)7&0, a, B,7,6,v,x € R.

According to [1] the operators of the linear representation of the group Aff(2,R)
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in the space of the coefficients and variables of systems (1) will take the form

Xl_xaiJr“a%er%— %—g;ngk%—m%_ aim’
+(m — g)aah +(n Zh)a%_l%_m%’
9 0 9 (2)
g ‘2”%; (h=n)>— +I<:a
X5:%—C%—E%—QQ%—%%—%%—zm%,

These operators form a six-dimensional Lie algebra [1].

Let a = (a,b,c,d,e, f,g,h,k, l,m,n) be the 12-tuple of the coefficients of systems
(1), i.e. each particular system (1) yields a point in E'?(@), where E'2(a) is the
Euclidean space of the coefficients of the right-hand sides of systems (1). We denote
by @(q) € E'%(a) the point which corresponds to the system, obtained from a system
(1) with coefficients a via a transformation g € Aff(2,R).

Definition 1. Consider a system (1) and its corresponding point a € E'?(a). We
call the set O(a) = {a(q)|lq € Aff (2,R)} the Aff(2,R) - orbit of this system.

It is known from [1] that

o dimg O(a) = rankM,

where M is the matrix constructed on the coordinate vectors of operators (2):

a 0 O d —e 0 —g 0 k -2 -m 0
b 0 e —c+f O —e I —g+m —2h+n 0 -l —2m
Me 0 0 a -d 0 c—f d -2n -k 0 g—2m h—n k
0 o 0 —d e 0 0 —h —2k l 0 —n
—c —e =29 —2h =21 -2m O 0 0 0 0 0
—d —f —2h -2k —-2m —-2n O 0 0 0 0 0

We denote by A; j 1 1.m,» the minor of the 6th order of the matrix M7, constructed on
the columns i,j,k,lmn (1<i<j<k<l<m<n<12) and by A;i’; 2% the minor of
the order s (s = 5,4, 3) constructed on the lines iy, 9, ..., is (1< <12 <. .<is<6})

and on the columns j1, ja,...,Js (1<j1<j2<. ..<j5§12}).



A COMPLETE CLASSIFICATION OF QUADRATIC DIFFERENTIAL SYSTEMS ... 31

In [2] a minimal polynomial basis of GL(2,R)-invariant polynomials (which are
also named center-affine comitants and invariants) is constructed. We shall use here
the following elements of this basis, defined in tensorial form (we keep the notations
from [2]):

_ L aqB 7 Pg B oY ePa
I) =ag, In= aﬁa I3 = p aqams , Is = apaw a55
_ a0 pq a pq TS — 'yépqrs
I = ap,,aaqaﬁs 756 e Ig = apraaqaésaﬁve e”, Ig= amaﬁqa,ys aqs€’le
Iig = a%aldbeyq, o1 =a aﬁaqaaﬁapq, K, = aaﬁazﬁ Ky = dba®ale,,, 3
K5 = agaﬁ 27, Ky =a aﬁﬁaz K5 = apﬁmo‘mﬁxqqu, K¢ = aaﬁaﬁ(;:ﬂx‘s
— a? p By a B ©
K7—a5,y 5mm Kll—aaﬁxmxqu,Klg—aaﬁawxaz
_ _ q
Ko = dPalepy, Koz = apaaﬁzn xﬁepq.
Here the following notations are used:
1 2 1 1 2 2 1 1
a =a, a“=0b, aj=c, ay=d, ai=e, ay=Ff, a;; =9, aj9=nh,
1 _ 2 2 2 _ 1_ 2 _
agp =k, afy =1, afla=m, ap=n, x =z, "=y,
and the unit bi-vectors eP? and e, have the coordinates: el =2 =g =¢e99 =0,

el = —e?l =gy = —e91 =1,

We consider the polynomials

Cl(daxay) = ypl(aaxay) - $Q2(d7$’y) € R[d7$ay]7 1= 07 1727

_ d o . i . (4)
Di(aaxay) = %pi(aax>y) + a_yqi(a>$>y) € R[a,az,y], 1= 1727

which are the only GL-comitants of degree one with respect to the coefficients of
systems (1) that could exist for these systems. Comparing (3) with (4) we have the
following identities: Cy = Ko1, C1 =Ky, Co=K5, D1 =11, Dy =2K;.

Using the so-called transvectant of index k (see [3]) of two real polynomials f

and g:
k
k oFf kg
(k) — _1\h
(£.9) ;::0( 1 <h> Oxk—hoyh Oxhdyk—"

we shall construct the following G L—comitants of the second degree with respect to
the coefficients of initial systems:

Ty = (Co, O, Ty = (Co, Co)V | Ty = (Co, Do)V,
Ty = (C1,C)®, Ty = (C1,C)V, Ts=(C1,Cy)
Ty = (C1, Do)V, Ty = (Cy,C2)P, Ty = (Cy, Do) Y.

—
~

According to [4] the transvectant (f,g)*) of two GL-comitants (respectively
T—comitants) of systems (1) is a GL—comitant (respectively T-comitant) of these
Systems too.
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In what follows we shall construct the following T—comitants (and CT—comitants,
see [5] for detailed definitions), which are responsible for the dimensions of the affine
orbits for systems (1):

B(a) = 2713 — Iy — 1817 = —2Discrim (Ca(a, z,y)),

M(ZL, x, y) =2 HeSS(OQ(x> y))7 ﬁ(dv x, y) = (_T8 + 8T9 + 2D%)/727
D(a,z,y) = [2Co(Ts — 8Ty — 2D3) + C1(6T7 — Ts) — (C1, T5) M+
+6D1(C1 Dy — Ts) — 9D3C5] /36,  Ui(a,z,y) = (Co, D)WY,

Us(a,x,y) = L K} (2K? Ky — 2Ky K — K1K11) — 2K3 (Ko Ky + 2K7Kop )+
+4K 1 K Koy + K [2K, K11 + KoK 13 + 2Ko3(Kg + K7)] — 4K§ Ko3,

Us = K3 — 4K5Ko.

However we also need several affine comitants which we shall construct here
following [6]. Denote by @(7) the point from the space E'%(a) that corresponds
to the system, obtained from a system (1) with coefficients a via a translation
T:x=ZT+x9, y=1y+yo. Itis evident that a(7) = a(xp,yp). According to [6] if

I(a) is a center-affine invariant of systems (1), then the polynomial

K(dv xz, y) = I(CNL(J}O, yO)) |{xo:x,y0:y}
is an affine comitant of these systems. So, considering (3) we obtain the following
affine comitants of systems (1):

Afi(a,z,y) = Ii(a(xo,%0)) l{zo=z,yo=y}> (i =1,2,5,18,21).
We shall use the notations

Wy =Aff — Afa, Wy = Af1Afis — Afa,

Vi= 4f12 —2Afy, Vo= Af1Afis —4Afa, (5)
V) = H? + Af3, U=Af2+U+U3,

Vy = D? + U2,

In what follows by U(a,z,y) = 0 (where U(a,r,y) is an arbitrary comitant) we
shall understand U (&, z,y) = 0 in R[z,y| (i.e. this comitant identically vanishes as
a polynomial in z and y).

Taking into consideration Remark 1 (see below) according to [7] we have the
next result.

Proposition 1. A system (1) is located on the affine orbit of the dimension siz if
and only if one of the following three sets of conditions holds:

(i) B#0; (i) B=0, KsU #0; (iid) f=0, K5 =0,Af5 #0.

Remark 1. In Proposition 1 we use the set of conditions 8 =0, K5 = 0,Afs # 0
which is equivalent to the set of conditions =0, K5 =0, Afs(Afs — Afs) #0
from [7, Theorem, page 126]. We note also that U here denotes the expression
Af2 +T% + Kom? from [7].
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Considering Proposition 1 it remains to construct the affine invariant criteria for
a system (1) to be located on the orbit of a given dimension s < 5.

Lemma 1. The rank of the matriz M is equal to five if and only if 3 =0, U =0
and one of the following four sets of conditions holds:

(f) le 75 0; (ﬁ) M = 0, K5W1V2 75 0;
(i) M=W; =0, KsWa#0;  (iv) Ks=0, Wy #0.

Proof. By Proposition 1 a system (1) is located on the affine orbit of the dimension
less than six (i.e. the rank of the matrix M is < 5) if and only if 8 = 0 and either

(1) Ks #0and U =0, or (ag) K5 =Af;=0. (6)

1) Assume first K5 # 0. As § = 0 following [2] we could use a center-affine
transformation which brought the binary form Kj5(z,y) to the canonical form:
Ks(z,y) = 2?(x + dy) with § € {0,1}. Moreover, the same transformation will
bring systems (1) in this case to the form (excluding also the linear term z in the
second equation via an additional translation):

& = a+ cr+dy+ (2m + 8)z* + 2hay,

7
y=b+ fy—x®+2mxy +2hy?, € {0,1}. 0

For these systems we calculate M = —8x262 and we shall consider two subcases:

M #0and M =0.

a) If M # 0 then § = 1. Since according to (5) the condition &/ = 0 implies
Afs = Up = Uy = 0 we have: Coefficient[Afs,y] = —2h% = 0. So we obtain h = 0
and then Afs = —d(5m? + 4m + 1) = 0 and this evidently yields d = 0. Therefore
we obtain the systems

t=a+cr+ 2m+1)z% y=b+ fy—z®+ 2may, (8)

for which calculations yield:
Uy = 6m(cf — f% — 2am — 2bm)z?, (©)
Uy = (14 3m)3(cf — f% — 2am — 2bm) 5.

We note that the G L-invariant Uy keeps the value, indicated in (9), after any trans-
lation (x,y) — (Z+mo, J+yo) with arbitrary (zo,y0) € R? applied to systems (8). In
other words for any system located in the orbit under the translation group action
of a system (8), i.e. for systems of the form

i =a+ zo(c+ xo + 2maxo) + (¢ + 2x0 + dmag)x + (2m + 1)z2,
§=b—x0(z0 — 2myo) + fyo — 2x(x0 — myo) + (f + 2mao)y — 2° + 2may,

we have Uy = (14 3m)3(cf — f2 — 2am — 2bm)z%. This means that the polynomial
Us is a CT-comitant [5] for the family of systems (8) and hence the condition Uy = 0
is affine invariant.
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Clearly the conditions U; = Uy = 0 (i.e. U = 0) imply (cf — f? — 2am —
2bm) = 0 and then we can convince ourself that all the minors of order 6 of the
matrix M; vanish. We claim that the existence of at least one nonzero minor of
order 5 is equivalent to the condition V; # 0, i.e. considering (5) to the condition
H2 4+ Af3 + 0.

Indeed, for systems (8) we calculate H = m2z2. On the other hand we obtain
Aé:é:%‘?’ﬁ’lz = —8m?, ie. if H # 0 then rank(M;) = 5.

Assume H = 0, i.e. m = 0. Then for systems (8) we have Afy = [a+ b+ cx +

fyl(a+cr+a2)%. At the same time we calculate A%gég?o =2f, Aéé?é?o =2(f—c)

and A%f’,:?f’os,ll =2(a+0b). As Afy # 0 is equivalent to (a + )% + c? + f2 # 0 we
conclude that in this case there exist non-zero minors of order 5. It remains to
observe that in the case Afy; =0 (i.e. f=c¢=a+b=0) all the minors of order 5
vanish. Thus, our claim is proved.

b) Assume now M = 0, i.e. for systems (7) we have 6 = 0. In order to examine
the condition U = 0 (ie. AfZ2 + U + U3 = 0, see (5)) for these systems we
calculate: Coefficient[Afs, 2] = —6h% = 0 and this yields h = 0. Therefore we have
Afs = —bdm? = 0, i.e. dm = 0 and then we obtain Coefficient[U7, 23y] = —6d>. So
the condition U; = 0 yields d = 0 and this leads to the systems

& =a+cx+2mz?®, §=b+ fy— x>+ 2may, (10)
for which calculations yield:
Uy = 6m(cf — 2 —2am)zt, Uy = 2tm3(cf — f2 — 2am)a®. (11)

We note that the G L-invariant Us keeps the value, indicated above, after any trans-
lation (z,y) — (% + 7o, § + yo) with arbitrary (xo,y0) € R? applied to systems (10).
This means that the polynomial Us is a CT-comitant [5] for the family of systems
(10) and hence the condition Uy = 0 is invariant under the affine transformation.

Evidently the conditions Uy = Uy = 0 (i.e. U = 0) imply m(cf — f2 — 2am) =0
and then all the minors of order 6 for the matrix M; vanish. We shall consider two
subcases: m # 0 and m = 0.

b1) If m # 0 then without loss of generality for systems (10) we may assume

%, Y— ﬁ) Therefore considering (11)

in this case the conditions U; = Uy = 0 yield a = 0. So we get the systems

f = 0 due to the translation (x,y) — (m —

&= cx+2maz?, §=0b—2®+ 2may, (12)

for which Wy = 4ma(c + 4max). We note that all the minors of order 6 for the
matrix M; corresponding to these systems vanish. On the other hand we have
Aé:g:gi’bﬁ:ll = —4m* £ 0, i.e. rank(M;) = 5. It remains to observe that for systems
(12) Coefficient[V5, 2°] = —8m?3. Therefore the condition m # 0 implies V5 # 0 and
hence the conditions (i) of Lemma 1 are valid.

by) Assuming m = 0 and considering (10) we get the family of systems

ii?:(l+CZE, y:b—i_fy_:Ez) (13)
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for which we calculate
Wi = 2cf, Coefficient[Va, zy] = cf(c* — f?). (14)

We shall examine two cases: W1 # 0 and W; = 0.

y1) Admit first Wy # 0, ie. ef # 0. If ¢ — f2 # 0 (this implies V5 # 0) by (14)
we obtain cf(c¢— f) # 0. Therefore rank(M;) = 5 as we have Aig:gi’&fu =cf(c—f).

Assume ¢ — f2 = 0. If f = c (respectively f = —c) for systems (13) we
calculate Vo = —4a(a+ cx)? (respectively Vo = —4(a + cx)?). On the other hand we
have A}é:gﬁlbﬁll = 2a? (respectively A?gj‘g?o = 4¢*) and evidently if V5 # 0 then
rank(Mp) = 5 (we note that in the second case the condition W7 # 0 yields ¢ # 0
and this implies V5 # 0). Moreover straightforward calculations show us that the
condition V5 = 0 (and this happens only in the first case) implies @ = 0 and all the
minors of order 5 vanish. So, the conditions (ii) of Lemma 1 are true.

v2) Suppose now W; =0, i.e. ¢f = 0. In this case for systems (13) we obtain:

(61) Wa=—a(a®+bf*—2afz — f22* + fPy) if c¢=0;

(B2) Wo = (bc® —a?)(a+ cx) it f=0. (15)

On the other hand in the case (1) (respectively (52)) we have that Ai:g:gﬁ‘b‘?ll equals

2a? (respectively 2(a? — bc?). So if Wa # 0 then rank(M;) = 5, and it can be easily
verified that in the case (1) as well as in the case ((2) the condition W5 = 0 implies
the vanishing of all the minors of order 5. This completes the proof of the conditions
(iii) of Lemma 1.

Remark 2. It follows from the reasons above that in the case m # 0 for systems
(10) we have V5 # 0. Hence we decide that in the case U = V5 = 0 and W; # 0 for
systems (10) the relations m =0, f = ¢ # 0 and a = 0 hold.

2) Assume finally K5 = 0 (see condition (agz) from (6)). As systems (1) are
quadratic (i.e. there exists at least one quadratic term) then via an affine transfor-
mation systems (1) can be brought to the systems (see for example, [10])

t=a+cx+dy+a? §=0b+xy. (16)

Straightforward calculations show us that for these systems Uy = Us = 0. Moreover,
the GL-invariant Uy vanishes after any translation (z,y) — (Z + zo, ¥ + yo) with
arbitrary (zg,%0) € R? applied to systems (16). So according to (5) the condition
U = 0 is equivalent to Afs = 0. Since for systems (16) we have Afs = —5d/4 then
we obtain d = 0 and for these systems we calculate:

Wy = (¢ + 3z)(a + cx + 22)(be + bx — ay). (17)
On the other hand for the matrix M; corresponding to systems (16) with d = 0
we have A%gg?% = —2b and A;gg‘;’% = a. It is clear that if Wy # 0 then

rank(M;) = 5. Moreover straightforward calculations show that for a = b =0 (i.e.
when Wy = 0) all the minors of order 5 vanish and hence the conditions (iv) of the
lemma. are proved. This completes the proof of Lemma 1. O
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Lemma 2. The rank of the matriz M is equal to four if and only if 3=0,U =0
and one of the following four sets of conditions holds:

(i) M#0, V; =0; (i) M=Vy=0, KsWy #0;
(fﬁ) M = W1 = W2 = 0, K5V2 ?é 0; (iV) K5 = W2 =0.

Proof. According to the hypothesis of the lemma we assume 5 = 0, i = 0 and we
shall consider step by step the sets of conditions (i)- (iv).

Conditions (i). As it was proved earlier (see the proof of Lemma 1, page 33) when
B =0, M # 0 and U = 0 systems (1) will be brought via an affine transformation
to systems (8) for which the conditions (9) hold. Moreover, it was proved that the
condition V; =0 (i.e. H = Afy; = 0) yields for systems (8) m=f=c=a+b=0
(see page 34). So we get the family of systems:

t=a+2% §=-—a—a%
for which without loss of generality we may assume a € {0, —1, 1} due to the trans-
formation (z,y,t) — (|a|~V/2x, |a| =Yy, |a|'/?t) if a # 0.

It remains to observe that for the matrix M; corresponding to these systems all
the minors of order 6 and 5 vanish and Aé?gi’o = —2. Thus the systems of this
family could be located only on the orbit of dimension 4.

Conditions (ii). In this case the condition V5 = 0 holds. Therefore according to
Remark 2 when M = 0, Y = 0 and K5W; # 0 systems (1) could be brought via
an affine transformation to systems (13), for which f = ¢ # 0 and a = 0. In other
words when the conditions (ii) of Lemma 2 are satisfied, then we get the family of
Systems

i=cx, y=b+cy—az> (18)

As ¢ # 0 (since Wi # 0) we may assume b = 0 and ¢ = 1 due to the transformation

(x,y,t) — (a:, %(y —b), é) It remains to note that all the minors of order 6 and
5 for the matrix M; corresponding to these systems vanish. On the other hand
Aig‘zgfo =1, i.e. system (18) (with b = 0 and ¢ = 1) is located on the orbit of
dimension 4.

Conditions (iii). In this case the condition Wy = 0. As M = W7 =0 and K5 # 0
it was proved earlier (see the proof of Lemma 1, page 34) that in this case systems
(1) will be brought via an affine transformation to systems (13) with ¢f = 0 (i.e.
Wi =0, see (14)). We shall examine two subcases: ¢ = 0 and ¢ # 0.

a) Assume first ¢ = 0. Then considering (15) the condition Wa = 0 yields a = 0
and we get the systems

=0, y=b+ fy—a? (19)

for which D = — 223, Us = 2%(4b2? + f%y?). Moreover, for a system located in
the orbit under the translation group action of a system (19), i.e. for systems of the
form

&=0, §=>b—ai+ fyo— 2zx0+ fy— 2> (20)
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for the GL-comitant Us we have Us = x2(4bx? + f2y?) + 4 f 3 (xyo — yxo). We recall
that by (5) the condition Vs, # 0 is equivalent to D? 4+ U3 # 0.

We note that all the minors of order 5 for the matrix My corresponding to these
systems vanish. On the other hand Aég??o = —2f2. Hence, if D # 0 (i.e. f #0)
we obtain rank(M;) = 4.

Assume D = 0. Then f = 0 and then for any point (zg,yo) for system (20) we
have Us = 4bz*, i.e. for these systems the GL-comitant Us is a C'T-comitant.

On the other hand we calculate A%’?ﬁo = 4b. It is clear that if Us # 0 (this
implies Vo # 0) then rank(M;) = 4. Moreover straightforward calculations show
that for f = b =0 (i.e. when V5 = 0) all the minors of order 4 vanish and hence the
conditions (iii) of Lemma 2 are proved in this case.

It remains to note that without loss of generality we may assume either f =1
and b = 0 if f # 0 (due to the change (z,y,t) — (z,(y —b)/f,t/f) ) or f =0 and
b e {0,41} (due to the change (z,y,t) — (|b|'/2z, |bly,t) ).

b) Supposing ¢ # 0 the condition Wi = 0 yields f = 0. Moreover we may assume
¢ = 1 due to the change (x,y,t) — (z,y/c,t/c). Then the condition Wy = 0 (see
case () from (15)) gives b —a? = 0, i.e. b = a®. Therefore we get the family of
Systems

t=a+z, §=d>—-2% (21)

for the respective matrix M; of which we have A%g?‘;’o = —1, i.e. rank(M;) = 4.

It remains to note that we may assume a = 0 due to the affine transformation
T=x+a, y= —2ax+y. We also observe that for the obtained system as well
as for any system located on its orbit under the translation group action we have
Us = x2y% # 0.

Conditions (iv). As it was shown in the proof of Lemma 1 (see page 35) when
Ks = U = 0 systems (1) will be brought via an affine transformation to systems
(16) with d = 0. Moreover, if W5 = 0 according to (17) we obtain a = b = 0. So we
arrive at the systems

&= cx + 22, Y =2y,

for which all the minors of order 5 of the corresponding matrix M; vanish. But for
this matrix we have Aé’?’?’g = 1. Thus the systems of this family could be located
only on the orbit of dimension 4. It remains to note that we may assume ¢ € {0,1}
due to the change (z,y,t) — (cx,y,t/c) if ¢ # 0. O

Lemma 3. The rank of the matriz M is equal to three if and only if the following
conditions hold: M =Wy =V, =0, K5 #0.

Proof. Necessity. Assume that a system (1) is located on the orbit of dimension 3.
As it follows from the proof of Lemma 2 this system could be located on the orbit
of dimension less than or equal to 3 if and only if &/ = 0 and the conditions (iii) of
Lemma 2 with V5 = 0 instead of V5 # 0 are fulfilled. Moreover in this case via an
affine transformation we arrive at a system of the form (19) with b = f = 0. So we
get the system

=0, y=-—x° (22)



38 N.GHERSTEGA, V.ORLOV, N.VULPE

for which the conditions provided by Lemma 3 are verified.

Sufficiency. Assume that the hypothesis of Lemma 3 is fulfilled. As M = 0 and
K5 # 0 then there exists an affine transformation which will brought systems (1) to
the form (7) with 6 = 0, i.e. to the systems:

& =a+ cx + dy + 2ma® + 2hay,

. 2 2 (23)

y=b+ fy—z°+ 2may + 2hy~,
for which 8 = 0. We claim that for these systems the condition W5 = 0 implies
W1 =U = 0. Indeed, for systems (23) calculations yield:

Coefficient[Ws, 23y3] = 16h3, Coeﬂicient[Wg‘{h:O},xq = 16m?,

Coefﬁcient[Wﬂ{h:m:O}’yi%] = —d3, Coefﬁcient[W2|{h:m:d:0},x?’] =cf(2c+ f).

We remark that if h = m = d = 0 then for systems above we obtain
Afs =U; =Us =0, Wy =2cf

and considering (5) this leads to the identity & = 0. We also observe, that Wy =0
yields c¢f(2¢ + f) = 0. If ¢f = 0 then evidently W; = 0. In the case f = —2¢
(considering also the conditions h = m = d = 0) we calculate Coefficient[Ws, zy] =
6c¢*. Thus we get ¢ = 0 and again we obtain Wi = 0. Our claim is proved.

So the hypothesis of Lemma 2 corresponding to the conditions (iii) is verified
except the condition Vo # 0. According to Lemma 2 in this case we have rank(M;) <
4 and we obtain the equality if and only if Vo # 0.

Suppose now Vo = 0. As it was proved above the condition W5 = 0 implies
h=m=d=cf =0 and we get two possibilities: ¢ =0 and ¢ # 0. As it was shown
in the proof of Lemma 2 (see page 36) in the case ¢ # 0 the CT-comitant Us (and
hence, V) could not vanish. So the condition ¢ = 0 has to be fulfilled and then we
arrive at the systems (19) for which the condition V, = 0 yields b = f = 0. Thus
we get the system (22) for the corresponding matrix M of which we have found
rank(M) = 3 (see above). This completes the proof of Lemma 3. O

In order to formulate and prove the Main Theorem we need some more invariant
polynomials constructed in [11] as follows (we keep the respective notations).

We consider the differential operator £ = x - Ly — y - Ly acting on Ra, z, y]
constructed in [13], where

0 0 1 0 0 0 1 0
L; = 2ag0—— 2b b b
1= Uboo8 " + a07— Dy + 2@018 + 2000 5— Db1g + 01057— Db + = 5001 5 Dbyy’

0 0 1 8 0 0 1 0
Lo = 2a90—— 2b b b
2 = aooa + ap1 77— Dang + 2a108 + 2600 57— Bbor + 001 57— ooy + < 50105 Dby,
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Then setting uo(a) = Res »(p2, ¢2)/y* we construct the following polynomials:

pila, z,y) = .lﬁ(“(uo), i=1,4 rla) =M K)?/4 ri(a) = (M, C1)?;
L(a,z,y) = 4K (a,z,y) + 8H (a,z,y) — M(a,x,y);

R(a,z,y) = L(a,z,y) + 8K (a,z,y);

Ki(a,z,y) = p1(2,y)q2(z,y) — p2(z,y) a1 (2, y);

Ko(a,z,y) = 4 Jacob(Ja, €) + 3 Jacob(Cy,€) Dy — (161 + 3.J3 + 3D3?);

Ks(a,z,y) = 2C2 (2J1 — 3J3) + C2(3Co K — 2C1 Jy) + 2K (3K — C1 Ds),

where L£® (o) = L(L (1)) and

J1 = Jacob(Cy, Dy), Jo = Jacob(Cy, Ca), J3 = Discrim(Ch),
Jy = Jacob(Cy, Ds), € = M — 2K.

To distinguish topologically different phase portraits we also need the following
invariant polynomials (constructed also in [11]):

Bs(a,z,y) = (Co, ) = Jacob (Cs, D),
Bs(a, z,y) = (Bs, Bs)® — 6B3(Cy, D)@,

Bi(a) = Res, (Ca, D) /y° = —279378 (By, By)W |
H(a,x,y) = (Ts — 8Ty — 2D3)/18 (= —4H(a,»,y));
N(a,z,y) = K(a,z,y) + H(a,z,y);

f(a) = Discrim(N(EL,a;,y));
Hy(a) = —((Cs, C2)@, Cy)™M, D)
Hs(a,z,y) = (C4, 2H—N)<1) — 2D N;
H3(a,2,y) = (Cz,D)
Hy(a) = ((C2, D)\, (Cy, Dz)(l))( )7
():(02,02 @ (D, D)®)® +8((C2, D)@, (D, D)) P
Hyg (@, ,y) = 16N*(Co, D) + H3 (Cy, Co)®;
H?(d) (N, C)®@
Hy(@) = 9((Cx. ><2>,<D,Dz><”><2’+2[<02,D><3>}2;

Hg(d) _ —(((D,D)(z),D)(l)D>(3)7

Hi(a) = ((N,D)(Q), D2)(1);
Hi1(a,z,y) = 8H[(Cy, D)@ +8(D, Dy) V] + 3H3;
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= C1(Ca,C2) P — 2C5(Cy, Ca) P,
= Dy(Ch,Cy)? — ((Cy, C2)@, o)V,

= [(D2, 1) + D1D2]2 — 4(Cs, Cz)(z)(Co,D2)(l),
— 8D + Gy [8(00, Do)V —3(Cy, 0@ + 2D§] .

Some important geometric propriety of the constructed above polynomials
wi(a,z,y) (i=0,1,...,4 is revealed by the next lemma proved in [13].

Lemma 4 ([13]). A system (1) is degenerate (i.e. ged(P,Q) # 1) if and only if
w; =0 forallt=0,1,..,4.

Main Theorem (i) A system (1) is located on an affine orbit of the given above
dimension if and only if one of the respective sets of the conditions holds:

6 & [B#0 or =0 and U#DO0;

( MV17§0, or
M:O, K5W1V27é0, or
M:W1:0, K5W2750, or
K5:0, WQ#O;
(M #0, V1 =0, or
M:VQZO, K5W1750, or
M=W,=Wy=0, KsV, 20, or
L K5:W2:0;
3 < MZWQZVQZO, K5750.

5 & (=0, U =0 and either

4 & (=0, U =0 and either

(ii) Assume that a quadratic system is located on the affine orbit of the dimension
less than or equal to 5. Then the phase portrait of this system is topologically equiva-
lent to one of the 49 topologically distinct phase portraits given in Fig. 1. Moreover
in Table 1 we give necessary and sufficient conditions, invariant with respect to the
action of the affine group and time rescaling, for the realization of each one of the
phase portraits corresponding to a system located on an orbit of the given dimension
(<5). The first column of Table 1 contains dimension of the orbit. In the second
column we list the necessary and sufficient affine invariant conditions for a system
to be located on the orbit of the respective dimension. In the third column the ad-
ditional conditions needed for the realization of the corresponding phase portrait in
the last column are listed.

Proof. The proof of the statement (i) of Main Theorem follows immediately from
Proposition 1 and Lemmas 1 — 3. So we shall concentrate our attention on the proof
of the statement (7).
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Table 1
o Negzj%czzn(;nd Additional conditions Phase
conditions for phase portraits portrait
Hy1>0,u0>0,L>0 P1
Hy1>0,u0>0,L <0 P2
Hi1 >0,u2<0,K <0 Ps
Hy1 > 0, Ho < 0, P
K>0,L>0 :
Hyi >0, ug <0, P
K>0, L<0 >
H11>0,u2:0,K<0 Ps
K#O H11>0,/L2:O, P
K>0,L<0 !
Hy1 > 0, U2 = O, P
Hg # 0 K>0,L>0 8
Hi1 <0, L>0 Py
Hy1 <0, L<O P1o
HHZO, L>0 P11
5 B=0,U=0, H 40 Hy1 =0, L<0 P12
MV #0 Hy1 #0, Kipuz <0 P13
Hyp #0, Kipuz >0 Pra
K=0 Hy #0, u3 =0 P15
Hi1 =0, 20 <0 Py
Hi1 =0, 20 >0 P1o
Hy1 #0, L>0 P1
Hy1 #0, L<O Ps
Hy1 #0, L=0 P14
N?‘EO Hi1 =0, L<0 Pis
Hg=0 H:=0,L>0,K<0 P17
Hi1=0,L>0,K >0 Pis
Hi1 =0, L=0 P19
Hs >0 Ps
N=0 Hs; <0 P1o
H; =0 P16

41
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Table 1 (continued)

Necessary and

. Additional conditions Phase
j:ﬂ;iiﬁi for phase portraits portrait
Ng >0 P1
D#0 N5 <0 Py
Ny =0 P
N5 <0 Py
& Rﬁ}f;g O la=o0 N5 >0, ps >0 Pog
N5 >0, ug <0 P21
D=0FTNy >0, ua=0 N #0| Po
N5 >0, ug =0, N =0 Pas
N5 =0, pga #0 Pous
N5 =0, pg =0 Pos
K3 >0 Pag
Hi1 #0 K3 <0 Py
H40 K3 =0 Pas
M=U=0, K3>0 Pag
KsWiVs # 0 Hy; =0 K3 <0 Pso
Ks=0 P31
3k, >0, K3 >0 P32
H=0 sk >0, K3 <0 Pas
w3k <0 P34
M=U=0, D70 Pss
Wi=0,KsWa#0 | p_g pa <0 Pse
pa >0 Pag
Hyj;p <0 P37
pz >0 Pss
Ks=0, Wy #0 Hyi >0 p2 <0 Ps9
pe =0 Pao
Hiy =0 p2 # 0 P
p2 =0 Pz
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Table 1 (continued)

N eeessary and Additional conditions Phase
D sufficient for phase portraits ortrait
conditions P P !
B=0, U=0, kL 2
M #0,V1 =0 N5 <0 i
N5 =0 P43
\ D#0 Paa
M=U=W; =0, Ng #0 Pys
W2:0,K5V27é0 D=0 N6:07 U3<0 7329
Ng =0, U3 >0 P
K5 =0, Wo=0 Hu 70 D
Hll =0 7348
3 | M=W,=V,=0,K;#£0 - Pag

In other words we assume that a quadratic system is located on an affine orbit
of dimension < 5 and we shall determine the phase portrait of this system as well
as the respective affine invariant conditions for its realization.

According to Lemmas 1 — 3 for a system located on an orbit of the dimension
< 5 the conditions # = 0 and &4 = 0 have to be fulfilled and in what follows we
assume that these conditions hold.

1) The case M # 0. In this case via an affine transformation a quadratic
system (1) could be brought to the form (8) (see page 33), i.e.
i=a+cx+ 2m+1)2? §=0b+ fy— 2+ 2may, (24)
for which the condition cf — f2 — 2am — 2bm = 0 holds. For these systems we have
H = —4m?a”.

a) The subcase H # 0. Then m # 0 and we may assume f = 0 due to the

translation (x,y) — (3: — %, y— ﬁ) Then for these systems the condition above

yields m(a + b) = 0 and as m # 0 we get b = —a. Thus we obtain the systems
t=a+cr+(2m+1)2% §=—a—z*+2may, (25)

for which we calculate the needed invariant polynomials applied in [11] (keeping the
respective notations):

By=0=n=puy=H; =0, Hg=—2048m"*(—4a + c* — 8am — 4am?)z",
Hyy = 768m*(—4a + ¢ — 8am)zt, H = —4m?®2®, K =4m(1+2m)z?, (26)
L=8(1+2m)z? pz=4am?(1+2m)z?, N =4m(1+m)z>.
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As H = —4H by (5) the condition H # 0 implies V; # 0, i.e. for m # 0 a system
(25) is located on the orbit of dimension 5.

On the other hand as § = 0 (which is equivalent to n = 0 from [11]), M # 0
and Bz = 0 = py = H7 = 0, according to [8] and [9] the family of non-degenerate
systems (25) possesses invariant lines (considered with multiplicity and including
the line at infinity) of total multiplicity four if Hg # 0 and at least five if Hg = 0.

a1) The possibility Hg # 0. According to [11] for the non-degenerate systems (25)
we get the following phase portraits (we keep the respective notations from [11]):

Picture 4.12(a) [Py] if K #0, Hi3 >0, u2 >0, L > 0;
Picture 4.12(b) [Ps if K#0,Hi1>0,u >0,L<0;
Picture 4.12(c) [Ps if K#0,Hi;1 >0, u <0, K<O0;
Picture 4.12(d) [P

Picture 4.12(e)

]
]

y]  if K #0, Hip >0, ue <0, K >0, L>0;
] if K#0,Hy;1 >0, <0, K>0 L<O0;
]

Ps
Picture 4.15(a) [Py if K#0,H;1<0,L>0;

Po] if K #0, Hy <0, L<0;
Picture 4.24(a) [P11] if K #0, H;=0,L>0;
Picture 4.24(b) [P12] if K #0,H;; =0, L <0;
Picture 4.19(a) [P13] if K =0, N #0, Hy #0, Kiuz <0;
Picture 4.19(b) [P] if K =0, N #0, Hy #0, Kiuz > 0;
Picture 4.36(a) [Po] if K =0, N#0, H1=0, 5 <O0;

[
[
[
[
[
[
Picture 4.15(b) |
[
[
[
[
[
[

Picture 4.36(b) [Pig] if K =0, N#0, Hj =0, s > 0.

Here in square brackets the respective phase portraits from Figure 1 which are
topologically equivalent to those from [11], respectively are indicated. As by (26)
the conditions H # 0 and K = 0 imply N # 0 we arrive at the respective conditions
from Table 1.

It remains to look for degenerate systems which could belong to the family (25)
when the conditions H # 0 (i.e. m # 0) and Hg # 0 (i.e. ¢ —4a(1+m)? # 0) hold.
According to Lemma 4 we calculate the polynomials y; for this family:

po = p1 =0, po=4am?(1+2m)z?, ps3 = dacmz®(z + mz — my),
pa = az?[(c? + dam?)z? — 2m(c® — dam)zy + dam?y?).

Evidently the conditions pu; = 0 (i = 0,1,..,4) (see Lemma 4) are equivalent to
a=0.

Assume first K # 0. Considering (26) we have m(1 + 2m) # 0 and hence the
condition a = 0 is equivalent to pue = 0. So we get the family of degenerate systems

z=zxlc+ (2m+ 1)z|, y=2x(—x+ 2my), (27)
for which Hg = —2048c?>m*2% # 0. For the respective family of linear systems
t=c+(2m+ 1z, y=-—-z+2my

we have \; = 2m + 1, Ao = 2m and therefore sign (A1 \y) = sign (K). Moreover by
(26) we have sign (A1) = sign (L).
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We observe that due to Hg # 0 (i.e. ¢ # 0) the invariant line ¢+ (2m + 1)z =0
does not coincide with line x = 0 (filled with singularities).

Thus after some standard investigations we decide that the phase portrait of a
degenerate system (27) corresponds to picture Pg if K < 0; P; if K >0and L <0
and to picture Pg if K > 0 and L > 0.

Suppose now K = 0. As H # 0 (i.e. m # 0) considering (26) we have m = —1/2
and then systems (25) become

t=a+4cx, §=-—a—z*—uay, (28)
for which we calculate:
p2 =0, puz=—acx*(x+y), Hy =48c2x, Hg = 128(a — ¢*)ab.

We observe that the systems above could be degenerate (i.e. a = 0) only if Hy; # 0
as Hy1 = 0 gives ¢ = 0 and then Hg = 128ax° # 0. On the other hand if Hi; # 0
then the condition a = 0 is equivalent to ps = 0.

So, setting a = 0 in systems (28) we may assume ¢ = 1 (due to the rescaling
(x,y,t) — (cz,cy,t/c)) and we easily get the phase portrait Pys.

az) The possibility Hg = 0. Then we obtain ¢? — 4a(1 +m)? = 0 and we need to
distinguish 2 cases: N # 0 and N = 0.

If N # 0 then by (26) we have m+1 # 0 and therefore we get a = ¢2/(4(1+m)?).
We observe that due to H # 0 by (26) the condition K = 0 is equivalent to L = 0.
So, according to [12] the phase portrait of such a system corresponds to Picture
5.14(a) [Pi1] if L > 0; Picture 5.14(b) [Ps] it L < 0 and to Picture 5.18 [P14] if
L=0.

On the other hand for systems (25) we have

pz = AEma?[(1+m)x —my]/(14+m)?,  Hyy = 768¢2mbaz? /(1 4+ m)>.

Therefore according to Lemma 4 the necessary condition us = 0 for a system to be
degenerate yields ¢ = 0 and this condition is given by Hy; = 0. In this case evidently
systems (25) (with ¢ = a = 0) become degenerate systems

b= 2m+1)2% g =x(—z+2my),

which are a subfamily of systems (27) (corresponding to ¢ = 0). So in the case
2m+1# 0 (i.e. L # 0) the singular invariant line z = 0 coincides with the invariant
line of the respective linear systems and hence we get the phase portrait Pig if L < 0;
Pizif L>0and K <0and Pig if L >0and K > 0. If L =0 we have m = —1/2
and we get two singular lines. This evidently leads to picture Pig.

Assume N = 0. As H # 0 and Hg = 0 by (26) we get m + 1 = ¢ = 0. In this
case for systems (25) we have

Hﬁ = H2 = O, H3 = 32@%2

and according to [8] systems (25) possess invariant line of total multiplicity 6.
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On the other hand in the case Hs # 0 (i.e. a # 0 and systems are non-degenerate)
according to [12] the phase portrait corresponds to Picture 6.8 [Ps] if Hs > 0 and
to Picture 6.9 [Pyo] if Hs < 0.

Assuming H3 = 0 (i.e. a =0) we get the degenerate system

jj:_x27 y:—:lt(x+2y),

the phase portrait of which corresponds to [Pig].

b) The subcase H = 0. Then m = 0 and considering (24) we get the family of
Systems
t=a+cr+2%, §=b+ fy—a (29)

for which the condition (¢ — f)f = 0 must hold. For these systems we calculate:

Bs=0=pg=N=K=H=0, D=—f%x+y),
Ny =8(c— f)at, Ny =4(4a — 2+ f?)z, Ns=—16(4a — c*)a?,
Afor = (a+ cx + 22)*(a + b+ cx + fy).

So according to [9] and [8] these systems possess invariant line of total multiplicity
at least 4.

As H = 0 the condition V; = 0 is equivalent to Afy; = 0, i.e. a system (29) is
located on the orbit of dimension four if and only if a + b = ¢ = f = 0. In this case
we obtain the degenerate system

¢:a+x27 y’:—(a+x2),

where a € {—1,0,1} due to the rescaling (z,y,t) — (|a|~'/?z, |a|~Y %y, |a|'/?t) if
a # 0. For these systems N5 = —64ax? and we obviously obtain the phase portrait
Pas (respectively Po; Py3) if N5 > 0 (respectively N5 < 0; N5 = 0).

Assuming V; # 0 we shall consider two possibilities: D # 0 and D = 0.

b1) The possibility D # 0. In this case f # 0 and then for systems (29) we
obtain f = ¢ # 0. Then we may consider b = 0 and ¢ = 1 due to the transformation
(z,y,t) — (cx, (c?y —b)/c,t/c). So we arrive at the family of systems

x':a—l—x—l—:172, y:y—x2,

for which we calculate: Ny = 0, Ny = 16ax, N5 = 16(1 — 4a)xz®. So according
to [8] these systems possess invariant line of total multiplicity at least 5. Moreover
following [12] for non-degenerate systems we get the phase portraits

e Picture 5.13 [P1] if Ny #0, N5 > 0;

e Picture 5.15 [Py] if Ny # 0, N5 < 0;

e Picture 5.17 [P11] if N2 # 0, N5 = 0;

e Picture 6.7 [P1] if Ny =0.
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We observe that the condition No = 0 implies N5 > 0 and that the systems
above could not be degenerate due to us = 22 # 0 (see Lemma 4).

ba) The possibility D = 0 In this case f = 0 and we arrive at the family of
systems

t=a+4cx+a®, y=b—a> (30)

for which we calculate:

Ny =8cx?, Ny =4(4a —c*)z, N5 = 16(c° — 4a)a®, po = iy = po = p3 = 0,

ps = [(a+b)% = bz, Afyr = (a+ b+ cx)(a+ cx + %)% (81)

So according to [9] and [8] these systems possess invariant line of total multiplicity
at least 4. On the other hand by [11] and [12] for non-degenerate systems we get
the following phase portraits:

e Picture 4.29(a) [Pao] if Ny #0, Na # 0, N5 >0, p1g > 0;
Picture 4.29(b) [Po1] if Ny #0, No #£0, N5 > 0, g < 0;
Picture 4.33 | if Ny #0, Na#0, N5 <0
Picture 5.28 4] if Ny #0, Ny =0;

Picture 5.20 2] if Ny =0, Ny #0, N5 > 0;
Picture 5.24 | if Ny =0, No#0, N5 <0

e Picture 6.10 04] if Ny =0, Ny =0.

(] [ ] (]
S I
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It remains to determine the phase portraits for degenerate systems (30), i.e. by
Lemma 4 the condition (a+b)2 —bc?> = 0 must hold. On the other hand the condition
Afo1 # 0 gives (a + b)2 + c? # 0 and this implies b > 0.

If b > 0 then we may assume b = 1 due to the rescaling (z,y,t) —
(b=122,b=1/2y, b'/%t). Therefore we get ¢ = +(a + 1) and it is sufficient to con-
sider only the case ¢ = a + 1 due to the change (z,y,t,c) — (—x,—y,—t, —c) which
keeps systems (30). Thus we obtain the family of degenerate systems

t=1+x)(atz), §y=1—2° (32)
Taking into consideration the two invariant lines 2 = —1 (singular) and = a which
could coincide if a = 1 as well as the critical value a = —1 (when the respective

linear system is also degenerate) we arrive at phase portrait Pog if a? — 1 # 0; Pos
if a =1 and Po3 if a = —1.

It remains to note that for systems (32) we have us = 0, Ny = 8(1 + a)z?,
Ny = —4(a — 1)?z and N5 = 16(a — 1)%22.

If b = 0 then the condition 4 = 0 gives a = 0 and then Afy = ca(c+2)? # 0.
Hence we can assume ¢ = 1 due to the rescaling (z,y,t) — (cx,cy,t/c). So we get
the degenerate system

t=xz(14z), §=—-27
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for which N, = 8z%, Ny = —4z and N5 = 1622.

Considering (31) and the case py = 0 examined above we observe that the
condition N5 < 0 implies uq4 # 0 and N5 = 0 if and only if Ny = 0. Moreover the
condition N7 = 0 implies pq > 0.

Considering this observation we could unite the conditions for the realization of
topologically distinct phase portraits in the considered case (including the degenerate
systems) as follows:

e Py if N5 <O

o Poy if Ny >0, g > 0;

e Py if N5 >0, ug <O0;

e Py if N5 >0, ug =0, N7 #0;
e Po3 if N5 >0, ugy =0, Ny =0;
® Pyy if N5 =0, ug #0;

o Pos if Ny =0, ug =0.

Thus we arrive at the respective conditions from Table 1.

2) The case M =0 and K5 # 0. As it was shown in the proof of Lemma 1
(see page 34) in this case via an affine transformation a quadratic system (1) could
be brought to the form (10), for which the condition m(cf — f? — 2am) = 0 holds.
For these systems we have H = —4m?2z2.

a) The subcase H # 0. Then m # 0 and we may assume f = 0 due to the

translation (x,y) — (m — %, y— ﬁ) Then for these systems the condition above

gives am = 0 and as m # 0 we get a = 0. Then we arrive at the family of systems
&= cx+2ma?, §=b— x>+ 2may, (33)
for which calculations yield:

B3 =0=0, N =4m?2?, Ks=a3#0, H;; = 7638c*m*z,
K3 = —24bm?s®, D = 4bm>2®,  Ng = 8(c + 4bm?)a?, (34)
Coefficient([Va, 2%] = —8m3, W) = 4max(c + 4mz).

So according to [8] and [9] the family of non-degenerate systems (33) possesses
invariant lines of total multiplicity at least four.

The condition H # 0 implies VoW # 0, i.e. for m # 0 a system (33) is located
on the orbit of dimension 5. As for these systems we have

po = p1 = p2 =0, pz=—4bem®z®, pg = ba’[(4bm* — ¢*)z + 2c*my|
according to Lemma 4 a system (33) becomes degenerate if and only if b = 0 and

this is equivalent to K3 = 0.



50 N.GHERSTEGA, V.ORLOV, N.VULPE

As M =0, B3 =60 =0and N # 0, according to [11] and [12] for a non-degenerate
system (33) we obtain the following phase portraits:
Picture 4.31(a) [P2g] < Hi #0, Ng#0, K3 > 0;
Picture 4.31(b) [Pa7] < Hi1 #0, Ng #0, K3 <O0;
Picture 5.23 [PQG] < Hyg 75 0, N6 = 0;
Picture 4.44(a) [P29] < Hin=0,K3>0;
Picture 4.44(b) [Pso] < Hijp =0, K3<0;
Assume now that systems (33) are degenerate, i.e. K3 = 0 (that implies b = 0).
As x = 0 is an invariant line filled with singularities and the condition ¢ = 0 is
equivalent to Hi; = 0, we obviously obtain the phase portrait Pog if Hi; # 0 and
P31 if Hi; = 0. Taking into account that the conditions Hg = 0 and Hy; # 0 by
(34) imply K3 > 0 an that the condition K3 < 0 implies Hg # 0 we obviously arrive
at the respective conditions from Table 1.
b) The subcase H = 0. Then m = 0 and systems (10) become

t=a+4cx, y=b+ fy—a> (35)
For these systems we calculate
M=B3=N=0, Ks=2>#0, Ny=3(c— f)a?,
Ng = 8c(c — f)a3, K| = —cx3, K3 =6(2c— f)fa",
Di=c+f, D=—f%3 puz=—cfaz®, Wi =2cf, Vo= (a+cx)x
[b(c® = f?) = 4a® = 2a(3¢ — flx — (c = [)Be+ [z’ + f(* — *)y]

So according to [9] and [8] non-degenerate systems (35) possess invariant straight
lines of total multiplicity at least four.
b1) Assume first Wy # 0, i.e. ¢f # 0. Then us # 0 and according to Lemma 4
the family of systems (35) does not contain degenerate systems.
If V5 # 0 then by statement (i) of Main Theorem any system (35) is located on
an orbit of dimension 5. Moreover from (36) it follows that the condition W;Ng # 0
implies K1 DN3 # 0 and Ng = 0 gives N3 = 0 (due to W7 # 0). So as M = 0 and
B3 = N =0, according to [11] and [12] a non-degenerate system could have one of
the following phase portraits:
Picture 4.37(a) [Ps2] < Ng#0, usky >0, K3 > 0;
Picture 4.37(b) [Ps3] < Ng#0, usk; >0, K3 < 0;
Picture 4.37(c) [Ps4] < N #0, usk; <0;
Picture 5.27 [Ps2] < Ng=0.
We remark that when Ng = 0 (i.e. f = ¢) we have Ny = 12ax? # 0 due to
Vo # 0. We observe also that Picture 5.27 is topologically equivalent to Picture
4.37(a) and the condition Ng = 0 implies usK; > 0 and K3 > 0. So we get the
respective conditions given in Table 1.
Suppose V5 = 0. By (36) due to ¢f # 0 we obtain

b(c® = f%) —4a® = a(Bc— f) = (c = f)Be+ f) = (¢ = f2) = 0.

(36)
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This implies ¢ = f (otherwise c+ f = 3c+ f = 0 gives ¢ = f = 0). So if W7 # 0 and
Vo = 0 we obtain a = ¢ — f = 0 and cf # 0 and then Wy = —3c®z3 # 0. Then by
statement (i) of Main Theorem any system (35) in this case is located on an orbit
of dimension 4.

Thus for W1 # 0 and Vo = 0 we arrive at systems

i=cx, y=0b+cy—a?
for which we have
M=B3=N=N3=N,=0, p3=-cz3 W, =23>#0.

According to [8] these systems possess invariant straight lines of total multiplicity six
and by [12] we get the phase portrait Picture 6.11 which is topologically equivalent
to P32.

by) Assume now Wy = 0, i.e. ¢f = 0. If D # 0 by (36) we have f # 0 and
this implies ¢ = 0. Moreover we may assume f = 1 and b = 0 due to the change
(z,y,t) — (z,(y —b)/f,t/f). So we get the family of systems

t=a, §=y—a (37)
for which we calculate:
Wy = —a(a® — 2az —2° +y), M =Bs=N =Ng=0,N3=—32", D=—z".

If W5 # 0 then a # 0 and we may assume a = 1 due to the rescaling (x,y,t) —
(ax,a’y). By statement (i) of Main Theorem this system is located on an orbit of
dimension 5. According to [11] it possesses invariant lines of total multiplicity 4
(more exactly the infinite line is of multiplicity 4) and its phase portrait corresponds
to Picture 4.46 which is topologically equivalent to Ps3s.

Assume Wy = 0. Then a = 0 and system (37) is degenerate having the parabola
y = z2 filled with singularities. Obviously we get the phase portrait Pyu. On the
other hand as D # 0 we have Vy # 0 and by statement (i) of Main Theorem this
system is located on an orbit of dimension 4.

Suppose now D = 0, i.e. f =0. Then systems (35) become

t=a+cr, §=0b—2a° (38)
for which calculations yield

M=0, Ks=2z% W;=D=0, Us = 22(4bx? — dazy + *y?),
Wy = —(a® — bc®)(a + cx).
As D = 0 the condition V5 = 0 is equivalent to Uz = 0. So by statement (i) of Main

Theorem a system of this family is located on an orbit of dimension 5 (respectively
4; 3) if Wy # 0 (respectively Wy = 0, Us # 0; Wo = Us = 0).
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On the other hand for systems (38) we have

M=B3=N=D=0, Ng=3cz®, Ng=8c%z3,
Di=c, po=p =p2=p3=0, ps=(a®—bc*)z*

and according to [9] and [8] non-degenerate systems (38) possess invariant straight
lines of total multiplicity at least four.

a) Assume first Wy # 0. Then py # 0 and by Lemma 4 systems (38) are non-
degenerate. According to [11, Table 2] in the case N3 # 0 (then Dy # 0 ) we get
the phase portrait Picture 4.38(a) if pg > 0 and Picture 4.38(b) if ps < 0. However
there is a missprint in [11, Table 2].

Remark 3. Assume that a quadratic systems has a configuration of invariant lines
given by Config. 4.38. Then its phase portrait corresponds to Picture 4.38(a) [Psg]
if pg < 0 and Picture 4.38(b) [Pao] if pg > 0.

If Ng¢ =0 (i.e. ¢=0) we have N3 = D; = 0 and Ny = 12a2? # 0 due to W # 0.
According to [12] in this case the phase portrait corresponds to Picture 5.30 which
is topologically equivalent to Pag . As the condition ¢ = 0 implies jiy = a?z? > 0 we
could unite the cases N # 0 and N = 0 as it is given in Table 1.

) Suppose now Wy = 0, i.e. bc?> —a? = 0. Then py = 0 and by Lemma 4
systems (38) become degenerate.

If Ng # 0 then ¢ # 0 (this implies Us # 0) and we may assume ¢ = 1 due to
the rescaling (z,y,t) — (cx,cy,t/c). So we obtain b = a® and this leads to the
degenerate systems

T=a+uzx, y:(a—l—x)(a—x),

with a € {0,1} due to the rescaling (z,y) — (az,a’y) in the case a # 0. Obviously
in both cases we obtain the same phase portrait Pys.
If N¢ = 0 then ¢ = 0 and the condition Wy = 0 gives a = 0. So we get the
Systems
i=0, y=0b-—2a>

where b € {0, 41} due to the rescaling (x,y) — (|b|~"/2x,|b|~'y), in the case b # 0.
Evidently we obtain the phase portrait Pog if b < 0, Psg if b > 0 and Pyg if b = 0. We
observe that for the systems above we have Us = 4bz* and hence sign (b) = sign (Us)
(if Us # 0). We recall also that for U3 = 0 (i.e. b = 0) the respective system is
located on the orbit of dimension 3.

It remains to note that for systems (10) we have Coefficient[W1, 2%] = 16m? and
hence the condition Wy = 0 implies H = 0.

3) The case K5 = 0. It was shown earlier in the proof of Lemma 1 (see page
35) that in this case a system can be brought via an affine transformation to form
(16), for which the condition U = 0 gives d = 0. So we get the family

i=a+cr+x®, §=0b+uay, (39)
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for which we calculate:

Wy = (¢ +32)(a + cx + 2?)(be + bx — ay), Hip =0, His = —8a*2?
Hqy = 48(c2 — 4a)x4, Lo = axz’.

By statement (i) of Main Theorem a system of this family is located on an orbit of
dimension 5 if Wy # 0 and of dimension 4 if Wy = 0. We observe that the condition
Wy = 0 is equivalent to a = b = 0 and then systems (39) become degenerate.

Assume Wy # 0. According to [10] a non-degenerate system (39) could possess
one of the following phase portraits:

Picture 02.5(61) [P39] & Hyo 75 0, Hi1 >0, ug < 0;
Picture Cg5(b) [P38] & Hyo 75 0, Hi1 >0, ug > 0;
Picture C5.6 [P37] & Hyo 75 0, Hy1 < 0;
Picture Cy.7 [P41] & Hyo 75 0, Hy; = 0;
Picture C5.8 [P40] & Hip=0, Hyp 75 0;
Picture C.9 [P42] & Hip =0, Hip = 0;

We observe that the condition ps # 0 implies Hio # 0. Moreover if Hi; < 0
then po > 0. So we arrive at the respective conditions given in Table 1.
Suppose now Wy =0, i.e. a = b = 0. In this case we get the family of degenerate
Systems
i=cx+a% y=uxy.

Obviously we obtain the phase portrait given by picture P47 if ¢ # 0 and Pyg if
¢ = 0. It remains to observe that for a = b = 0 we have Hy; = 48¢?z* and this
polynomial gives the condition ¢ = 0. U
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Abstract. A vector combinatorial linear problem with a parametric optimality
principle that allows us to relate the well-known choice functions of jointly-extremal
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generalized efficient trajectories under the independent perturbations of coefficients
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1 Problem statement

Let us consider a typical vector (n-criteria) combinatorial problem. Assume
that, on the system of subsets (trajectories) T' C 2V¥m |T'| > 2, N,, = {1,2,...,m},
m > 2, a vector criterion

f(t7A) = (fl(t7A)7f2(t7A)7 ce 7fn(t7A)) — min

teT

is defined. Here
fi(t,A) = Zai]’, 1€ Ny, n>1
jet

are the linear partial criteria, where A = [a;j]nxm € R™™, n,m € N. Assume that
fi(0,A) = 0.

Now we introduce the binary relation >, in the space R? of any dimension d € N,
which generates the Pareto optimality principle [1], assuming that, for any different
vectors y = (y1,¥2,.--,Ya) and ¥ = (y],v5, ..., y,) of the space the formula

y-y o y>y &y#y

holds.
Let s € N,, N,, = UTeNS J be the partitioning of the set IV,, into s nonempty
nonintersecting groups, i. e. J. # 0, r € Ng; p # ¢ = J,NJ; = 0. For this
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partitioning define the set T"(A, Jy, Jo, ..., Js) of generalized efficient, or, in other
words of (Jy, Jo, ..., Js)-efficient trajectories according to the formula

TYA, Ji, Joy..., Js) ={teT: ke N; V' €T (fs (t,A)=fs. (t',A)},

where > denotes the negation of relation >, f; (¢, A) is the projection of the vector
f(t, A) onto the coordinate axes of the space R"™ with the numbers of group Jj.

It is evident that N,-efficient trajectory ¢t € T"(A,N,) (s = 1) is a Pareto
optimal trajectory on the set of trajectories T. Therefore, it is easy to see that the
set of Ny-efficient trajectories T"(A, N,,) is Pareto set

PYA) ={teT: Y eT (f(t,A=f(,A)}.

Clearly, in another extreme case, where s = n, the set of trajectories T™(A, {1},
{2},...,{n}) is the set of jointly-extremal trajectories

C"A)={teT: Ike N, V' eT (fi(t,A) < fr(t',A))}

(see, for example, [2,3]).

In this context, by the parametrization of the principle of optimality we mean
introducing a characteristic of binary relation of preference that allows us to relate
the well-known choice functions of jointly-extremal and Pareto solution.

Denote the vector problem of finding 7" (A, Ji, Jo, ..., Js) by Z™(A, J1, Ja, ..., Js).
It is evident that T (A, Ny) is the set of optimal trajectories of the scalar (single
criterion) linear combinatorial problem Z'(A, N;), where A € R™, in scheme of
which many extremal graph, boolean programming and scheduling theory problems
are put in.

2 Stability radius

Following [4-10], the stability radius of Z"(A, J1, J2,...,Js) is the number

= if =
P?(A,Jl,JQ,...,JS):{SUP 1 if B #£0,

0 in other cases,

where = = {E >0:VBe Q(E) (T”(A-i—B, Ji,Joy ., Js) - Tn(A, Ji,Joy ., Js))},
Q) = {B € R™™ : |IB|| < ¢}, ||BI| = max{lby| : (i) € No x N},
B = [bm]nxm

In other words, the stability radius of Z™(A, J1, Ja, ..., Js) determines the limit-
ing level of perturbations of elements of A of payoff function in the
loo-metric, for which new (Jy, Ja, ..., Js)-efficient trajectories do not appear. Obvi-
ously, Z"(A, Jy, Ja,...,Js) is stable and the stability radius is infinite if the equality
T(A, J1,Ja,...,Js) =T holds. If the set

W(“47 J17J27"'7JS) = T\Tn(ca J17J27"'7JS)
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is nonempty, then we say that Z"(A, Jy, Jo, ..., Js) is non-trivial.

For any nonempty set J C N,, we introduce the notation
P(A7 J) = {t eT: Vel (fJ(th);fJ(tlvA))}‘

Then we have
P(A,N,) = P"(A),

T™A,Ji, Jay..., Js) ={t€T: Ike N, (te P(A,Jp)). (1)

Suppose
At t) =|tut)\ (Ent),

gi(tvt/7A) = fz(th) - fi(tla A)

Henceforth we will use the following evident inequality
gi(t,t', A) < ||A[JA,1). (2)

Theorem 1. For the stability radius p{ (A, Ji, J2,...,Js) of the nontrivial problem
ZMA Jy, Jo, ..., Js), n > 1, s > 1, the following formula is valid
gl(t7 t,7 A)

Pr(A Ji,Ja, ..., Js) = min _ min max min ——————=. (3)
ey KENs (€T (A1 Jaynds) VET™M (AL T2y ds) (€0, A(t, 1)

Proof. Note that due to the nontriviality of Z™(A,Jy,J2,...,Js) the set
T"(A, J1, Ja,. .., Js) is nonempty.

Let us introduce the notations: p; and ¢ are accordingly the left-hand and the
right-hand sides of equality (3).

It is easy to see that ¢ > 0. At first we prove the inequality p; > ¢. If ¢ = 0,
then this inequality is obvious. Let ¢ > 0, B € Q(¢), t € T*(A, J1, Jo, ..., Js). Let
us show that t € T"(A+ B, Jy, Ja,. .., Js).

It follows directly from the definition of ¢ that for any £k € Ng and
t € Tn(A,Jy, Ja,...,Js) there exists trajectory t* € T™(A, Jy, Ja,...,Js) such that
for any indices i € Ji the inequality g;(t,t*, A) > pA(t, t*) holds.

Hence, taking into account (2), we derive

gi(t,t*, A+ B) = g;(t,t*, A) + ¢i(t, t*, B) > @A(t, t*) — || B||A(t,t*) > 0, i € Jy.
Therefore we have fr,t,A+ B) = f;,(t""A+ B), k € Ns; ie
teT(A+ B, Ji,Jo, ..., Js).
Thus, the formula

VB € Q((,D) (Tn(A—I—B,Jl,JQ,...,JS) - Tn(A, Jl,JQ,...,JS))

holds, and as consequence, p; > .
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Now let us show that p; < ¢. According to the definition of ¢ there exist k € N
and t° € T"(A, J1, Jo, ..., Js) such that for any trajectory t' € T"(A, J1, Ja, ..., Js)
there exists an index p = p(t') € Ji such that

gp(t0, 1", A) < oA, 1)).

Then, assuming € > ¢, B® = [b?

ijlnxm € Q(e), where

a if ieJy, j¢t,

b = —a if i€ Jy, jEL°,
0 in other cases,
p<a<e,

and using (2), we derive
gp(t07 tla A + BO) = gp(toa tla A) + gp(toa t,7 BO) < QOA(t()? t/) - aA(toa t,) < 07
i.e. we have

Ve > 3B € Qe) V' € T(A, Ji, Joy...,Js) (f1,(t°% A+ BY)=f; (t', A+ B?)).
(4)
Consider two possible cases.

Case 1. t° ¢ T"(A + B° J1,J,...,J5). Then, using the inclusion t° €
T(A, J1, Ja,. .., Js), we derive

Ve > AB € Q(e) (T™(A+B° J1,Ja,...,Js) TTY(A, Ji, Ja,...,Js).  (5)

Case 2. t” € T"(A+ B° Jy,Jo,...,J5). Then t° ¢ P(A+ BY J;) and due
to the external stability [11] of Pareto set P(A + B°,.J;) there exists a trajectory
t* € P(A+ BY, J), such that fj, (t°, A+ BY) = f;, (t*, A+ BY). Hence, according
to (4) we have t* € T™(A,Jy,Ja,...,Js) and taking into account (1) we obtain
t* € T"(A+ B°, J1, Ja,...,Js). Therefore formula (5) holds.

Summarizing these two cases, we conclude that for any € > ¢ we have p; < e.
Consequently, p1 < ¢. O

Theorem 1 implies the following results known earlier.

Corollary 1 [5]. For the stability radius of the nontrivial problem Z"(A, N,) with
Pareto optimality principle the following formula

. . gi(tvt/7A)
PL(A, Nn) te%(nA) t’eHIlD%}((A) zrélll\fg A(t,t') o

holds, where P"(A) =T \ P"(A).
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Corollary 2 [12]. For the stability radius of the nontrivial problem Z™(A,{1},
{2},...,{n}) with jointly-extremal optimality principle the following formula

. . gi(t7t/7A)
(A {1}, {2},... = NS
P1 ( ’ { }7 { }7 ’ {n}) ZIQJIVE tE%I(IA) t’EC?;(A) A(t, t/) (7)

holds, where C™(A) =T \ C™(A).

The partial case of the formulas (6) and (7) is the well-known formula of the
stability radius of the scalar (n = 1) linear trajectory problem [4, 6].

3 Quasi-stability radius

As usual (see [5,7,13,14)), the quasi-stability radius of Z™(A, Jy,Ja,...,Js) is
defined as
sup=Zy if Zg # ),

(A, J1, Jo, ..o Jg) =
pa bz ) {0 in other cases,

=9 = {6 >0: VBe€e 9(6) (Tn(A, Ji, Jo, .. .,Js) - Tn(A + B, Ji, Jo, .. ,JS))}

Thus, the quasi-stability radius of Z"(A, Ji, Jo, ..., Js) is the limit level of inde-
pendent perturbations of elements of A, for which the generalized efficient trajecto-
ries of initial problem do not disappear.

Theorem 2. For the quasi-stability radius p5(A,Ji,Ja,...,Js) of the problem
Z"(A, Ji,Jo, ... Js), n > 1, s > 1, the following formula is valid

. 9i (t7 t/7 A)
max min e ——

nAyJ,J,.,,,J = : .
Py (A, J1, Jo ) mlll,lJZ...,JS) keNs teT\{t'} iEJf Alt,t)

 vern(A,

(8)

Proof. Let us introduce the notations: ps and £ are accordingly the left-hand and
the right-hand sides of equality (8).

It is easy to see that € > 0. At first we prove the inequality py > &. If & = 0,
then this inequality is obvious. Let £ > 0, B € Q(¢).

It follows from the definition of £ that for any trajectory ¢’ € T™(A, J1, Jo, ..., Js)
there exists k € Ny such that for any trajectory t € T'\ {#'} there exists p = p(t) € Ji
such that

gp(t, ', A) > EA(L, ).

Hence, taking into account (2), we derive
gp(t:t', A+ B) = gp(t ', A) + gy(t, 1, B) = EA(t, 1) — [| BIJA(t,1) > 0.

Therefore, we have f;, (t', A+ B)=f;. (t,A+ B). Thus, we have proved the
formula

VB € Q&) V' € T(A, Ji, Jo, ..., Js) Ik € N, VE €T (f5,(t', A+B)=f,, (t, A+B)),
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which implies
VB € Q(f) (Tn(A, Ji, Jo, .. .,Js) - Tn(A—l- B, Ji,Js,.. .,JS)),

and therefore the inequality po > £ holds.

Now we show that ps < &£ According to the definition of £ there exists a
trajectory t° € T"(A, Jy, Ja, ..., Js) such that for any k € N, there exists a trajectory
t* € T\ {t°} such that

VieJ, (g:i(t",t° A) < EA(t*,tY)).

~

Then, assuming € > &, B= [bijlnxm € (), where

5 a if i €N, jetl,
“ —a if ieN,, j¢to,

E<a<e,

and taking into account (2), we derive

Gi(t* 1% A+ B) = g;(t*,1°, A) + g:(t*,1°, B) < EA(t*, %) — aA(t*,1°) < 0, i € Jy,
ie. fr(t°% A+ E) — fr,(t", A+ E) Thus, we have proved the following formula

Ve>¢ dBeQ(e) Vke N, 3t €T (f5,(t°, A+ B) > f;,(t*, A+ B)),
which implies
T™A, J1, Jay. .., J) T (A+ B, Jh, Jo, ..., J5).
It follows that the quasi-stability radius ps does not exceed &. O

Corollary 3 [13]|. For the quasi-stability radius of the problem Z™(A, N,) with
Pareto optimality principle the following formula is valid

) /
p5(A,Ny) = min min = max M
tePr(A) teT\{t'} i€Nn A(t,t)
Corollary 4. For the quasi-stability radius of the problem Z™(A,{1},{2},...,{n})
with jointly-extremal optimality principle the following formula is valid

. . gi(tvt,7A)
T(A {1}, {2}, = CAN AR
p5 (A, {1},{2},...,{n}) pdiin max min S )

In conclusion we note that the analogous quantitative characteristics of differ-
ent stability types of discrete and game theory problems with another kinds of
parametrization of optimality principles were considered in the works [8-10,14-16].
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Introduction

The radicals and torsions associated to adjoint situations and Morita contexts
were studied in a series of papers, which were totalized in the book [1]. The aim of
this article is the generalization, supplement and specification of some results of [1]
concerning the preradicals in module categories which are determined by principal
functors of module categories:

H = HY = Homg(U,-) : R-Mod — Ab (zU € R-Mod),

T=T"=U®g-:5Mod— Ab (Us € Mod-95),

H' = H, = Homg(-,U) : R-Mod — Ab (zrU € R-Mod),
where Ab is the category of abelian groups. In particular, it will be shown that
some results which were proved for adjoint situations and Morita contexts are valid
in general case (without supplementary restrictions). The preradicals associated to
each of functors H,T and H’ will be elucidated, the properties of these preradicals,
as well as the relations between them and the conditions of coincidence of some
preradicals will be shown.

The part I of this work is dedicated to the study of indicated above questions for
the functor H = Hompg(U,-) for an arbitrary module U € R-Mod. In the following
parts the functors T' and H’ will be investigated from the same aspect.

1 Preliminary notions and results

The basic notions and results of radical theory in modules can be found in the
books [2-5]. For specification of terminology and notations we will remind some of
them.

© A.I Kashu, 2009
*The author was partially supported by the grant 08.820.08.12 RF.
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Let R be a ring with unity and R-Mod is the category of unitary left R-modules.
A preradical r of R-Mod is a subfunctor of identic functor of R-Mod, i.e. r associates
to every module M € R-Mod a submodule 7(M) C M such that f(r(M)) C r(M’)
for every R-morphism f: M — M’

Now we remind the principal types of preradicals [2, 4].

A preradical r of R-Mod is called:

— idempotent preradical if r(r(M)) = r(M) for every M € R-Mod;

— radical if r(M/r(M)) = 0 for every M € R-Mod;

— idempotent radical if both previous conditions are fulfilled;

— pretorsion if r(N) = N Nr(M) for every N C M,

— torsion if r is radical and pretorsion;

— cohereditary preradical if r(M/N) = (r(M)+ N)/N for every N C M;

— cotorsion if r is idempotent and cohereditary.

Every preradical r of R-Mod defines two classes of modules:
1) the class of r-torsion modules

R(r) ={M € R-Mod|r(M) = M};
2) the class of r-torsionfree modules
P(r)={M € R-Mod|r(M) = 0}.

The special types of preradicals indicated above can be described by associated

classes of modules. More exactly:

— every idempotent preradical 7 is described by the class R(r), which is closed
under homomorphic images and direct sums; such classes are called pretorsion
classes;

— every radical r is described by the class P(r), which is closed under submodules
and direct products; the classes with such properties are called pretorsionfree
classes;

— every idempotent radical v can be restored both by the class R(r) and P(r); the
class R(r) is pretorsion and closed under extensions — such classes are called
torsion classes; the class P(r) is pretorsionfree and closed under extensions —
such classes are called torsionfree classes.

If r is a torsion then R(r) is a hereditary torsion class and P(r) is a stable
torsionfree class. If r is a cotorsion, then P(r) is simultaneously a torsion class and
a torsionfree class; such classes are called TTF-classes.

If r is an idempotent preradical of R-Mod, then it can be restored by the class
R(r) in the following way:

r(M)=>{NCM|N € R(r)}.
Dually, if r is a radical of R-Mod, then it can be expressed by the class P(r) as
follows:
r(M)=nN{N C M|M/N € P(r)}.

In the theory of radicals in modules an essential role is played by the following
two operators of Hom-orthogonality. For an arbitrary class of modules X C R-Mod
we define:

X' = {M € R-Mod| Homp(M,N) =0 for every N € X},
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K" = {N € R-Mod| Homp(M,N) =0 for every M € X}.

The following facts are well known. For every class KX C R-Mod we have:
~ %' is a torsion class;
— %" is a torsionfree class;
— X' is the least torsion class containing X;
— K" is the least torsionfree class containing X.
If r is an idempotent radical then:

In the family of all preradicals of the category R-Mod the relation of partial order
can be defined as follows:

rp <y &L r1(M) C ro(M) for every M € R-Mod.
For the preradicals of special types this relation can be expressed by associated
classes of modules. In particular:

— for idempotent preradicals

r1 <re <= R(r1) C R(re);
— for radicals

r1 <re <= P(r1) 2 P(re);
— for idempotent radicals

r1 < rg < 9%(7”1) - R(TQ) < ’.P(rl) B} ?(7‘2).

2 Preradicals associated to functor H

Let U € R-Mod be an arbitrary left R-module and consider the functor
H = Homg(U,-) : R-Mod — Ab, where Ab is the category of abelian groups.
We denote:

Gen (RU) = {M € R-Mod|there exists an epi U® — M — 0},

i.e. Gen (RrU) is the class of modules generated by the fixed module pU. It is clear
that the class Gen (rU) is closed under homomorphic images and direct sums, so it
is a pretorsion class. We define by U the function rV as follows:

r'(M)= > Imf, M € R-Mod,
f:U—M

i.e. rY(M) is the trace of RU in zM for every M € R-Mod. The following fact is
obvious.

Proposition 2.1. For every module Uc R-Mod the function rV is an idempotent ra-
dical of R-Mod, determined by the class of r¥-torsion modules: R(r?)=Gen (yU). O

For the functor H we denote:

KerH = {M € R-Mod| H(M) = 0}.
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From the definition of operator ()" it follows for the class K = {zU} that Ker H =
{rU }l. From the properties of the functor H we have

Proposition 2.2. KerH is a torsionfree class, i.e. it is closed under submodules,
direct products and extensions. O

Therefore the class Ker H defines an idempotent radical 7Y such that

P(FY) & KerH (= {xU}"). The respective torsion class for 7 is:

REY) = (KerH)' = {LU}" = (Gen (xU))"".

Since R(r?) = Gen (zU), it follows that R(7") is the least torsion class containing
R(rY). In the language of preradicals this means the following.

Proposition 2.3. For every module U € R-Mod we have vV <79 and TV is the least
idempotent radical, containing Y. O

Now we will investigate the question when these preradicals coincide: r¥ = 7.

For that we introduce the following notion.

Definition 1. A module zgU will be called weakly projective if the functor
H = Homgz(U,-) : R-Mod — Ab preserves the exactness of the short exact se-
quences of the form:

0 — rY(M) %M—it—»M/rU(M) -0

for every module M € R-Mod, where i is the inclusion and 7 is the natural epimor-
phism.

In other words, U is weakly projective if for every M € R-Mod and every R-
morphism f : U — M /rY (M) there exists an R-morphism g : U — M such that
mg = f (7 is natural morphism):

M u M [r(M)
Fig. 1

Proposition 2.4. For the module rU the following conditions are equivalent:
1) r¥ =79

) 7Y is an (idempotent) radical;

) Gen(xU) = (KerH)' (= {xU}");

)

rU s a weakly projective module.

\)

= W

Proof. 1) <= 2) <= 3) follows from Proposition 2.3.
2) = 4). If ¥ is a radical, then for every M € R-Mod we have:

M /rY(M) e P(rY) = P(TY) = KerH,
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therefore Hompz(U, M) /rY (M) = 0 and that implies immediately that zU is weakly
projective (f =0= g =0).

4) = 2). Let zU be weakly projective and we verify that V(M /rY(M)) = 0 for
every M € R-Mod. Consider an arbitrary R-morphism f: U — M /rY(M). From
condition 4) it follows that there exists a morphism g : U — M such that 7g = f.
Since Img C rY(M) by definition of rV(M), we have mg = 0 and f = 0. So

Homgp(U,M /rY(M)) =0, ie rY(M /rY(M)) =0 and ¥ is a radical. O
Examples. 1) If ;U is a projective module, then it is weakly projective, therefore
rv =7Y.

2) If RU is a generator of R-Mod, then Gen (rU) = R-Mod, so rV =7V = 1, where
1 is the greatest trivial preradical of R-Mod (1(M) = M for every M € R-Mod).

More strong than the conditions of Proposition 2.4 is the request that the idem-
potent preradical ¥ must be a cotorsion. To indicate when such situation takes
place we need the

Definition 2 [1]. A module U will be called cohereditary below if the class {zU}"
is cohereditary (i.e. a TTF-class).

This means that if Homg(U,M) = 0 for a module M € R-Mod, then
Homg(U,M/N) = 0 for every submodule N C M.
From Proposition 2.4 and definitions follows

Proposition 2.5. For a module rU the following conditions are equivalent:
1) rY is a cotorsion;
2) rY =7Y and the class P(TY) = Ker H is cohereditary;
3) rU is weakly projective and cohereditary below. O

It is obvious that if the module RU is projective, then 7Y is a cotorsion.

3 Preradicals defined by trace-ideal I = T'racey(zR)

For a fixed module U € R-Mod we consider its trace in pR:

I=r"(zR)= Y Imf,

f:U—R

which is a two-sided ideal of R. It defines the following three classes of modules
(see [6]):

T ={M € R-Mod |IM = M},

F={M € R-Mod|m € M,Im =0= m =0},

A(I) ={M € R-Mod | IM = 0},
i.e. ;7 is the class of I-accessible modules, ;¥ is the class of modules without nonzero

elements annihilated by I, and A(I) consists of the modules annihilated by 1.
It is easy to verify the following properties of these classes.
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Proposition 3.1. 1) ;T is a torsion class;

2) F is a torsion free and stable class;

3) A(I) is closed under submodules, homomorphic images and direct products (hence
also under direct sums). So the class A(I) is simultaneously a pretorsion and a
pretorsionfree class. O

Therefore the class ;7 defines an idempotent radical r* such that:

while the class ;F determines a torsion r; such that:
g)(7‘1) = 7,

which is the ideal torsion, defined by I (see [4]).

The class A(I) as pretorsion (and hereditary) class determines a pretorsion 7,
by the rule:

R(r) & A().

For every M € R-mod we have:
ray(M) ={m e M|I-m=0}

From the other hand, A(I) as pretorsionfree (and cohereditary) class defines the
cohereditary radical r) such that:

which acts by the rule:
r (M) =IM, M € R-Mod (see [2, 4, 6]).

Thus by definitions the idempotent radical 7’ has the associated classes:

(,T=R(N), T =20"),

while the torsion 7; is defined by the classes:
1
(13‘ == 92’("”])7 ]:}' == I.]D(TI)).
In continuation we will indicate a series of relations between the classes of mod-

ules mentioned above. They imply the respective connexions between the preradicals
defined by these classes.
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Proposition 3.2. 1) fl(])T = ,T; 2) A(])l = 7

Proof. 1) (C). Let M € A(I)'. Since M/IM € A(I), we have Hom (M, M/IM) =
0, hence M/IM =0 and M = IM.

(D). Let M € ,T. Then for every N € A(I) and f : M — N we have
f(M)=f(IM)=1-f(M)CI-N=0,s0f=0.Thus Homg(M,N) = 0 for every
N e A(I), ie. M € A(I)".

2) (C). Let M € A(I)'. If m € M and I -m = 0, then since Rm € A(I) we
have Homp(Rm, M) = 0, therefore Rm = 0 and m = 0. This means that M € ,J.

(D). Let M € ,;F. We consider an arbitrary module N € A(I) and an R-

morphism f: N — M. For every element n € N we have:

I-f(n)=fI-n)< f(IN)=f(0)=0,

and from the assumption M € ;F now follows f(n) = 0, thus f = 0. In that way
Homp(M,N) =0 for every N € A(I) and so M € A(I)". O

From the relations of Proposition 3.2 the corresponding connexions between

the preradicals defined by ideal I follow. Namely, from ;7 = A([ )T we obtain

T = Al )Tl, therefore the class I‘J'l( g P(r")) is the least torsionfree class con-

taining A(I) ( def ’.P(T(I))).

Similarly, from ;¥ = A(I)" we have ;¥ = A(I)'", therefore ,F' ( def R(r;)) is

the least torsion class containing A(I) ( def R(r)). Translating this facts in the

language of preradicals, associated to these classes, we obtain the following results.

Proposition 3.3. 1) r' < D and r’ is the greatest idempotent radical contained
in r(.
2) r; > 1 and r; is the least idempotent radical containing r . O

Thus we have two pairs of "near” preradicals: ! < r() and r, > ray. It is
natural to search the conditions of its coincidence.

Proposition 3.4. The following conditions are equivalent:
1) v = r,

r) is idempotent;

A = T

T =T

Ty 45 a radical;

A(I) = I?T§

I=12

~N O U = W N
—_ D D

Proof. Consists in the direct verification (see, for example,[4], p. 22). O

If the equivalent conditions of Proposition 3.4 are fulfilled, then A([) is TTF-
class, r' is a cotorsion defined by the classes (I‘J',A(I )) and r; is a jansian torsion
with the associated classes (A([), ;F).
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4 Relations between preradicals defined by H and preradicals
defined by I

In this section we will show that there exists some remarkable connexions between
the preradicals ¥, 7Y of Section 2 and preradicals defined by ideal I (Section 3). For
that we clarify firstly the relations between the respective classes of modules. We
start by the following remark.

Lemma 4.1. For every module M € R-Mod we have IM C rY(M) (where pU is a
fized module and I =rY(zR)).

Proof. We must verify that ( > Imf)M C Y. Img. Forevery f:U — R
f:U—R f:U—=M
and m € M we have the R-morphism

def
9(f,m) * U— M, g(f,m)(u) — f(’LL) -m, u€U.
Since Img(fmy = Um f)-m € >, Img = r7(M) for every f : U — M and

fU=M
m € M, we obtain IM C rY(M). O

Lemma 4.2. Ker H C A(I) (i.e. P(7V) C iP(T(I)), hence 7V > 7’(1)).

Proof. Let M € KerH, ie. Homg(U,M)=0. Then rY(M)= >, Img=0and
fiU—-M
by Lemma 4.1 we have IM C r¥(M) =0, s0 M € A(I). O

Lemma 4.3. ;T C Gen(zU) (i.e. R(r") CR(rV), hence r' < rY).

Proof. Let M € ,T,ie. IM = M. From Lemma 4.1 we have M = IM C rY(M),
thus M = rY(M). Therefore, M € R(rY) = Gen(gU). O

In a schematic form the relations between the preradicals indicated above can

be presented as follows:
TU

Fig.2

where the arrow r{ < r9 means r1 < ry.
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In the Propositions 24 and 3.4 the criterions of coincidences
rY = 7Y and r! = 7' are indicated. Now we will consider the case when all four
preradicals of Fig. 2 coincide.

U

Proposition 4.4. The following conditions are equivalent:
1) vV =r" (ie. Gen(gU) = ,7);

2) 7 =1l (ie. KerH) = 7)
3) T =r (Le. Ker H = A(I));
4) rv =r;

Proof. We will prove that every condition 1)-4) implies the coincidence of all four
preradicals.

1) If r¥ =7, then since r' is a radical we have that r" is a radical, so r¥ =7
(Proposition 2.4). Therefore 7/ =7 and ' = () =7V,

U

2) If 7Y =r' then is obvious that all preradicals coincide.

3) If 7V = (I, then since 7 is idempotent, follows that r) is idempotent,
hence 7 = r) (Proposition 3.4) and then 7V = 7/,

4) If r¥ = r() | then rV is a radical and r) is idempotent, therefore rV = 7V

and 7' = 7(1),
From the previous arguments follows that the conditions 1)—4) are equivalent.
1) = 5). If rY% = 7’ then R(rY) = R(r"), i.e. Gen(zgU) = ,;T. Since
rU € Gen (gU), we have U € T, ie. IU="U.

5) = 1). Let IU = U, i.e. gU € ;7. Then Gen (zU) C ;T (because ;7T is a
torsion class). From Lemma 4.3 we obtain Gen (zU) = T, thus r¥ = r’. O

Corollary 4.5. If IU = U, then module zU is weakly projective and I = I?.

Proof. The conditions of Proposition 4.4 implies in particular ¥ = 7V and r() = rZ,
therefore ,U is weakly projective (Proposition 2.4) and I = I? (Proposition 3.4). O

Remark. In the previous study do not participate the pair of preradicals (r;, 7). In
general case the relation between preradicals 7V and r; can be expressed by inclusion
PFV) C R(ry) (ie. Ker HC A(I)'"). In the case when IU = U (Proposition 4.4)
we have P(FV) = R(r,), since then Ker H = A(I) = A(I)"".

In conclusion we totalize by the following scheme the relations between all classes
of modules studied above (Fig. 3).
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R-Mod

(Ker H)' = {U}*" = R(FY)

R(r) =
[fT : A(I)lT

Fig. 3.
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This general situation will be completed after the study of preradicals, associated
to the functor of tensor product T, adding two preradicals ¢V and " (dual to rY
and 7V), connected with r; and r(;, similar as the pairs (rV,7Y) and (r',7") are
connected (see Fig. 2).
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1 Introduction

The paper is concerned with studying and solving the stochastic versions of the
classical discrete optimal control problems from [1,2,5]. In the deterministic control
problems from [1,2] the choosing of the vector of control parameters from the corre-
sponding feasible set at every moment of time for an arbitrary state is assumed to be
at our disposition, i.e each dynamical state of the system is assumed to be control-
lable. In this paper we consider the control problems for which the discrete system
in the control process may meet dynamical states where the vector of control param-
eters is changing in a random way according to given distribution functions of the
probabilities on given feasible dynamical stats. We call such states of dynamical sys-
tem uncontrollable dynamical states. So, we consider the control problems for which
the dynamics may contain controllable states as well uncontrollable ones. We show
that in general form these versions of the problems can be formulated on stochastic
networks and new approaches for their solving based on concept of Markov processes
and dynamic programming from [3,4] can be suggested. Algorithms for solving the
considered stochastic versions of the problems using the mentioned concept and the
time-expended network method from [5,6] are proposed and grounded.

2 Problems Formulations and the Main Concept

We consider a time-discrete system L with a finite set of states X C R". At
every time-step t = 0,1,2,..., the state of the system L is x(t) € X. Two states
xo and xy are given in X, where g = x(0) represents the starting state of system
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L and x; is the state in which the system L must be brought, i.e. x; is the final
state of L. We assume that the system L should reach the final state x; at the
time-moment T'(x¢) such that 77 < T'(xy) < Ty, where Ty and T3 are given. The
dynamics of the system L is described as follows

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

2(0) = zo (2)
and u(t) = (ug(t),ua(t),...,um(t)) € R™ represents the vector of control param-
eters. For any time-step ¢t and an arbitrary state z(t) € X a feasible finite set
U(z(t)) = {uglc(t),ui(t),...,uigf)(t))}, for the vector of control parameters u(t) is

given, i.e.
u(t) € Ug(x(t)), t=0,1,2,.... (3)

We assume that in (1) the vector functions g;(z(t),u(t)) are determined uniquely
by x(t) and u(t), i.e. the state z(t 4 1) is determined uniquely by z(t) and u(t) at
every time-step t = 0,1,2,.... In addition we assume that at each moment of time
t the cost ¢y (z(t),z(t+1)) = ¢ (2(t), g:(z(t), u(t))) of system’s transaction from the
state z(t) to the state z(t + 1) is known.

Let zy = 2(0),z(1),2(2),...,x(t),... be a trajectory generated by given vectors
of control parameters u(0),u(1),...,u(t—1),... . Then either this trajectory passes
through the state x; at the time-moment T'(xs) or it does not pass through x;.We

denote
T(xy)—1

Froa (u(t) = D er(a(t), g:(w(t), u(?))) (4)
t=0

the integral-time cost of system’s transactions from zg to xy if Ty < T(xy) <
Ty; otherwise we put Fry,(u(t)) = oco. In [1,2,5] have been formulated and
studied the following problem: to determine the vectors of control parameters
u(0),u(1),...,u(t),... which satisfy conditions (1)-(3) and minimize functional (4).
This problem can be regarded as a control model with controllable states of dynam-
ical system because for an arbitrary state z(¢) at every moment of time the choosing
of vector of control parameter u(t) € Uy(x(t)) is assumed to be at our disposition.
In the following we consider the stochastic versions of the control model formulated
above. We assume that the dynamical system L may contain uncontrollable states,
i.e. for the system L there exist dynamical states in which we are not able to control
the dynamics of the system and the vector of control parameters u(t) € Uy(x(t)) for
such states is changing in the random way according to given distribution function

piUa(®) = 0.1, plug) =1 9

on the corresponding dynamical feasible sets Uy(z(t)). If we regard arbitrary dy-
namic state x(t) of system L at given moment of time t as position (z,t) then the
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set of positions
Z={(z,t) |z e X, t=0,1,2,...,Tr}

of dynamical system can be divided into two disjoint subsets
z=z°0zN (z°nzZN =0),

where Z¢ represents the set of controllable positions of L and ZV represents the
set of positions (z,t) = z(t) for which the distribution function (5) of the vectors of
control parameters u(t) € U(z(t)) are given. This mean that the dynamical system
L works as follows. If the starting point belongs to controllable positions then the
decision maker fixes a vector of control parameter and we obtain the state z(1).
If the starting state belongs to the set of uncontrollable positions then the system
passes to the next state in a random way. After that if at the time-moment ¢t = 1
the state x(1) belong to the set of controllable positions then the decision maker
fixes the vector of control parameter u(t) € Uy(x(t)) and we obtain the state z(2).
If 2(1) belongs to the set of uncontrollable positions then the system passes to the
next state in a random way and so on. In this dynamic process the final state may
be reached at given moment of time with a probability which depend on the control
of the system in the deterministic states as well as the expectation of integral time
cost by trajectory depends on control of the system in these states. The main results
of this paper are concerned with studying and solving the following problems.

1. For given vectors of control parameters u(t) € Uy(z(t)), z(t) € Z°, to deter-
mine the probability that the dynamical system L with given starting state xo = z(0)
will reach the final state s at the moment of time T'(x2) such that 77 < T'(z¢) < Tb.
We denote this probability Py, (u(t),zs, Ty < T(xy) < Tp); if Ty = To = T then we
use the the notation P (u(t),zs,T).

2. To find the vectors of control parameters u*(t) € Uy(x(t)), z(t) € Z¢ for
which the probability in problem 1 is maximal. We denote this probability we
denote P, (u* (t),zp, Ty < T(xy) < Tg); in the case Ty = Ty = T we shall use the
notation Py, (u*(t),z¢,T).

3. For given vectors of control parameters u(t) € Uy(z(t)), z(t) € Z¢ and
given number of stages T' to determine the expectation of integral-time of system’s
transactions within 7" stages for system L with staring state zo = 2(0). We denote
this expectation Cy,(u(t),T).

4. To determine the vectors of control parameters u*(t) € Uy (x(t)), z(t) € Z€
for which the expectation of integral-time cost for dynamical system in problem 3
is minimal. We denote this expectation Cy,(u*(t),z¢,T).

5. For given vectors of control parameters u(t) € U(z(t)), z(t) € Z%, to de-
termine the expectation of integral-time cost of system’s transactions from starting
state x¢ to final state y when the final state is reached at the time-moment T'(x)
such that Ty < T'(xy) < To. We denote this expectation Cy (u(t),zp, Ty < T(zf) <
T»); if Ty = T = T then we denote Cy, (u(t), zs,T).
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6. To determine the vectors of control parameters u*(t) € Uy(z(t)), z(t) € Z¢
for which the expectation of integral-time cost of system’s transactions in problem 5
is minimal. We denote this expectation Cy, (u*(t), 2y, T < T(zy) < Tb); in the case
Ty = T, = T we shall use the notation Cy,(u*(t),xs,T).

It is easy to observe that problems 1-6 extend and generalize a large class of
deterministic and stochastic dynamic problems including problems from [1,2,4]. The
problems from [4] related to finite Markov processes became problems 1-3 in the
case when Z¢ = () and the probabilities p(u;(t)) do not depend on time but depend
only on states; the discrete optimal control problems from [1,2] became problems
4-6 in the case ZN = . In the following we propose algorithms for solving the
problem formulated above based on results from [1,2,4] and time-expended method
from [5,6].

3 Some Auxiliary Results and Definitions of the Basic Notions

In this section we describe some auxiliary results concerned with calculation of
the state probabilities in a simple finite Markov processes and make more precise
some basic definitions for our control problems. We shall use these results and the
specification of the basic notion we shall use in next sections for a strict argumen-
tation of the algorithms for solving problems 1-6.

3.1 Determining the State Probabilities of the Dynamical System
in Finite Markov Processes

We consider a dynamical system with the set of states X where for every state
x € X are given the probabilities p, , of system’s passage from x to another states

y € X such that ) p,, = 1. Here the probabilities p, , do not depend on time, i.e.
yeX
we have a simple Markov process determined by the stochastic matrix of probabilities

P = (pg,y) and the starting state xy of dynamical system. The probability P, (x,?)
of system’s passage from the state xg to an arbitrary state x € X by using given
t unite of time is defined and calculated on the basis of the following recursive
formula [4]
Py (x, 7+ 1) = Z Py (y, TPy, T=0,1,2,...,t
yeX

where Py, (z9,0) = 1 and P, (z,0) = 0 for z € X \ {zo}. In the case when the
probabilities of system’s passage from one state to another depend on time we have
a non-stationary process defined by a dynamic matrix P(t) = (pg(t)) which describe
this process. If this matrix is stochastic for every moment of time ¢t = 0,1, 2, ..., then
the state probabilities P, (z,t) can be defined and calculated by using a formula
obtained similarly from written one changing p, , by pa.,(7).

Now let us show how to calculate the probability of systems passage from the
state xg to the state z when z is reached at the time moment 7'(z) such that
Ty < T(x) < Ty where T} and T, are given. So, we are seeking for the probability
that the system L will reach the state x at least at one of the moments of time
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T1,Ty +1,...,T5. We denote this probability Py, (z,71 < T(z) < Tz). For this
reason we shall give the graphical interpretation of the simple Markov processes by
using the random graph of state transitions GR = (X, FR). In this graph each vertex
x € X corresponds to a state of dynamical system and a possible system passage
from one state x to another state y with positive probability p, , is represented by
the directed edge e = (z,y) € ER from x to y; to directed edges (z,y) € ER in G the
corresponding probabilities p, , are associated. It is evident that in the graph GR

each vertex = contains at least one leaving edge (x,y) and ) p,, = 1. In general
yeX
we will consider also the stochastic process which may stop if one of the states

from given subset of states of dynamical system is reached. This means that the
random graph of such process may contain the deadlock vertices. So, we consider the
stochastic process for which the random graph may contains the deadlock vertices

and ) pz, = 1 for the vertices # € X which contain at least one leaving directed
yeX
edge. Such random graphs do not correspond to Markov processes and the matrix

of probability P contains rows with zero components. Nevertheless the probabilities
P, (z,t) in the both cases of the considered processes can be calculated on the basis
of recursive formula given above. In the next sections we can see that the state
probabilities of the system can be also calculated starting from final state by using
the backward dynamic procedure.In the following the random graph with given
probability function p : ER — R on edge set FR and given distinguished vertices
which correspond to starting and final states of dynamical system we be called the
stochastic network. Further we shall use the stochastic networks for calculation of
the probabilities Py, (z,71 < T(z) < T3).

Lemma 1. Let be given a Markov process determined by stochastic matriz of prob-
abilities P = (pzy) and the starting state xo. Then the following formula holds:
Py (2, Ty < T(2) < Tp) = Pyy(x, Ty) + Pl (z, Ty + 1)+
AP (g Ty 4 1) 4 - PRI LT (g ) (6)

where P£’T1+1""’T1+i_1(a:,T1 +1i),i = 1,2,...,Ty — Ty, is the probability that the
system L will reach the state x from xqg by using T1 + © transactions and it does not
pass through x at the moments of times 11,71 + 1,17 +2,..., 11 +7— 1.

Proof. Taking into account that P, (x,T1 < T'(z) < T} +1i expresses the probability
of the system L to reach from zq the state x at least at one of the moments of time
T, Ty +1,...,11 + i we can write the following recursive formula

Pmo($aT1 < T(l‘) <Ti+ Z) = Pxo(l‘,Tl < T(l‘) <Ti+1— 1)—|—

+P£:)1,T1+1,...,T1+i—1(x7Tl + Z) (7)

Applying T5 — T} times this formula for ¢ = 1,2,...,75 —T7 we obtain the
equality (6). O
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Note that formula 6 and 7 couldn’t be used directly for calculation of the prob-
ability Py, (x,Th < T'(z) < T3). Nevertheless we can see that such representation
of the probability P,,(x,T1 < T(x) < T3) in the time expended network method
will allow to ground a suitable algorithms for calculation of this probability and to
develop new algorithms for solving problems from Section 2.

Corollary 1. If the state x of dynamical system L in random graph GR = (X, ER)
corresponds to a deadlock vertex then

Py (2,11 < T(x) < T) ZPmO:Et (8)
t=T

Let Xy be a subset of X and assume that at the moment of time ¢t = 0 the
system L is in the state zg. Denote by Py, (Xf,T1 < T(Xy) < T3) the probability
that at least one of the states € Xy will be reached at the time moment 7'(z) such
that 77 < T'(x) <Ty. Then the following corollary holds.

Corollary 2. If the subset of states Xy C X of dynamical system L in the random
graph GR = (X, ER) corresponds to the subset of deadlock wvertices then for the
probability Py, (Xf,T1 <T(Xy) < Tg) the following formula holds

Po (X, Ty <T(Xp) < Toy) = Y Z Py (x,1). (9)
wEXft T

3.2 Determining the Expectation of Integral-time cost of system’s
transactions in Finite Markov Processes

In order to define strictly the expectation of integral-time cost for dynamical sys-
tem in problems 3-6 we need to introduce the notion of expectation of integral-time
cost for finite Matkov processes with cost function on the set of state’s transaction
of dynamical system. We introduce this notion we introduce in the same way as the
total expected earning in the Markov processes with rewards introduced in [4]. We
consider a simple Marcov process determined by the stochastic matrix p = (py,y)
and starting state zg of system L. Assume that for arbitrary two states x,y € X of
the dynamical system is given the value ¢, , which we treat as the cost of system L
to pass from the state = to the state y. The matrix C' = (cg ) is called the matrix
of the costs of system’s transactions for the dynamical system. Note that in [4]
the values ¢, , for given x are treated as the "earning” of the system’s transaction
from the state x to the states y € X and the corresponding Markov process with
associated matrix C is called Markov process with reward. The Markov process
with associated cost matrix C' generates a sequence of costs when the system makes
transactions from one state to another. Thus the cost is a random variable with a
probability distribution induced by the probability relations of the Markov process.
This means that for the system L the integral-time cost during 71" transactions is a
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random variable for which the expectation can be defined. We denote the expec-
tation of integral-time cost in such process by Cy,(T). So, Cy,(T) expresses the
expected integral-time cost of the system in the next 7T transactions if the system
at the starting moment of time is in the state zo = z(0). For an arbitrary z € X
the values C,(7) are defined strictly and calculated on the basis of the following
recursive formula

Colr) =) payleay +Cylr —1)), T=1,2,... ¢
yey

where C,(0) = 0 for every x € X. This formula can be treated in the similar way as
formula for calculation the total earning in the Markov processes with rewards [4].
The expression ¢, + Cy(7 — 1) means that if the system makes transaction from
the state = to the state y then it spends the amount ¢, , plus the amount it expects
to spend during the next 7 — 1 transactions when the system start transactions
in the state y at the moment of time 7 = 1. Taking into account that in the
state = the system makes transactions in the random way with the probability
distribution p,, we obtain that the values ¢;, + Cy(7 — 1) should be weighted
by the probabilites of transactions p,,. In the case of the non-stationary process,
i.e. when the probabilities and the costs are changing in time, the expectation of
integral-time cost of dynamical system is defined and calculated in similar way; in
formula written above we should change p, by pgy(7) and ¢y by ¢z y(t).

3.3 Definition of the State Probability and The Expectation
of Integral time cost in Control Problems 1-6

Using the definitions from previous subsections we can now specify the notions of
state probabilities  Pyq)(u(t), x,T), Py (u(t),zy, Tt < T(xy) < T) and the ex-
pectations of integral-time cost Cygy (u(t),T), Cyo) (u(t), 25, T), Coo) (u(t), zp, T1 <
T(zy) < T3) in problems 1-6. First of all we stress our attention to the definition
of probability Py, (u(t),z,T). For given starting state zp, given time-moment 7'
and fixed control u(t) we define this probability in the following way. We consider
that each system passage from an controllable state x = xz(t) to the next state
y = x(t + 1) generated by the control u(t) is made with probability p,, = 1 and
the rest of probabilities of system’s passages from = at the moment of time ¢ to the
next states are equal to zero. Thus we obtain a finite Markov process for which
the probability of system passage from starting state x, to final state x by using T’
unites of time can be defined. We denote this probability Py, (u(t),z,T). We de-
fine the probability P, (u(t), x, Ty <T(zx) < Tg) for given Ty and 15 as probability
of the dynamical system L to reach the state x at least at one of the moments of
time 11,71 + 1,...,75. In order to define strictly the expectation of integral-time
cost of dynamical system in problems 3-6 we shall use the notion of expectation
of integral-time cost for Markov processes with costs defined on system’s transac-
tions. The expectation of integral-time cost Cy,(u(t),T") of system L in problem 3
for fixed control u(t) is defined as the expectation of the integral-time cost during
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T transitions of dynamical system in the Markov process generated by the control
u(t) and the corresponding costs of state’s transactions of dynamical system. The
expectation Cy, (u(t),z, Ty < T(x) < Tb) in the problems 5 and 6 will made more
precise in more detail form in Section 5.

4 The Main Approach and Algorithms for Determining the State
Probabilities in the Control Problems on Stochastic Networks

In order to provide a better understanding of the main approach and to ground
the algorithms for solving the problems formulated in Section 2 we shall use the net-
work representation of the dynamics of the system and will formulate these problems
on stochastic network. Note that in our control problems the probabilities and the
costs of system’s passage from one state to another depend on time. Therefore here
we develop time-expended network method from [5,6] for the stochastic versions of
control problems and reduce them to the static cases of the problems. At first we
show how to construct the stochastic network and how to solve the problems with
fixed number of stages, i.e. we consider the case T} =T, =1T.

4.1 Construction of Stochastic Network and Algorithms for Solving
the Problems in the Case T} =1, =T

If the dynamics of discrete system L and the information related to the feasible
sets U(x(t)) and the cost functions ¢;(x(t), g:(x(t),u(t))) in the problems with T} =
T = T are known then our stochastic network can be obtained in the following
way. We identify each position (z,t) which correspond to a dynamic state z(t) with
a vertex z = (x,t) of the network. So, the set of vertices Z of the network can
be represented as follows Z = Z3 U Zy U --- U Zp where Z; = {(z,t) |z € X} ,t =
0,1,2,...,T. To each vector of control parameters u(t) € Uy(x(t)),t =1,2,...,T—1
which provide a system passage from the state z:(¢) = (z,t) to the state z(t + 1) =
(y,t + 1) we associate in our network a directed edge e(z,w) = ((z,t), (y,t + 1))
from the vertex z = (z,t) to the vertex w = (y,t + 1), i.e., the set of edges E of
the network is determined by the feasible sets Uy(z(t)). After that to each directed
edge e = (z,w) = ((z,t), (y,t + 1)) originating in uncontrollable positions (z,t) we
put in correspondence the probability p(e) = p(u(t)), where u(t) is the vector of
control parameter which provide the passage of the system from the state z = x(t)
to the state z(t + 1) = (y,t + 1). Thus if we distinguish in E the subset of edges
Ey = {e=(z,w) € E|z € Z"} originating in uncontrollable positions Z" then on
FEn we obtain the probability function p : E — R which satisfies the condition

Z ple)=1, z€ 2ZN\ Zr
e€ET(z)

where E7T(2) is the set of edges originating in 2. In addition in the network we add
to the edges e = (z,w) = ((z,1), (y,t + 1)) the costs c(z,w) = c((x,t), (y,t + 1)) =
ce(z(t), z(t + 1)) which correspond to the costs of system’s passage from states z(t)
to the states x(t + 1). The subset of edges of the graph G originating in vertices
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z € Z% is denoted E¢, i.e. Ec = E\ Ey. So, our network is determined by the
tuple (G, 2%, ZVN, 2, zf,¢,p,T), where G = (Z, E) is the graph which describes the
dynamics of the system; the vertices zgp = (z,0) and zy = (x¢,0) correspond to the
starting and the final states of the dynamical system, respectively; ¢ represents the
cost function defined on the set of edges E and p is the probability function defined
on the set of edges Ey which satisfy condition (5). Note that Z = Z¢ U Z¥, where
ZC is a subset of vertices of G which correspond to the set of controllable positions
of dynamical system and ZV is a subset of vertices of G which correspond to the set
of uncontrollable positions of system L. In addition we shall use the notation Z&
and Z, where Z{ = {(z,t) € Z|(z,t) € Z°} and Z}N = {(2,t) € Z,|(,t) € ZC}.

It is easy to observe that after the construction described above the problem
1 in the case 77 = Ty = T can be formulated and solved on stochastic network
(G, 2%, ZN 2, zf,p, T). A control u(t) of system L in this network means a fixed
passage from each controllable position z = (z,t) to the next position z = (z,t)
through a leaving edge e = (z,w) = ((:E,t), (y,t + 1)) generated by wu(t); this is
equivalent with the prescription to these leaving edges the probability p(e) = 1 of
the system’s passage from the state (x,t) to the state (y,t + 1) considering p(e) =0
for the rest of leaving edges. In other words a control on stochastic network means
an extension of the probability function p from Ey to E by adding to the edges
e € E'\ Ey the probabilities p(e) according to the mentioned above rule. We denote
this probability function on E by p, and will keep in mind that p,(e) = p(e) for
e € £\ Ey and on E¢ this function satisfies the following property

pu: BEc — {0,1}, S pule) =1for z € Z¢
eEEg(z)

induced by the control u(t) in the problems 1-6. If for the problems from section 2
the control u(t) is given then we denote the stochastic network (G, Z¢, ZV, 2, Zf, €,
pu, T); If the control u(t) is not fixed then for the stochastic network we shall use
the notation (G, Z¢, ZN, z,, zf,¢,p,T). For the state probabilities of the system L
on this stochastic network we shall use similar notations P, (u(t), z, T), Px, (u(t), 2,
T, <T(z) < Tg) and each time we will specify on which network they are calcu-
lated, i.e. will take into account that these probabilities are calculated by using the
probability function on edges p, which already do not depend on time.

Algorithm 1: Determining the state probabilities of the system in Problem 1

Preliminary step (Step 0): Put P (u(t),zp,0) = 1 for the position zp € Z and
P, (up, z,t) = 0 for the positions z € Z\ {zo}.

General step (Step 7,7 > 1): For every z € Z, calculate

P, (u(t),z,7) = Z P (u(t),w, 7 — 1)py(w, 2)
(w,2)€E~(2)

where E7(2) = {(w,2) € E|w € Z,_1}. If 7 = T then stop; otherwise go to the
next step.

The correctness of the algorithm follows from definition and network inter-
pretation of the dynamics of system L. In the following we will consider that
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for the control problems from Section 2 the condition Up(z(t)) # (0 for every
z(t) e X,t=0,1,2,...,75 — 1 holds.

Algorithm 2: Determining the state probability of the system based on backward
dynamic programming procedure

Preliminary step (Step 0): Put P, (u(t), zy,T) = 1 for the position z;y = (z,T)
and P,(u(t),z,T) = 0 for the the positions z € Zp \ {(xf,T)}.

General step (Step 7,7 > 1): For every z € Zp_, calculate

P (u(t),z7,T) = Z Py (u(t), zf, T)pu (2, w)
(zw)€ET(2)

where ET(2) = {(2,w) € E|w € Z,41}. If 7 = T then stop; otherwise go to next
step.

Theorem 1. For given control u(t) Algorithm 2 correctly finds the state probabilities
Pir—ry(u(t), s, T) for every x € X and 7 = 0,1,2,...,T. The running time of
the algorithm is O(| X|?T).

Proof. The preliminary step of the algorithm is evident. The correctness of the
general step of the algorithm follow from recursive formula at this general step
which reflects dynamic programming principle for the state probabilities in simple
stochastic process. In order to estimate the running time of the algorithm it is
sufficient to estimate the number of elementary operations of general step of the
algorithm. It is easy to see that the number of elementary operations for tabulation
of state probabilities at the general step is O(|X|?). Taking into account that the
number of steps of the algorithms is 7' we obtain that the running time of the
algorithm is O(|X|?L). O

Algorithm 3: Determining the optimal control for Problem 1 with Ty =15 =T

We describe the algorithm for finding the optimal control w*(¢) and the probabil-
ities Ppp_r) (u*(t),z¢,T) of system’s passage from the states x € X at the moment
of time T'— 7 to the state xy by using 7 units of time for 7 = 0,1,2,...,T". The algo-
rithm consists of the preliminary, general and final steps. The preliminary and gen-
eral steps of the algorithm find the values 7T(xf7T_T)(Zf, T) of positions (x,T—7) € Z
which correspond to probabilities Ppp_r) (u*(t),zf,T) of system passages from the
state (T — 7) € X at the moment of time 7' — 7 to the state 2¢(T") € X at the
moment of time 7" when the optimal control w*(¢) is applied. At the end of the last
iteration of general step of the algorithm 2 gives the subset of edges Ec(u*) of E¢
which determines the optimal controls. The final step of the algorithm constructs
an optimal control u*(t) of the problem.

Preliminary step (Step 0): Put 7., (xy, T) = 1 for the position 2y = (z,T) and
m.(zf,T) = 0 for the positions z € Zr \ {(zf,T)}; in addition put Ec(u*) = 0.

General step (Step T > 1,7 > 1): For given 7 do items a) and b):

a) For each uncontrollable position z € Z calculate

WZ(Zf,T) = Z Ww(xfaT)p(Zaw);
(z,w)EET ()
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b) For each controllable position z € Z¢ calculate

T) = T
WZ(Zf’ ) (z,w)elé'lfé;7T—T) Ww(zf, )
and include in £, edges (z,w) which satisfy the condition 7, (2¢,T) = my (2, T). If
7 =T then go to Final step; otherwise go to step 7 + 1.
Final Step: Form the graph G* = (Z, E:L U (E\ EC)) and fix in G* a map

ut: (x,t) — (y,t+ 1) € Xg=(, 1) for (z,t) € Z¢
where X¢- = {(y,t + 1) € Z|((z,t), (y,t + 1)) € EL}.

Theorem 2. Algorithm 3 correctly finds the optimal control u*(t) and the state
probability Py)(u*(t), s, T) for an arbitrary starting position x(0) € X in problem
1 with T =Ty = Ty. The running time of the algorithm is O(| X |*T).

Proof. The general step of the algorithm reflects the principle of optimality of dy-
namic programming for the problem of determining the control with maximal prob-
abilities Pyr_r)(u*(t), 2, T) = T(zr—r)(xy, T) of system’s passages from the states
x € X at the moment of time 7" — 7 to the final state at the moment of time 7T". For
each controllable position (2,7 — 7) € Z the values 7, 7_r)(2f,T) are calculated
on stochastic network in consideration that for given moment of time 7" — 7 and
given state z € X the optimal control v*(T" — 7) € Uy (z(T — 7)) is applied. The
computational complexity of the algorithm can be estimated in the same way as in
Algorithm 2. Algorithm makes T steps and at each step uses O(|X|?) elementary
operations. Therefore the running time of the algorithm is O(| X |*T) O

4.2 Algorithm for determining the state probabilities in the case
T, # T

We construct our network using the network (G, Z¢,zZN ,20,2f,¢,p,T) with
T = T5 obtained according to the construction from Subsection 3.1. In this network
we delete all edges originating in vertices (z,t) for t = T7,T1+1,...,T5—1 preserving
edges originating in vertices (x,t) for t = 0,1,2,...,7; —1. We denote the stochastic
network in this case (G%, 2%, ZN 2,Y, ¢, p, T1,Ts), where Y = {(a;f,Tl), (g, Th +
1),...,(:17f,T2)} and G° = (Z,E") is the graph obtained from G dy deleting all
edges which originate in vertices from Y, i.e E° = E\ {(z,w) € E|]z € Y}. Let
P, (u(t),Y, T, <T(Y) < Tg) be the probability of dynamical system to reach at
least one of the states (xf,T%),(xf,T1 + 1),...,(zf,T2) at the moment of time ¢
such that T7 <t < T5 if the dynamical system at the moment of time 7 = 0 has the
state xg.

Theorem 3. For an arbitrary feasible control u(t) and given staring state xy of
dynamical system L the following formula holds

Py (u(t),zp, Ty < T(xy) < Tp) = Poy(u(t), Y, Ty < T(Y) < Th). (10)
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Proof. We prove the theorem by wusing induction principle on the number
k = Ty, —Ty. Let us prove formula (10) for k¥ = 1. In this case our network
(GY,Z€, ZN | 2,Y, ¢, py, T1, T3) is obtained from (G, Z¢, ZN 20,2, ¢,p,T2) by dele-
ting the edges ((x¢,T1), (x¢,T1 + 1)) originating in (x¢,77). For this network we
have Ty = To+1 and Y = (z¢,T1), (x5, 11 + 1). Basing on formula (6) we can write
the following equality

Ppo(u(t),xp, Ty <T(xf) <To) = Pyoult), s, Th) + Pg)l’TlJrl(u(t),a:f,Tl +1),

where PP (u(t), 2 7,11 + 1) for given control u(t) represents the probability of
the system L to reach the state xy from x such that it does not pass at the moment
of time 77 through z;. Taking into account that in our network all edges originating
in (xf,T1) are deleted we obtain

PO (u(t),op, Ty + 1 = Py (u(t), (vp, Ty + 1), T1 + 1).
This means that
Poo(ult), 20, Th < T(ag) < Ty) =
= P, (u(t), (x¢,T1),T1) + Py (u(t), (xf, Ty + 1), T1 + 1).

If we use the property from Corollary 2 then we obtain formula (10) for £ = 1.
Now assume that formula (10) holds for an arbitrary k£ > 1 an let us prove that
it is true for k + 1.
We apply formula (7) for Py, (u(t),z¢, Ty < T(x) < T) . Then we obtain

Py, (u(t),ap, Ty <T(zp) <Ti+k+1) =
= Pa(u(t), 25, T < T(wg) < T+ k) + P =T (), op, T+ k+ 1)

where Pt Tt Tatk (g 4 xf,T1 + k4 1) expresses the probability for the system L
to reach the state xy and it does not passes at the moment of time 77, T7+1, ..., 11 +k
through the state xy. According to the assumption of induction principle we can
write

Py (u(t),zp, Ty <T(xp) <Ty +k+1)=

— PZO(u(t),Y \ (:Ef,Tl +k+ 1),T1 < T(Y \ (x,Tl + k4 1) <Ti+ k‘)‘l‘
AP TR (), e, Ty + k1),

Here in a similar way as in the case £ = 1 holds
PRI TR () 2 Ty + k+ 1) = Py (u(t), (xp, Tr + k+ 1), T+ k+1)

because the stochastic network (G°,Z¢ ZN, 2,Y, ¢, py,T1,T2) is obtained from
(G, Z°, ZN z0,2¢,¢,p,T2) by deleting all edges originating in the vertices (z,T}),
(g, T1 +1),..., (x5, T1 + k). So, the following formula holds

Pxo(u(t),mf,Tl < T(l’f) < Tl + k+ 1) =
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=P, (u(t),Y \(xp, T1 +k+1), Ty <TY \ (s, A +k+1) <T1 + k)+
+on(u(t)7 (vaTl +k+ 1)7T1 +k+ 1)

Now if we use the property from Corollary 2 of Lemma 1 then we obtain
formula (10). O

Corollary 3. For an arbitrary feasible control u(t) and given staring state xo of
dynamical system L the following formula holds

To—Ty
Py (u(t),zyp, Ty < T(zy) <Tp) = Z Py (u(®), (@p, Ty + k), Ty + k). (11)
k=0

Basing on this result we can calculate Py, (u(t),zs, Ty < T(zy) < T) in the
following way. We apply Algorithm 1 on network (G f,ZC,ZN 20, Y, Cy Py, T 1,T2)
and determine the state probabilities P, (u(t), (z,7),7) for every (x,7) € Z and
7 = 0,1,2,...,T5. Then on the basis of formula (11) we find the probabil-
ity Pr,(u(t),zs, Ty < T(xy) < Tp). We can use this fact for an another al-
gorithm for finding the probability P, (u(t),ajf,Tl < T(zy) < Tg). The algo-
rithm finds the probabilities P, (u(t), Zy,T1 < T(Y) < T3) on stochastic network
(Gf,ZC,ZN,zO,Y,c,pu,Tl,Tg) for every z = (x,T — 7) € Z. Then for 7 = T we
obtain PZB(T—T) (u(t),xf,Tl < T(xf) < Tg) = P(.CB,TQ—T) (u(t),Y, T, <T() < Tg)
for every 7 = 0,1,2,...,T5; if we fix 7 = T5 then we find the probabilities
Px(u(t),a:f,Tl < T(xf) < TQ).

Algorithm 4: Determining the solution of Problem 1 in the case Ty # Ts

Preliminary step (Step 0): Put P.(u(t),Y, Ty < T(Y) < Tp) = 1 for every
position z € Y and P, (u(t),Y, Ty < T(y) < T») = 0 for the positions z € Zr, \
{(zy, T2)}.

General step (Step 7,7 > 1): Calculate

P.(u®t),Y, Ty <T(Y)<To) = > Pu(u®),Y,Ty <T(Y) < To)pu(z,w)
(2:w)EE0(2)

for every z € Zp,—, \ Y where E°(z) = {(2,w) € E°|w € Z;41}. If 7 = T then go
to final step; otherwise go to step 7 + 1.

Theorem 4. Algorithm 4 correctly finds the state probability Py)(u*(t),xs,T) for
an arbitrary starting position x(0) € X in problem 1 with Ty < T. The running
time of the algorithm is O(|X|*Ty).

Proof. In algorithm 4 the value Py, (u(t), zs, Ty < T(zy) < T3) is calculated on the
basis of formula (11) applying Algorithm 2 for finding P, o) (u(t), (zy, Ty + k), k)
for k=0,1,2,...,75 — T1. The application of Algorithm 2 on network with respect
to each final position is equivalent with the specification of the preliminary step as
it is described in Algorithm 4. So, the algorithm correctly finds the probability for
the problem 1 with 77 # T5. The general step of the algorithm is made T times.
Therefore the running time of the algorithm is O(| X|?T%). O
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Now let us show that the network (G°, 2%, ZN | 2, Y, ¢, py, T1, T5) can be modified
such that Algorithm 4 becomes Algorithm 2 on an auxiliary stochastic network. We

make the following non-essential transformations of the structure of the network. In
G° = (Z, E) we add directed edges

((ﬂjf,Tl), (:Ef,Tl + 1)), ((:Ef,Tl + 1), (ﬂjf,Tl + 2)), cee ((ﬂjf,Tg - 1), (:Ef,Tg)).

To each directed edge e; = ((:Ef,Tl +1), (xp, T1 +i+ 1)),2’ =0,1,2,..., T, —T71 — 1
we define the values p(e;) = 1 and c(e;) = 0 which express respectively the prob-
abilities and the costs of system’s passage from the positions (zf,T7 + i) to the
position (z¢,T1 +i+ 1). We denote the network obtained after this construction by
(G*,2C,ZN 20,24, ¢*, p, Th, Tz), where G* = (Z, E*) is the graph obtained from G°
by using the construction described above, i.e. E* = EU {((a:f, Ty +1), (xp, Th +i+
1)), 1=0,1,2,..., T =T — 1}; the probability and the cost functions pj;, c*are ob-
tained from p, and ¢, respectively, according to given above additional construction.
It is easy to see that if on this network we apply Algorithm 2 considering T = T5
and (zy,T) = (x5, T) then we find the state probabilities Py . 1,7 (u(t), (2, T2), T2)
which coincide with the state probabilities Py, 7, (u(t),Y, Ty < T(Y) < Tp).

Algorithm 5: Determining the optimal control for Problem 2 with Ty # Ty

The algorithm consists of the preliminary, general and final steps. The pre-
liminary and general steps find the values 7 7,,_r) (Y, T, <TY) < Tg) which
correspond to probabilities P, 7_r) (u*(t),Y, Ty < T(Y)) < T, when the op-
timal control is taken into account. So, these values represent the probabili-
ties Pyr—r) (u*(t),xf,Tl < T(xy) < Tg) of system transactions from the states
x(T — 1) € X to the state x5 when the optimal control u*(t) is applied. At the end
of the last iteration of general step the subset Ec(u*) from E¢ is constructed. This
subset determines the set of optimal controls for Problem 2. The final step of the
algorithm fixes an optimal control w*(¢).

Preliminary step (Step 0): Put m, 7)(Y,T1 <T(Y) <Tz) = 1 for every position
ze€Y and m, (Y, 11 <T(Y) < Tp) =0 for every positions z € Zp, \ {(zf,T2)}; in
addition put Ec(u*) = 0.

General step (Step 7,7 > 1): For given 7 do the following items a) and b) :

a) For each position z € ZN calculate

(VT <TY)<T) = Y. m(Y,Ti <T(Y) < Ta)p(zw);
(zw)eET(2)

b) For each position z € Z¢ calculate

7@Kﬂ§ﬂwgﬂﬁw$£%ﬂdxﬂ§NM§ﬂ)

and include in the set E}. each edge e* = (z,w)* which satisfy the condition

(YT <T(Y)<T) =m (Y, Ty <T(Y) < Td).
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If 7 =T then go to Final step; otherwise go to step 7+ 1.
Final Step: Form the graph G* = (Z, E:L U (E\ EC)) and fix in G* a map
u*:(z,t) — (y,t +1) € Xg=(w,t) for (z,t) € Z¢
where Xg+ = {(y,t +1) € Z|((x,t), (y,t + 1)) € ES}.

Theorem 5. Algorithm 5 correctly finds the optimal control w*(t) and the state
probability Py)(u*(t), s, T) for an arbitrary starting position x(0) € X in problem
1 with fized final state xy € X and given T' = Ty = T3. The running time of the
algorithm is O(| X |?T).

Proof. The proof of this theorem is similar to the prove of Theorem 2. The gen-
eral step of the algorithm reflects the principle of optimality of dynamic program-
ming for the problem of finding the probabilities P, p_) (u* (t),xs,Th < T(xy) <
Tg). These probabilities in stochastic networks correspond to the probabilities
Pum—n(u (), Y, Ty < T(Y) < To) = 7an-nY,T1 < T(Y) < T3). For
each controllable position (2,7 — 7) the values m 1,_r) (Y, T, <TY) < Tg)
are calculated in consideration that for given moment of time 7' — 7 and given
state x the optimal control u*(Th — 7) € Ui(x(T> — 7)) is applied. Therefore
7T(m7T2_T)(Y, T1 < T(Y) < Tg) = PZE(TQ—T) (u*(t),mf,Tl < T(Y) < Tg) for every
r € X and 7 = 0,1,2,...,75. Taking into account that at each step the di-
rected edges e* correspond to the optimal control for the corresponding positions on
stochastic network, we obtain at the final step the set of edges E* which give the
optimal control for arbitrary state z and arbitrary moment of time ¢. In the same
way as in previous algorithms we can show that the running time of the algorithm
is O(| X|?T3). O

5 Algorithms for Determining the Expectation of Integral-Time
Cost in Problems 3-6

In this section we describe algorithms for calculation of the expected integral-
time costs of state transactions of dynamical system in problems 3-6.

5.1 Calculation of the Expectation of Integral-Time cost in
Problem 3

The expectation of integral-time cost for dynamical system L on stochastic net-
work (G, 2%, ZN | 24, ¢,py, T) in problem 3 is defined in analogues way as in Subsec-
tion 3.2 using the following recursive formula:

C.(u(t),T)= > pulz,w)(c(z,w) + Cu(u(t),T)),
(zw)EET(2)
2€Zp_pr=1,2...,T,

where ET(2) = {(2,w) € E|lw € Zr_,41}. This formula can be treated in the fol-
lowing way. Assume that we should estimate the expected integral-time cost of



88 DMITRII LOZOVANU, STEFAN PICKL

system’s transactions during 7 units of time when the system starts transactions
in position z = (z,T — 7) at the moment of time 7" — 7. If the system makes a
transition from the position z = (x,T — 7) to the position w = (y, T — 7+ 1) it will
spend the amount ¢(z,w) plus the amount it expects to spend if the system starts
the remained 7 — 1 transactions in the position w = (y,T'— 7 + 1). Therefore if the
system L at the moment of time 7'— 7 is in position z = (z,7 — 7) then the expected
integral-cost of system’s transitions from z must be weighted by he probabilities of
such transactions p,(z,w) to obtain the total expected integral-time costs.

Algorithm 6: Determining the expectation of integral-time cost in Problem 3
Preliminary Step (Step 0): Put C,(u(t),T) = 0 for every z € Zp.
General Step (Step 7,7 > 1): For each z € Zp_, calculate

C.(u®), T) = > pulz,w)(c(z,w) + Cu(u(t),T)).

(zw)eE*(2)

If 7 =T then stop; otherwise go to step 7+ 1.

Algorithm 6 uses the backward dynamic procedure and finds C,(u(t),T) for
every position z € Z. For a fixed position z = (z,7 — 7) € Z the value C,(u(t),T)
corresponds to the expected integral-time cost Cpp_r)(u(t),T') of the system in the
next 7 transactions when it starts in the state + = (7' — 7) at the moment of time

T—r,ie. C(:c,T—T) (u(t)v T) = C’ac(o) (’LL(t), T)

Algorithm 7: Determining the optimal control for problem 4

The algorithm consists of the preliminary, general and final steps. At the pre-
liminary and general steps the algorithm finds the optimal values of the expectation
of integral-time costs C,(u(t),T) which in algorithm are denoted by Exp.(T). For
a position z = (z,T — 7) the value Exp,(T) expresses the expected integral-time
cost during 7 transactions of the system when it starts transactions in the state
x = x(T — 7) at the moment of time 7" — 7.This value is calculated in the consid-
eration that the optimal control u(¢) is applied. In addition at the general step of
the algorithm the possible directed edges ¢* = ((z,7 — 7),(y,T — 7 + 1))* which
correspond to optimal control in the state x = z(T — 7) at the moment of time
T — 7 are cumulated in the set Ec(u*). The set of optimal controls is determined
by Ec(u*); at the final step an optimal control is fixed.

Preliminary step (Step 0): Put Exp,(T) =0 for z € Zp and Ec(u) = 0.

General step (Step T, 7 > 1): For given 7 do the following items a) and b):

a) For each uncontrollable position z € Z&¥ _ calculate

Exp.(T) = Z p(z,w)(c(z,w) + El’pw(T));
(zw)€ET(2)

b) For each controllable position z € Zg_T calculate

FExp,(T) = max c(z,w) + Exp,, (T
(1) = s (el w) + Erpu(D)
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and include in the set E}. each edge e* = (z,w)* which satisfies the condition

c((z,w)") + Expy+(T) = max c(z,w) + Exp,(T)).
(= w)") (1) = max (e(zw) + Bop(T))
If 7 =T then go to Final step; otherwise go to step 7 + 1.
Final Step: Form the graph G* = (Z,E; U (E \ E¢)) and fix in G* a map
u* i (x,t) — (y,t +1) € Xgw(z,t)  for (z,t) € ZC.

Theorem 6. Algorithm 7 correctly finds the optimal control u*(t) and the expected
integral-time costs Cy ) (1) of the system’s transactions during T units of time from
an arbitrary starting position x = x(0) € X in problem 4. The running time of the
algorithm is O(| X |*T).

This theorem can be proved in analogues way as Theorem 2.

5.2 Determining the Expectations of Integral-Time cost in
Problems 5 and 6

For problems 5 and 6 we need to precise what is meant by the expectation of
integral-time cost for dynamical system when the state x s is reached at the moment
of time T'(z) such that 71 < T'(x) < Tb. At first let us analyze the case Ty =T =T
We consider this problem on stochastic network (G, Z%, Z", 2, z2f,¢,py, T). If we
assume that the final position zy = (z,T) is reached at the moment of time 7" then
we should consider that the probability of system transaction from an arbitrary
starting position z = (x,0) to the position z is equal to 1. This means that
the probabilities p,(e) on edges e € E should be redefined or transformed in such
way that the mentioned above condition on stochastic network holds.We denote
these redefined values by p/,(e) and call them conditional probabilities. It is evident
that if the system never can meet a directed edge e € E during transition from a
position (z,0) to the position z; then the conditional probability p (e) of this edge
is equal to zero. So, the first step we should do in the transformation is to delete
all such edges from the graph G. After such transformation we obtain a new graph
G' = (Z,E') in which for some positions z € Z the condition Z p(z,w) =1

(z,w)€EE!(2)
is not satisfied (here E’(z) represents the subset of edges from E’ which in vertex
z, i.e. E'(z) = {(z,w)|(z,w) € E'}). Then we find for each position z € Z the
value m(z) = Z pu(z, w) and after that for an arbitrary position z € Z with
(z,w)€E!(2)
7(z) # 0 we make the transformation

(5, 0) = ——pu(z,w
Pilzw) = —pu(z )

for every (z,w) € E'(z). After these transformations we can apply Algorithm 6
on stochastic network (G, Z¢, ZN, 2y, ¢c,pl,, T) with conditional probabilities p/,(e)
of edges e € E; here p),(e) = 0 for e € E\ E’. If for this network we find C,,(T)
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then fix C,(T') = Cyy(u(t), z¢,T) = C,y(T), i. e. this value represents the expected
integral-time cost of dynamical system L in problem 5. In the case 71 # T5 the
expected integral-time cost Cy, (u(t),z,T1 < T'(x) < T3) can be found in analogues
way if we consider problem 5 on stochastic network (G*, Z¢ 7N 2, zp, ¢ p*, T, T)
and will make a similar transformation. It is evident that the control problem 6 can
be reduced to control problem 4 using the approach described above. This allows us
to find the optimal control u*(¢) which provides a maximal expected integral-time
cost Cyo(u*(t),xs,Th < T(xy) < T3) of system transactions from starting state xg
to final state x¢ such that Ty < T'(zy) < Tb.
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On a Generalization of Hardy-Hilbert’s Integral
Inequality
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Abstract. A generalization of Hardy-Hilbert’s integral inequality was given by
B.Yang in [18]. The main purpose of the present article is to generalize the inequality.
As applications, the reverse, the equivalent form of the inequality, some particular
results and the generalization of Hardy-Littlewood inequalities are derived.
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1 Introduction

Let1 l:1(10>1) f,g > 0. Suppos<—:'0<f0 fP(z)dr < oo and 0 <

fo gl(x dx < 00. The well known Hardy-Hilbert’s integral inequality (see [1]) is
given by

| iy < T ([ o) ([T awan) )

and an equivalent form is given by

F (22 e[t | oo o

where the constant factor 7/sin(7/p) and [r/sin(mw/p)]P are the best possible. Re-
cently many generalizations and refinements of these inequalities were also obtained.
Some of them are given in [4]-[27]. One of the generalizations given by Yang [18] is
the following:

Theorem 1. If p > 1, %—l—% =1, ¢ >0 (r =p,q), ¢op+ g = A, u(z) is a
differentiable strictly increasing function in (a,b) (—oo < a < b < 00) such that

u(a+) = 0 and u(b—) = oo, f,g > 0 satisfy 0 < fbep( Ydz < oo and

q(l ¢p)—1

O<f W g (x)dx < oo then

s (u)pi=et \?
[ [ ez < Bien.an </ Wy ”) "

b ulx q(1—¢p)-—1 %
</ it gq(:”m) |

(© Namita Das, Srinibas Sahoo, 2009

(3)
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where the constant factor B(¢p, ¢q) is the best possible. If p < 1(p # 0),{\ : ¢ >
0,(r =p,q), dp + ¢g = A} # @, with the above assumption, the reverse of (3) holds
and the constant factor is still the best possible.

In this paper, we have generalized the inequality (3), where we have weakened
the normalized condition ¢, + ¢, = A and considered two different functions u(x)
and v(z), which is more generalized inequality and from which most of the recent
results are obtained by specialising the parameters and the functions u(z) and v(z).
We have also given the generalization of Hardy—Littlewood inequality.

2 Some Lemmas

We first set the following notations: Suppose p ¢ {0,1}, % + % =1 0<
dr < X (r = p,q), u(x) and v(x) are differentiable strictly increasing function in
(a,b) (00 < a < b < o) and (¢,d) (—o0 < ¢ < d < 00) respectively such that
u(a+) = v(c+) = 0 and u(b—) = v(d—) = oo.

We need the formula of the f—function as (cf. Wang et al. [3]):

B(p,q) = /OOO mt”‘ldt = B(g,p) (4)

Lemma 1. (cf. Kuang [2]). Ifp > 1, %4—% =1, w(t) >0, f,g >0,f e LL(E)
and g € LL(E), then one has the Hélder’s inequality with weight as:

[ woswa<{ [ w(t)fp(t)dt}%{ / w(t)gq(t)dt}? (5)

If p < 1(p # 0), with the above assumption, the reverse of (5) holds, where the
equality in the above two cases holds if and only if there exists non-negative real
numbers c¢1 and cy such that they are not all zero and

1 fP(t) = cogi(t), a.e.in E.

Lemma 2. Define wy(u,v,p,x) and wy(v,u,q,y) as

e,
artuvpa) = [ TRy, 2 € (@) (6
[ (@))% ()
wx(v,u,q,y) —/a (@) £ o)) dz, y € (c,d). (7)
Then
wx(,v,p,7) = Blep, A = dp) (u())? ™, x € (a,b), (8)

wx(v,4,4.y) = B(dg, A = 69)(v(y) A, y € (¢, d). 9)
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Proof. Setting t = % in (6), we have

[ (@) ()
wi(u,v,p,x) = /0 (a() £ ta(@) dt =
1

= (u(g:))‘i’p—A /OOO 7(1 n t))\tfi’p—ldt.

By (4), we get (8). Similarly, (9) can be proved. The lemma is proved.

Lemma 3. Suppose ¢, + ¢g = A\. Take ay = u=1(1), ¢ = v71(1).
(i) If p>1, %4—%:1 and 0 <e <qpp, then

/ / T @) ) )

w
(u(z) + v(y))*
> B( ,<;5q > O@1).
(i) If 0<p<1(orp<0) and 0<e < —qpq (or0<e < qopp), then

1 € €
I<-B(¢p——,0 +—>.
€ (p g q

CIC)RNT
u(z)

I:= /:(u(ﬂf))_l_eu’(:n) (/;j) a _it)/\t%_fz_ldt> dr =
YT S
- /b o </0() e t>At¢p_%_ldt) e

_l/oo 1 t¢p_%_1dt_ ¢ _E -2
ey (141 "g)

By (4), inequality (10) is valid. If 0 < p < 1 (or p < 0), by (12) we get

b / [e's)
u (.Z') / 1 dp—=—1
I < ———d — 7P dt
/al wan=" ), aTror

and then by (4), inequality (11) is valid. The lemma is proved.

Proof. For fixed x € (a1,b), setting t = in (10), we have

93
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3 Main Results

Theorem 2. If p > 1, ;—i— =1,0< ¢ <A(r=p,q) and f,g>0 satisfy

0 < Jy B fr(@)da < 00 and 0 < [ ST T g () d <
oo then

xg Y) b(u(x))Pr AHP—11=¢q) . »
/ / e dxdy<m(¢p,¢q></a T f(x)dx> ><

1

d vlx dq—AHg—1{1—¢p) a
’ </ Smros gq(x)dx)

1 1
where Hx(ép, ¢q) = B7 (¢p, A — ¢p) B (dg, A — ¢y).
Ifp<1lp#0),{\:0< ¢, < \,;7 = p,q} # ®, with the above assumption, the
reverse of (13) holds.

(13)

Proof. By (5), we have

(v(y)) e =D/p (v (y)) 1P g(y)] dxdy < (14)

< {/ab [/Cd (v(y))¢p—1v’(y)d4 (u(:c))(p—1>(_1—¢q)fp(x)dx}% )

(u(@) + v(y))* (/' (z))p=t

1
dr b bg—1,1 (—1)(1—¢p) a
u(z u'(x v
% / [/ (u(x)) (}\) dx} ( (y))/ — g(y)dy .
¢ Lo (u(@)+0(y)) (v'(y))
If (14) takes the form of equality, then by (5) there exist non negative numbers ¢;
and ¢ such that they are not all zero and

(v()?r 1 (y) (u()) P~ =)

(' ()Pt
(u(x))? ' (x)
(v (y

/

fP(x) =

C1

(v(y
)

)(1=¢p)
=y (5 )1) 91(y), a.e. in (a,b) x (c,d).

It follows that

ulx p(1—¢q) q(1—¢p)
C1%ﬂ’(w) = 62%9 (y) =c3, a.e. in (a,b) x (¢,d)
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where c3 is a constant. Without loss of generality, suppose that ¢; # 0. Then
we have

b () Pr— A1) (1—0q) c3 [P
/ ( ( ))(u,($))p_1 fp(x)dx zi (u(aj))¢p+¢q—>\—1u/(g;)dw =

c 1 o)
=3 {/ torea=A=1gy +/ t¢P+¢q_’\_1dt} =00
=l 0 1

which contradicts to

b (u(x))Pr A E=1)(1=¢q)
o< | (W@

fP(x)dr < 0.

Then by (6) and (7), we have

b b () P~ (1=6,) z
[ [ st < {/ R p(x)dx} ’

a o)) @=D(=7) a
X {/c wi(v,u, q,y)( (??3))’@))‘1—1 gq(y)dy}

(15)

and in view of (8) and (9), it follows that (13) is valid.
For 0 < p <1 (or p < 0), by the reverse of (5) and using the same procedure,
we can obtain the reverse of (13). The theorem is proved. O

Theorem 3. Let the assumptions of Theorem 2 hold.
(i) If p > 1,1/p+1/q = 1, we obtain the equivalent inequality of (13) as follows:

d U/(y) b f(x) p
/c (v(y)) Lot P=D) (BN Ua mdm dy <
b ()= A+P—1)(1—¢q)

< [Ha(¢p b)) / (u()) e~

a (u' ()P~
(i1) If 0 < p < 1, we obtain the reverse of (16) equivalent to the reverse of (13);
(i1i) If p < 0, we obtain inequality (16) equivalent to the reverse of (13).

(16)

fP(z)dz;

Proof. Set g(y) = (v(y))lfas;);(?;?fquﬂ) [ff S (C dl‘]p_l' By (19). we have
0< /cd (v(y))gz:j/‘(;;z—_ll)(l—wgq(y)dy B
L E— L
- ab /C d %dﬂiy <
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(' ()P~

d (p(z))ba— a1 (=) .
X </c (v ))(v’(x))q—l gq(l')dl‘> )

b bp—A+(p—1)(1—64) ,
< Hy(dp, d0) ( / Gl fp(:n)d:c> y

then

! v'(y) b f(a) po)w
= {/C (U(y))l—¢p+(p—1)(¢q—)\) |:/a (u($)+v(y)))\d$:| dy} < (18)

< Hy(6y. 00) { /b (u(:p))¢p—/\+(p—1)(1—¢q)fp(x)dx}f’ .

/()

It follows that (17) takes the form of strict inequality by using (13); so, does (18).
Hence we can get (16).

On the other hand, if (16) holds, then by (5), we have

/ / xg dmdy—

d 1/p b f(l')
/ [ )= <z>p+p 1) (g ))/p/ (U(:L")Jrv(y))kdx] )

(1 dp+(P—1)(¢q—A))/p
DEE 9(y)| dy <

{/d ¢>p+(p 1)(dg—N) [/ab (u(x)fiwg(y))kdm]pdy}g X

d ¢q At(g=1)(1—¢p)
= 9')dy o

Hence by (16), (13) yields. Thus it follows that (13) and (16) are equivalent. The
theorem is proved. O

Q|-
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Theorem 4. If p>1, 1/p+1/q=1, ¢ >0(r=p,q), ¢pp+dq =X and f,g>0

(1¢)1 (1=¢p)—1
gl fP(x)dx < 0o and 0<fd(vmq .

satisfy 0 < f
then

s (u@)ri-s-t o\
// W) da:dy<B(¢p,¢q) (/a Wf (a;)da:) X

1
A (p(z))11=dp)-1 a
W) g
" </ IO G
where the constant factor B(¢p, ¢q) is the best possible.

If p < 1(p # 0),{\ : ¢ > 0,(r = p,q),Pp + ¢g = A} # ®, with the above
assumption, the reverse of (19) holds and the constant is still the best possible.

(19)

Proof. Since ¢, + ¢4 = A, then by Theorem 2, (19) and its inverse are valid.
For 0 < € < q¢y, setting

0 if € (a,a1) (a1 =u=1(1)),
f& X)) = €
@ {<u<x>>%‘f1w<x> if 2 € a1, ),

oolz) = {0 if z € (c,c1) (er =v71(1)),

(v(m))%_%_lv’(az) if x € [e1,d),

we have

u(z))P1—%)— d (p(z))a0=¢p)=1 g

If the constant factor B(¢p, ¢q) in (19) is not the best possible, then there exists a
positive constant K < B(¢p, ¢q) such that (19) is still valid if we replace B(¢p, ¢q)
by K. In particular, by (10) and (20), we have

B

B<¢p_§7¢q+i>_‘€o<1)<

fa( y
<€/ / ) ) dxdy <

x p(1—¢q d ol d(1—p)—1 %
<eK </a %ﬁj(w)dm) </c %gﬁ(m)dm) = K,

and then B(¢p, ¢,) < K (¢ — 01). This contradiction leads to the conclusion that
the constant factor in (19) is the best possible.

For the best constant factor in the reverse of (19), for 0 <p < 1 (p < 0), we set
fe(x) and g-(z), for 0 < e < —qg@4 (or 0 < € < g¢p), as the above; we still have (20).

B =
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If the constant factor B(¢p, ¢,) in the reverse of (19) is not the best possible, then
there exists a positive constant K > B(¢p, ¢4) such that the reverse of (19) is still
valid if we replace B(¢p, ¢,) by K. In particular, by (11) and (20), we have

B (0 S+ 2) >
> 5/ / fE() le dxdy >
> K (/ %ﬁ(@m) (/d %gﬁ(x)dm)é _K,

and then B(¢p,¢q) > K (¢ — 07). This contradiction leads to the conclusion
that the constant factor in the reverse of (19) is the best possible. The theorem is
proved. ]

Al

Corollary 1. For f =g, u=wv, A=1 ¢ = % (r =pq), if 0<
Jo (@) f(@)dz < 00 (r=p,q) then

/ / y()y drdy <
“ g </ab(”< N >dm>% < / b(ul(x))l_qfq(a:)dx>%,

where the constant factor W is the best possible.

(21)

Corollary2 For f =g, w=mwv, X=1, qzbr:%(r:p,q), if 0<

ff %f’“( Jdr < oo (r=p,q) then
Pt f@)f )
/a /a u(z) + u(y) dudy <

S A L TS LAY
<w</a s >d> (/ o e ) ,

where the constant factor 7 is the best possible.

Theorem 5. Let the assumptions of Theorem 4 hold.
(i) If p > 1,1/p+1/q = 1, we obtain the equivalent inequality of (19) as follows:

/cd o [/b <u<x>ff2<y>»d4pdy )

b ulx p(1—¢q)—1
<BGpa)P [ (((M)%Tfp(w)dx;

a

(23)
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(ii) If 0 < p < 1, we obtain the reverse of (23) equivalent to the reverse of (19);
(111) If p < 0, we obtain inequality (23) equivalent to the reverse of (19), where
the constants in the above inequalities are all the best possible.

Proof. Since ¢, + ¢4 = A, then by Theorem 3, we get inequality (23) and its inverse
which are equivalent to (19) and its inverse accordingly. By Theorem-4, the constants
in (19) and its inverse are best possible, hence the constants in (23) and it’s inverse
are best possible. The theorem is proved. O

4 Some Particular Inequalities

Theorem 6. If p > 1,% —1—3 =1,A> max{%,%},o < ff %)));:ffp(:n)dw < o0 and

0< fd %g (z)dr < 0o, then we have the following two equivalent inequalities:

1 L@
<,%= 3) </jésf<z?;-? i) ([ omee)
/cd(v(y))v(;(_yl))(l_A) [/ab( . )f—i(_xg( S dwrdy< .

< [E“ <%§>} / EZ/(?)))I Wyt
where £, (3. 1) = B+ (3.2 3) B (32— ).

Proof. Setting ¢, = 1 (r =p,q), in Theorem 2 and Theorem 3, we get the inequali-

T

ties (24) and (25) respectively. O
We discuss a number of special cases of inequality (24). Similar examples apply
also to inequality (25).

Example 1. Set u(z) =Az+C (A>0), z € (-C/A,0) and v(zx) =Bx+C
(B>0), € (—C/B,o0) in Theorem 6. Then (24) becomes

)
/_% ¢ (Aa:+By—|—20)>‘dxdy

1 - (11 o0 _ z
Al/qu/pH <—,q> (/_C(AerC)l )\fp(g;)dx> X (26)

A

X </OZ (Bx + C')l_)‘gq(a:)dw>

Q|
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For A= B =1,C = —a, we recover the result of Yang [7].

Example 2. Set u(z ) % (a > 0), x € (0,00) and v(z) = 27 (8 > 0), € (0,00)
in Theorem 6. Then ( becomes
/ / xa—i— 5 dxdy<
o 1
< ! —— H, <1 1> </ xo‘(2—>\—p)+p—1fp(g;)da:> " x (27)
aqﬁp P q

1
« </ 2P A—a+a—lga(, )dw>q
0

Taking A = 1 and o = 3, we get the result of Yang [12].
Example 3. Set u(z) = v(z) = Inz, x € (1,00) in Theorem 6. Then (24) becomes

/100 /100 %dwdy < H, (% 3) </loo(lnx)1_>‘:np_1fp(x)dx> %

1

X </1°O(1n a:)l_)‘xq_lgq(a:)da:> ‘)

Theorem 7. Suppose f, g > 0 satisfy 0 < ff ((Z,(é)));p:i fP(z)dr < oo and

==

(28)

0<fd((;}(1;v = ng( )dx < 00.

(i) Ifp > 1, p+5 = 1,A > 2—min{p, ¢}, then we have the following two equivalent
inequalities:

/ / xlg ydzdy <

! . (29)
b (u(z) p 4 (p(x))> a
<t ([ G o) ([ rogeto)
Yo [ @ T
/c (v(y) D0 [/ (ul@) + v<y>>Ada’] E 0
b () o
< [k‘,\(P)]p/a Wfp(l’)dﬂ? ;
where ky(p) = B <%ﬁ\_2, q+2_2) .
(ii)) If 0 <p<1land 2 —p < A <2 — q, we have two equivalent reverses of (29)

and (30).

(iii) If p < 0 and 2 — ¢ < A < 2 — p, we have reverse of (29) and the inequality
(30), which are equivalent; where the constants in the above inequalities are all the
best possible.
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Proof. Setting ¢, =1+ (1 — 1)(A = 2) (r = p,q), in Theorem 4 and Theorem 5, we

T

get the inequalities (29) and (30) respectively. O

Example 4. Set u(z) = Az +C (A>0), z € (—C/A,00) and v(zr) = Bz +C
(B>0), z€(—C/B,oo) in Theorem 7. Then (29) becomes

Sl B (€O V()
/—3 /_g (Az + By + Qc)xdxdf‘/ <

<oty < JR c)l*f%mx) ( [ B o)l-*g%x)dx) R

For C' = 0 and p = ¢ = 2 this is the result of Yang [11] and for C' = 0 we get the
result of Yang and Debnath [15]. Setting A = B = 1,C = —a, we recover the result
of Yang [9].Taking A = B = 1,C = 0, we get the result of Yang [10].

o (31)

Q=

b
osl

Example 5. Set u(z) = 2 (a > 0), 2 € (0,00) and v(z) = 2° (8 > 0), = € (0,00),
in Theorem 7. Then (29) becomes

T[T @) @) ([ a@-r-pyrp-t )é
/0 /0 (2 + yﬁ)kdxdy ) Qi (/0 ! P ) )
X(/o LBC-A—a)+a-1 g ()dx>q

For o = 8 = 1, this is the result of Yang [10]. Taking A =1 and « = 3, we get the
result of Yang [12, Theorem 3].

(32)

Example 6. Set u(z) = v(z) = Inz, z € (1,00) in Theorem 7. Then (29) becomes

/100 /100 %dm@ < ka(p) (Am(lnx)l—*xp—lfp(x)dx> "

« </100(ln:17)1 Apt=lga(y )dgc>é

For A =1 this is the result of Yang [16, Theorem 3.1].

=

Theorem 8. Suppose f, g > 0 satisfy 0 < fb pr( )dx < oo and

0< fd %gq(x)dx < 0.
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(i) If p > 1,% —1—5 =1,A>1- 2min{%,%}, then we have the following two
equivalent inequalities:

Ity QU0 AL
/ / y dl'dy < k)\( ) </a Wf (ZE)dZE) X
d v(z q(1-X)/2 %

<[]’ / ’ wfp(w)dw ,

(' ()P~

(34)

(i) If0<p<1landl—
and (35).

(iii) If p< 0 and 1 — % <A<1-— %, we have reverse of (34) and the inequality
(35), which are equivalent; where the constants in the above inequalities are all the
best possible.

where kx(p) = B (%—i—% AT"'%)’
2
P

<A<1-— 5’ we have two equivalent reverses of (34)

Proof. Setting ¢, = % + % (r = p,q), in Theorem 4 and Theorem 5, we get the
inequalities (34) and (35) respectively. O

Example 7. Set u(x) Az +C (A>0), z € (—C/A,0) and v(z) = Bx+C
(B >0), z € (—C/B,o0) in Theorem 8. Then (34) becomes

/ / Am+By +)2C') dedy
< Af/)r\z(Bz/p (/_c

X </_OZ(B33 + C)Q(l_)‘)ﬂgq(az)dw> '

B

For C' =0 and p = ¢ = 2 this is the result of Yang [11].

Example 8. Set u(r) = 2% (a > 0), 2 € (0,00) and v(x) = 27 (3 > 0), x € (0,0)
in Theorem 8. Then (34) becomes

/ / - g d d < k ( ) </ p—l+o¢(2—p>\—p)/2fp(x)dx>p «
LE +y aqﬂp
% </ gI71HBC=aA=0)/2ga )da:>
0

(z + PO /2fp<:c>dm> E (30

»|

(37)
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Taking A = 1 and a = 3, we get the result of Yang [12, Theorem 3].

Example 9. Set u(x) = v(z) = Inz, x € (1,00) in Theorem 8. Then (34) becomes

/100 /100 %dxdy < 1;:,\(17) </100(1nx)p(l—/\)/zxp_lfp(x)dx> P

1

X </ (lnaj)q(l_A)/zznq_lgq(a:)dx) ’
1

For X\ =1 this is the result of Yang [16, Theorem 3.1].

(38)

(P—1)(A=X)

Theorem 9. If p > 1, %4—% =1,A>0,f,9g>0 satisfy 0< ff%fp(:n)dzr

< oo and 0 < fcd %gq(aj)dx < o0, then we have the following two

equivalent inequalities :

" fwel) A A ([ oy N
[ ] iy tpean<s(53) </ iyt )d) ~

. (39)
d( (x))(q—l)(l—A) q
v
q
’ </ Wyt w“) |
d / b p
/ v (yl)_A [/ f(z) )\dl} dy <
e () o (u(@)+v(y)) (40)
A P/b (u(:E))(p_l)(l_)‘)
< |B|-,— P(z)dx,
23] [ e
where the constants in the above inequalities are all the best possible.
Proof. Setting ¢, = % (r =p,q), in Theorem 4 and Theorem 5, we get the inequa-
lities (39) and (40) respectively. O

Example 10. Set u(z) = Az+C (A>0), z¢€(-C/A,0) and v(zx)=Bz+C
(B>0), € (—C/B,o0) in Theorem 9. Then (39) becomes

©oe f@)g(y)
/—i /_g (Az + By + 20)Ad$dy <

1
1 )\ )\ o p
- 22 (p=1)(A=X) rp
< Al/fIBl/pB <p’ q) (/ (42 +C) f (:E)dx) x (41)

e
A

X </OO (Bx + C’)(q_l)(l_)‘)gq(x)dx) q .

_<
B

For C' =0 and p = ¢ = 2 this is the result of Yang [11].
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Example 11. Set u(z) = 2% (a > 0), 2 € (0,00) and v(x) = 2 (8 > 0), 2 € (0, 00)
in Theorem 9. Then (39) becomes

1
/ / d dy < 11 B <§,é> (/ :E(p—l)(l—a/\)fp(x)dx>p %
waGr p q 0

1
> </ x(q—l)(l—ﬁk)gq(x)dx> t
0

For o = 3 = 1, this is the result of Yang [17]; for « = 3, A = 1 this gives the result
of Yang [14]; for v = 3 = 2, A = % this gives the result of Hong [5].

(42)

Example 12. Set u(z) = ar'*t® v(z) = bz'*®, x € (0,00) and A = 1 in Theorem 9.
Then (39) becomes

/ / axl—i—sc_i_b 1+yd zdy

LB (1 1) </0 ( (1+a:+xlnx))1_pfp(a:)dw>% x (43)

aibr P q

1

x (/Ooo(xw(l b+ a:lna:))l_ng(a:)dw> ‘)

This is the result of Jia and Gao [19].
Example 13. Set u(z) = v(z) = Inz, x € (1,00) in Theorem 9. Then (39) becomes

/ / lnx —Hny ——————drdy < B (A A) </ (ln;n)(p_l)(l—/\):np_lfp(x)dgg>p v
(g=1)(1-X) .q-1 a
X (/1 (Inz) 21 g (x )d:r> )

For X\ =1 this is the result of Yang [16, Theorem 3.1].

(44)

Theorem 10. If p > 1, l+l =1, X > 0, f,g > 0 satisfy 0 <
fb( p:11f (x)dx < 0o and O<fd(vm)q = 1gq( Ydx < oo, then we have the

a “W(a) W

following two equivalent inequalities:
1
f(z g () A A P (u(@)p ’
[ [ tiias <5 (5 5) ([ e )

d(v DI N "
([ )
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4 (y) b @) ?
/c (0(y) 2D U (@) + o] W<

<[ G [ o

where the constants in the above inequalities are all the best possible.

(46)

Proof. Setting ¢, = A (1 - %) (r =p,q), in Theorem 4 and Theorem 5, we get the
inequalities (45) and (46) respectively. O

Example 14. Set u(z) = Az +C (A > 0), z € (—C/A,0) and v(z) = Bx + C
(B>0), z € (—C/B,o0) in Theorem-10. Then (45) becomes

© e f@)e)
/—% /_% (Az + By + QC)Adwdf‘/ <
1 A A o0 1
<t (5:3) </_g<“‘$ ’ C>’J‘A‘1fp<x>dw) <

x ( / oz (B + C)71 gq(a:)dw> "

B

For C' =0 and p = ¢ = 2 this is the result of Yang [11].

Example 15. Set u(z ) (> 0), z € (0,00) and v(z) =27 (8 > 0), 2 € (0,00)
in Theorem 10. Then ( ) becomes

1 A A
[ gt < Y 5(53)
><</OOO:L"7’ AL (g )d:r) </0003:q AA-L ()dw)a.

This is the result of Azar [23, Theorem 1], with the constant factor WB (%, %)
is the best possible for o = 3, but we proved that the constant factor is the best

possible for all @ and 3 . For a = 8 = 1, we get the result of Yang [17].

(48)

Example 16. Set u(z) = v(z) = Ilnx, x € (1,00) in Theorem 10. Then (45)
becomes

/ / lnx—l—lny Mz & my) <B<A A) </ (1nw)p‘A‘1xp‘1fp(a:)dx>’l’x

1

X (/1 (Inz)? A 1pd=1gd(x )dm).

(49)
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Remark 1. For A = 1,u(z) = v(z) = 2%, ¢, = (7‘ =p,q), Theorem 2 gives

m
/ / - d dy < T - X
z +y asin? (7/ap) sina (7/aq)

x(/omxl—af%) >1</0w 1-a <>d:c>%,

which is the result of Kuang[4].

Remark 2. For A = b+ c+ Liu(z) = v(z) = z,¢p = c—l—l—%,qbq = b+1—%,
Theorem 2 gives

< fx)g(y) 1 1
/0 /0 <x+y>b+c+1dxdy<3(”5’”5)X

1 o 1
> </ xp(l—b)_zfp(x)dx> ? (/ :Eq(l_c)_zgq(l‘)dl‘) ,
0 0

which is given by Peachey [24].

Remark 3. For u(z) = v(z) = 2%, ¢p = 22 ¢, = =
following results:

If p > 1, 1/p+1/q—1a>0)\>0mn6Rsuchthat0<1—mp<a)\,
0<l—ng<aXand f >0, g>Osatlsfy0<f (1=ad)+p(n=m) fp(1)dz < oo and
0< [y~ y=aN+a(m=n) gd(3)dz < oo then

/ / da:dy < Hyo(m,n,p,q) </ x(l_o‘)‘)ﬂ("_m)fp(x)dx) " x
0
1
x < /0 y- ‘“”*q(m‘")gq(y)dy) :

(51)

6% 7

=

(52)
1 pi/1-m 1—m, L n 1—n
where Hy o(m,n,p,q) = sBr (—2, X\ — —"2)Ba (4 X - —1).
Further if mp + ng = 2 — a, then Theorem 4 gives
1
/ / f(a;)g(y)/\ dudy < 1y (1—m}07 1—nq></ :E"(p+q)_1fp(x)dm> P

o Jo (z*+y*) « a a 0

(53)

1
X < / ym(p+q)‘1gq(y)dy> "
0

where the constant factor éB (17#, 1%“"(1) is the best possible. These two inequa-
lities are given by Hong [6].
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Remark 4. Replacing u(z) by zu(z) and v(z) by xv(z) and taking ¢, = 1 — Asp,
¢qg = 1 — Aiqg in Theorem 2, we get the following result given by
Mario Krnic et. al [27]:

Hp>LUp+Uq:LA>0¢he<%§5)amm@e<%%%)mm

<[ flz)gly)
L] et <
oo 1/p
<L </0 (mu(az))l_Aer(Al_A”(u(a:) + xu/(az))l_pfp(x)dx> X (54)

1/q

([t o) () gt i)

where L = (B (1 — Aap, A — 1 —|—A2p))% (B(1—A1q,A—1 —|—A1q))%.

Remark 5. For u(z) = Aa®,v(z) = Bb®, ¢, = 1+(1—1)(A—2) (r = p, q), Theorem 4
gives the following inequality:

Ifp > 1,%—#% =1,A>2—min{p,q},A>0,B >0,a>1,b>1and f,g >0
satisfy 0 < ffooo aP=AP)E fP(1)dx < 0o and 0 < ffooo b2A=97 44 (3)d < oo, then

oo f(2)g(y)
Km[m@ga%%?mw<

1 . 1
<C </ a(2—>\—p):cfp(x)dx> ! (/ b(z—)‘_q)xgq(a:)da:> 7

1 1
where the constant factor C = (%)p (Blﬂ) ‘B <M, M) is the best

(55)

Alna p q

possible. This inequality is an extension of the result of Zhou et.al[22], where they

consider the parameter p > ¢ > 1,1 — % <A<2

Remark 6. For u(x) = v(x), Theorem 4 gives (52).

For other appropriate values of A, ¢, ¢4, u(x) and v(x) taken in Theorem 2-5,
many new inequalities can be obtained.

5 Applications

In this section, we will give the generalizations of Hardy-Littlewood’s inequality.
Let f € L?(0,1) and f(z) # 0. If

1
an:/ 2" f(x)de, n=0,1,2,3,...
0

then we have the Hardy-Littlewood’s inequality (see [1]) of the form

o0 1
Zai < 7r/0 2 (x)dx (56)
n=0
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where the constant factor 7 is the best possible.

In [20,21], Gao gave the integral version of Hardy-Littlewood’s inequality as
follows :

Let h € L?(0,1) and h # 0. If

1
f(:n):/o Elh@)dt, € [0, 00),

then - .
/ Pa)dz < 7 / B2(1)dt (57)
0 0
and - .
/ fA(x)dr < / th2(t)dt. (58)
0 0
Theorem 11. Let p > 1, % + % =1, he L*(0,1) and h(t) #0. Define a function
f(x) by

1 1
ﬂ@=4wu»54t“@mwwa z € (a,b).

If0<f 2))27P P01 (2)dx < oo , then

(/a fp(a:)da:> " < sizg (/ab(U’(a;))?—pr(P—H(x)dx>% /OlthQ(t)dt. (59)

Proof. We can write

Ll
P(g) = P () ()7 u(z) .
P2) = V@)l () At (h(t)dt

Now applying, Schwartz inequality and Corollary-1, we have

(/ fP(@ da:) = |
— {/ </ P (@) ( );tu(x)—édx> t%\h(t)\dt} <
/ </ Nz ptu(x) §d$>2dt></01th2(t)dt:

([ e zz IZELS””“”W) Swons
gﬁzg(1<u@»1%ﬁ@*M@w@wm)%x

x ( / b(u'(x))l_q fq<P—1>(x)(u'($))Zd;p>; x /0 1 th2(t)dt =

a

- siz% (Lb(“/($))2_pfp(p_l)(l‘)dw>; (/lbfp($)d$>3 x /Olth2(t)dt.
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Since h(t) # 0, so, f(x) # 0. Hence it is impossible for equality in (60) and then we
get the inequality (59). This completes the theorem. O

Theorem 12. Let p > 1, % + % =1, he L*(0,1) and h(t) #0. Define a function
f(x) by

1_1 1 1
f(z) Z(U($))2_P(u'($))P/O t“@In(e)dt, @ € (a,b).

u(z)

</ab fp(a;)da:> * <7 /ab <%>2_p fp(p_l)(a:)da: g /01 th2(t)dt. (61)

Proof. Proceeding as in Theorem refhlthm1 and using Corollary 2, we complete the
theorem. n

/ 2—
If 0< fab (" m) pfp(p_l)(x)dx < o0, then

Remark 7. Taking p = 2 in Theorem 11 and Theorem 12, we get

00 1
2.1' X T 2
/O P(a)dz < / 2 (1) dt (62)

0

which is a generalization of Hardy-Littlewood inequality (58).
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The cubic differential system with six real invariant
straight lines along three directions

V. Putuntica, A.Suba

Abstract. We classify all cubic systems possessing exactly six real invariant straight
lines along three directions taking into account their degree of invariance. We prove
that there are 6 affine different classes of such systems. For every class we carried out
the qualitative investigation in the Poincaré disc.
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1 Introduction

We consider the real polynomial system of differential equations

dx dy
E _P(‘Tay)7 % —Q(‘Tay)7 (1)
and the vector field 9 5
X=P — —
(@) 55+ Qo) 5
associated to system (1).

Denote n = max{deg(P), deg(Q)}. If n =2 (n = 3) then system (1) is called
quadratic (cubic).

An algebraic curve f(z,y) = 0, f € Clz,y| (a function f = exp(g/h); g,h €
Clz,y]) is called invariant algebraic curve (invariant exponential function) of the
system (1) if there exists a polynomial Ky € Clz,y|, deg(Ky) < n — 1 such that the
identity holds

X(f) = f(z,y)Ks(z,y). (2)

It should be observed that if in (2) for invariant algebraic curve f(z,y) = 0 we
have K¢(z,y) = f"(z,y)K(x,y) for any natural number m € N and polynomial
K(x,y), then exp(1/f),...,exp(1/f™) are invariant exponential functions. If, in ad-
dition, the polynomial f(z,y) does not divide K (z,y), then we say that the invariant
algebraic curve f(x,y) = 0 has the degree of invariance equal to m + 1.

Let f € Clz,y] and f = f{"* --- fI'* be its factorization in irreducible factors over
Clz,y]. Then f(x,y) = 0 is an invariant algebraic curve for (1) if and only if each
of the algebraic curves f;(z,y) =0, j = 1, s, has this property.

© V.Putuntica, A.Suba, 2009
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It is easy to see that there is no correlation between the degree of invariance of
the invariant algebraic curve f(z,y) = 0 and the degree of invariance of its factors

filz,y) =0, 5 = 1,s, in general case. For example, for a system & = 23, ¢ =
y(22? 4+ y?), we have that 22 + 32 = 0 is an algebraic curve with the degree of
invariance equal to two, while for each of its factors x + iy = 0, 2 = —1, the degree

of invariance is equal to one. For the system [5]: & = 223, § = y(32% + y?), each of
the invariant straight lines x 4+ iy = 0 has the degree of invariance equal to two, and
their product z2 + % = 0 has the degree of invariance equal to one.

Let fi(z,y) =0,..., fx(z,y) = 0 be some irreducibles invariant algebraic curves;
frr1(z,y) = exp(ges1/hrs1), - fs(x,y) = exp(gs/hs) be some invariant exponential
functions of the system (1) and let Aq, ..., A; be some real or complex numbers. We
compose the function

Fo= M f (3)

If I # const and X(F) =0 (X(F) = —F(%—i + %—2)), ie. F(x,y) = const is a
first integral (F' is an integrating factor) for (1), then we say that the system (1) is
Darboux integrable. In order that (3) be a first integral (an integrating factor) for
(1), it is necessary and sufficient that cofactors Ky, ,..., Ky, and numbers Ay, ..., A
verify the identity
MEp (2y) + -+ A Ky (2,y) =0
oP 8@)

Later on, we will be interested in invariant algebraic curve of degree one, that is
invariant straight lines ax + By +~v = 0.

A set of invariant straight lines can be infinite, finite or empty. Systems with
infinite number of invariant straight lines will not be considered.

At present a great number of works are dedicated to the investigation of poly-
nomial differential systems with invariant straight lines. Here we indicate some
problems and works concerning the polynomial differential system with invariant
straight lines.The problem of estimation for the number of invariant straight lines
which can have a polynomial differential system was considered in [2]; the problem
of coexistence of the invariant straight lines and limit cycles in {[9]: n = 2}; {[4]:
n = 3}; [10]; the problem of coexistence of the invariant straight lines and the sin-
gular points of a center type for the cubic system in [3,11] An interesting relation
between the number of invariant straight lines and the possible number of directions
for them is established in [1].

The classification of all cubic systems possessing the maximum number of in-
variant straight lines taking into account their multiplicities is given in [5].

The cubic system with exactly eight and exactly seven invariant straight lines
has been studied in [5-7] and with six invariant straight lines along two directions
in [8].

In this paper a qualitative investigation of cubic systems with exactly six real
invariant straight lines along three direction is given.

The main obtained results are shown in the following theorem:
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Theorem. Any cubic system having real invariant straight lines along three direc-
tions with total degree of invariance six via affine transformation and time rescaling
can be written as one of the following six systems. The bifurcation diagrams in the
space of parameters and the phase portraits in the Poincaré disc are presented in the
figures for each system.

t=z(r+1)(z —a), a>0,

{ y=yly+1)(—a+dr+ (1-d)y), Fig.1 (4)
d(d—1)(a+d—1)(a—d+2) #0; (Fig.4.1; Tab.4.1,4.2)
t=z(x+1)(x—a),a>0,

{ y=yly+1)(ala—d+1)+dr+ (a+1)(a—d+1)y), Fig.2 (5)
dla—d+1)(a—d+2)(2a —d+1) # 0; (Fig.4.2;Tab.4.3,4.4)

{azzm (x+1),dd—1) #0, (6)
y=yly+1)(dz+ (1 —d)y); Fig.3(Tab.4.5)

{x:x (x+1),d(d—-1) #0, 1)
y=y*(1+dz+ (1—-d)y); Fig.4(Tab.4.6)

{y;y 2x —y); Fig.5 (8)
t=z(x+1)(a—ax+y),

{yyy—i—l (a+(2=3a)z+ (2a — 1)y), Fig.6 9)

3a —1)(2a — 1)(2 — 3a)(a — 1) # 0. (Tab.4.7,4.8)

%% "
1
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4)
Fig. 4 Fig. 5.

Fig. 6.

2 Preliminaries

We consider the real cubic differential system

dz
E :Zfzopr(x7y) EP(‘Tay)y (10)
d
2 =Yl Qilay) = Qay), GCD(P.Q) =1,

where P (z,y) = 3 aj2’y', Qq(v,y) = > bjalyl. It is assumed that the
jHl=r Jj+l=r

right-hand sides of the system (10) have not a non-constant common factor.

We will mention some properties of the system (10):

2.1) in the finite part of the phase plane the system (10) has at most nine singular
points;

2.2) at infinity the system (10) has at most four singular points if yPs(z,y)
—2Q3(z,y) #Z 0. In the case yPs(z,y) — 2Q3(z,y) = 0 the infinity is degenerate, i.e.
consists only of singular points;

2.3) in the finite part of the phase plane the system (10) can not have more than
three colinear singular points;

2.4) in the finite part of the phase plane the system (10) has no more than eight
invariant straight lines [5, 6];
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2.5) the infinity for (10) represents an invariant straight line;

2.6) the system (10) has invariant straight lines along at most six different
directions [1,12];

2.7) the system (10) can not have more than three invariant straight lines parallel
among themselves.

Let ajx 4+ bjy +c¢j =0, j = 1,2, arby — azby # 0 be two real invariant straight
lines of the system (10). The transformation X = a1z +bjy+c1, Y = asx+boy + ¢
reduces (10) to a system of the Lotka-Volterra form

{ & = (a1 + agx + a1y + a3pz? + ag1ry + a12y?), (11)
v = y(bo1 + b11x + booy + ba1x? + brazy + bosy?)

(we preserved the old notations).

The property 2.7) says that every cubic system with at least four real invariant
straight lines can be written in the form (11).

For system (11) a straight line y = Ax + B, A # 0 is invariant if and only if A
and B are the solutions of the system:

B(bg1 + bo2 B + bong) =0,

b11B + b12B? + [bo1 — a10 + (2bo2 — a11)B + (3bog — a12)B?| - A =0,

bo1 B + [bll — ago + (2b12 — agl)B] A+ [bog — a1 + (3[)03 — 2&12)3] CA? = 0,
bo1 — asg + (b12 — agl) A+ (bog — alg) CA2=0.

(12)

Its cofactor is
K (z,y) = coo + c107 + cory + c200” + cr1ay + coay”,
where
coo = bot + bo2 B + bos B2, co1 = boz + bos B,
c10 = bi1 + b12B + (bo2 — a11)A + (2bo3 — a12)AB,
c20 = ba1 + (b12 — az1) A + (bos — a12) A%, 11 = bia + (bos — a12) A, co2 = bos.

The invariant straight line Az —y + B = 0, A # 0, of (11) has the degree
of invariance not less than two if and only if A and B verify the following seven
relations:

B(bog + QbogB) =0, by +2bpeB+ 3b0332 =0,

a10A + 2bga AB + (blg + 6bgz A — CL12A)32 =0,

asg + boa A + 2(b12 + 3bg3 A — algA)B =0, (13)
bii — ago + (boz — a11)A =0, ago + bi2A + (2bog — a12)A? =0,

bo1 + (2b12 — agl)A + (3b03 — 2(112)A2 =0.

In this case, the cofactor of invariant straight line is K(z,y) = coo + c10z + co1y,
where

coo = —boz — 2bo3 B, c19 = —bia + (a12 — 2bo3)A,  co1 = —bos.
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Proposition 1. Let the cubic system have two real not parallel invariant straight
lines ly and la, of which ly has the degree of invariance equal to m, 1 < m < 3. Then
the number of singular points lying on la \ l1 is at most 3 — m.

Proof. In hypothesis of Proposition 1 via affine transformation, system (10) can be
written in the form:

T = xmp?)—m(xay)v y = yQNQ(x7y)7 (14)

where P;, Q; are polynomials of degree at most i and ]53_m(a:, 0) #0, Py (0,y) #Z0.
The system (14) has the invariant straight lines Iy : * =0 and ls : y = 0 of which [;
has the degree of invariance equal to m. The assertion of Proposition 1 follows from
the fact that the equation P3_,,(z,0) = 0 can not have more than 3 — m roots. [

We say that the straight lines l1, lo and I3 are of generic position (”triangle”
position) if [; Nl # @ and [; NIy N3 = @.

Proposition 2. If cubic system (10) has three real invariant straight lines of generic
position, then the sum of their degrees of invariance is at most four.

Proof. We mention that any invariant straight line of the cubic system (10) can not
have the degree of invariance more than three.

As the point of intersection of two invariant straight lines is a singular point for
(10), Proposition 1 does not allow that any of these three straight lines I, lo and I3
to have the degree of invariance equal to three.

Let each of the invariant straight lines [y and [y has the degree of invariance
equal to two. By affine transformation and time rescaling the system (10) can be
written in the form:

g =y*(c+dr+ey) =Q(z,y), GCD(P,Q) =1,
for which [y = z and Iy = y, and equalities (12) have the form
B?*(c+eB) =0, 2cA+dB + 3¢AB =0, (16)

a+(1—2d)B—cA—3eAB =0, eA?+ (d—1)A—b=0.

Let I3 = y— Az — B, AB # 0. The points (0, B) = [1Nl3 and (—B/A,0) =l2Nl3
are singular points for (15). Therefore, P(—B/A,0) = Q(0,B) = 0, yielding A =
—c/a and B = —c¢/b. Substituting these values of A and B in the first three equalities
of (16), we get that ¢ = ab, d = b? and e = b. In this case, GCD(P,Q) = a + bx + .
So, the assumption that system (15) can have invariant straight lines not passing
through the origin of coordinates is false. O
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3 Canonical forms and Darboux integrability

There are the following possible configurations of six invariant straight lines along
three directions:

1)(3,2,1); 2)(3(2),2,1); 3)(3(3),2,1); 4)(3,2(2),1);
5)(3(2),2(2),1); 6)(3(3),2(2),1); 7)(2,2,2); 8)(2(2),2,2);
9)(2(2),2(2),2); 10)(2(2),2(2),2(2)).

Notation (3,2, 1) means that along one direction there are three distinct straight
lines, along the second direction there are two distinct invariant straight lines and
along the third direction there is one invariant straight line; (3(2),2,1) means that
along one direction the differential system has two distinct straight lines from which
one is double (i.e. has the degree of invariance equal to two), along the second
direction there are two distinct invariant straight lines and along the third direction
there is one invariant straight line and so on.

3.1) Configuration (3,2,1). We note that the point of intersection of two real
invariant straight lines of the system (10) is a singular point for this system.

Assume that the cubic system (10) has six distinct invariant straight lines, in-
cluding one couple Then, taking into account the property 2.3) from Section 2, the
given straight lines can have (up to some affine transformation) one of the following
2 geometric positions given in Fig. 3.1.

A s

7 14 -

e Is s

Fig. 3.1

The cubic system which includes both configurations, via affine transformation
and time rescaling can be written in the form

t=z(x+1)(z —a), a>0, (17)
y=yly+D(c+dr+ey), def +|c(c - d)(c+ad)]) # 0.

The system (17) has the invariant straight lines
l1 EJEZO, lgEyZO, l35$+1:0, l4Ey+1:0, l5El‘—a:0.

We have to determine the conditions on parameters ¢, d and e such that (17)
has only one invariant straight line of the form lg =y — Ax — B =0, A #0.
For (17) the equalities (12) look as:
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B(B+1)(eB+¢) =0, dB+dB*+[a+c+2(c+e)B+3eB?-A=0,

A-la+d—1+(c+e)A+2dB +3eAB] =0, eA> +dA —1=0. (18)

Otherwise, we observe that the fourth equation of (18) doesn’t allow for cubic
system of & = z(x + 1)(z — a), y = cy(y + 1), alc| > 0 the configuration (3,2,1) to
be realized.

In the cases a) the straight line lg has the equation y = x. Putting in (18) A =1
and B = 0, we obtain

c=—a, e=1-d. (19)

In conditions (19) the equalities (18) show that the straight line y = —z/a
(y=(x—a)/(a+1)) is invariant for (17)ifa+d—1=0 (a —d+2=0).

Equalities (19) and inequality (a +d — 1)(a — d + 2) # 0 show that for (17) the
case a) is realized, excluding, at the same time, the cases when (17) can has more
than 6 invariant straight lines. In these conditions, (17) can be written in the form
(4).

In the cases b) the straight line I : y = (x — a)/(a + 1) is invariant for (17) if
c=a(l+a—-d), e=(a+1)(14+a—d). (20)

Ifa—d+2=0(2a—d+1 = 0) then (17) has the invariant straight line l; = x —y
(ly =2 —ay — a).

The conditions (20) and (a — d + 2)(2a —d + 1) # 0 reduce (17) to the system
(5).
The systems (4) and (5) are Darboux integrable and have respectively the inte-
grating factors:

M(%y) — xa/&(x + 1)—(a+1)/5(x . a)—2y(d—a—2)/5(y + 1)(d+a—1)/5(y _ x)d/5,

do
plasy) = o7+ 1) @ — )77y 4 1)~ (y - ‘f) ,
a

where 6 =1—d, 0 =1/(a—d+1).

3.2) Configuration (3(2),2,1). The cubic system (10), with invariant straight
lines of configuration (3(2),2), via affine transformation and time rescaling, can be
written in the form

{ & =a?(z+1), (21)
y=yly+1)(c+de+ey), dle]+ |c(c—d)]) # 0.

For this system the conditions (12) for the existence of invariant straight lines
are of the form (18) with a = 0.

For (21), the invariant straight line x = 0 has the degree of invariance equal to
two. Taking into account the propriety 2.3) and Proposition 1, the system (21) can
have invariant straight lines along three directions only of one of the following two
geometric positions indicated in Fig. 3.2.
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It is obvious that geometrical position of the straight lines in a) and b) are affine
equivalent. We will examine only the case a). In order the straight line which passes
through singular points (—1,—1) and (0,0), i.e. the straight line y = x, to be
invariant for (21), it is necessary that ¢ = 0 and e = 1 —d. In this conditions, (21) is
reduced to the form (6). This system is Darboux integrable and has an integrating
factor

p(z,y) =z 2(z + 1)y 0y + 1)y — 2) Y,
where § =1 — d.

3.3) Configuration (3(3),2,1) and (3.2(2),1). The property 2.3) and Propo-
sition 1 do not allow the realization of these configurations.

3.4) Configuration (3(2),2(2),1). Considering the configuration (3(2),2(2)) of
invariant straight lines we obtain the system

i=2%(r+ 1),
{ §=12(c+dz +ey), de| + |e(c — D)) #0, (22)

which has the invariant straight lines l; = x, lo = x + 1, I3 = y and the invariant
exponential functions Iy = exp(1/x), I5 = exp(1/y). The straight lines I; and [3 have
the degree of invariance equal to two.

Proposition 2 allows only the positions from Fig.3.3 of the straight lines Iy, lo, I3
and lg=y— Az — B, A#0.

For (22) the equations (12) with condition A # 0 can be written as:

B%*(c+eB) =0, (dB+ (2¢+3eB)A)B = 0,

A+ (2d+3¢A)B —1=0, eA2+dA—1=0, (23)

On the straight line I3 = x + 1 the system (22) can have only the singular points
(—=1,0) and (—1, (d — ¢)/e). The straight line which passes through the points (0, 0)
and (—1,(d — ¢)/e) is described by the equation y = (¢ — d)z/e. Putting in (23)
A= (c—d)/e and B = 0, we obtain that e = cd(c — d). This leads to the system

=22z +1), §g=y*(c+dz+clc—d)y), c(c—d)#0,

which by substitutions d — c¢d,x — x, y — y/c can be reduced to a system (7).
The system (7) is Darboux integrable and has an integrating factor

p(z,y) =22 exp(8/z)(x + 1) "2y P30 exp(— /y) (y — 2)¥°,
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where § =1 —d.
3.5) Configuration (3(3),2(2),1). For first step we consider the system

& =2 §=y*(c+dr+ey), d(lc|+e]) #0. (24)
For (24) the equalities (12) look as:

B?(c+eB) =0, (dB+ (2¢+3eB)A)B =0,

A+ (2d+3¢A)B =0, eA?+dA—1=0. (25)

Proposition 1 allows for differential system (24) to have besides the straight lines
li23 = x, ly5 = y also the invariant straight lines of the form y = Az, A # 0.
Putting in (25) B = 0, we obtain that ¢ = 0 and A2 = (—d £ Vd? + 4e)/(2e). If
d? +4e > 0 (d* + 4e < 0), the system (24) has seven (five) real straight lines, and
if d®> +4e = 0, i.e. e = —d?/4, after a transformation y — 2y/d we come to the
system (8) with invariant straight line l¢ = x — y. This system has an integrating

factor pu(z,y) = 1/(zy(z —y)*).

3.6) Configuration (2,2,2). Taking into account the propriety 2.3), the system
(10) with such configuration has at least two singular points through which three
invariant straight lines of different directions pass. By a translation one of these
points can be brought at the origin. The system (10) realizing this configuration via
an affine transformation and time rescaling can be brought to the form

t=z(x+1)(a+bx+y) =P(z,y), (26)
y=yly+1)(c+dr+ey) =Qxy), GCDP,Q) = 1.
For (26) the equalities (12) look as:
B(B+1)(c+eB) =0,
(c—a)A+dB +dB%+ (2c +2e — 1+ 3eB)AB = 0, (27)

d—a—b+(c+e—1)A+(2d—1)B+3eAB =0,
eA? 4 (d—1)A—b=0.

Besides the invariant straight lines 1 = z,ls =z + 1,3 =y, Iy =y + 1, we
will seek the conditions on parameters of (27) such that it has exactly two more
invariant straight lines of the form y = Az, y = Az + B, AB # 0. For this, we put
B =01in (27). The second equation of (27) gives ¢ = a, and the third one becomes

d—a—-b+(a+e—1)A=0. (28)

In assumption that AB # 0 and ¢ = a, the system of equations ((27), (28)) has
the following solutions:

1)b=—-a,c=a,d=2-3a,e=2a—1, A=1, B=—1.

System (26) with the conditions above has the invariant straight lines I5 = y —
x, lg = y —x+ 1. The condition GCD(P, Q) = 1 implies the inequality a(2a —1)(a —
1) # 0, and the inequality 2 — 3a # 0 excludes the existence of a triplet of invariant
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straight lines parallel to axis Oz. If 3¢ — 1 = 0, then the given system has two more
invariant straight lines of the form: Iy =y+x+1landlg=y —z — 1.
2)b=(a—-1)/2,c=a,d=(3a+1)/2,e=—a, A=B=1
ls=y—a,le=y—a—1, a9’ —1)(a® 1) #0);
3)b=1—-a,c=a,d=3a—-1,e=2a—1, A=B=-1
(ls=y+z,ls=y+x+1, ala—1)(2a —1)(3a — 1)(3a — 2) # 0);
4)b=2a—1,c=a,d=3a—-1,e=1—a, A=(1-2a)/(1 —a), B=a/(a—1)
l=y+(1—-2a)z/(a—1),l6=y+ (1 —2a)x —a)/(a—1), lr =y —x).
If conditions 4) hold, then (26) has seven invariant straight lines and, will be
not considered. Moreover, it is sufficient to consider only the case 1), as the case 2)
(3)) can be reduced to the case 1) via the change

a%ﬁ,m%y,yﬁx,tﬁﬂ—?ﬂ)t

(a—=1l—a,z—x,y——y—1,1t— —t).

Inclusion of system (9) in the statement of Theorem in Section I is motivated.
This system has the integrating factor

wz,y) = [y + Dy —z+DValy+ Dy —a) ]

3.7) Configuration (2(2),2,2). Let cubic system (10) have distinct invariant
straight lines l;, j = 1,5, of which l1||l2, I3]|l4 and I5 has the degree of invariance
equal to two. According to Proposition 1, the straight line 5 must go through the
points of intersection of straight lines [y and I3, I and l4 (or I; and Iy, I3 and 3. This
case is reduced to the previous one by changing the enumeration of straight lines).
In our assumptions, via affine transformation and time rescaling the system (10) can
be written in the form of (26). For (26) the straight lines [y =z, lo =2+ 1,l3=1y
and Iy = y + 1 are invariant, and the equalities (13) look as:

B(c+e+2eB) =0, c+2(c+e)B+3eB%=0,
aA+2(c+e)AB + 6eAB? =0,

a+b+(c+e)A+2dB + 6eAB =0, (29)
d—a—b+(c+e—-1)A=0,

b+ dA+2eA? =0, A(2d — 1+ 3eA) = 0.

The straight line l5 is given by the formula z — y = 0. This line is invariant for
(26) if A = 1 together with B = 0 are the solution of (29). Substituting in (29)
these values of A and B, we obtain that a =c=b+1=d+1=¢e¢—1 =0, which
implies GCD(P,Q) =y — x.

3.8) Configuration (2(2),2(2),2). Proposition 2 does not allow the realization
of this configuration.

3.9) Configuration (2(2),2(2),2(2)). Taking into account Proposition 2, the
invariant straight lines of this configuration should have a common point.
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We consider the cubic system (15), where the straight lines l; = x and I, = y are
invariant and have the degree of invariance equal to two. In this case the equalities
(13) look as:

B(c+2eB) =0, B(2c+3eB) =0, B(2cA+ dB + 6eAB) =0,
a+cA+2dB+6eAB =0, a —cA =0,
b+dA+2eA%? =0, A(2d — 1+ 3eA) = 0.

(30)

To determine the third invariant straight line I3 = Ax —y, A # 0, with the
same degree of invariance, we put in the equalities (30) B = 0 and resolve them
for A # 0. The fourth and fifth equalities of ((30), B = 0) give a = ¢ = 0. The
condition GCD(P,Q) = 1 implies e # 0. From six and seven equalities of (30) we
obtain e = (2 — d)(2d — 1)/(9b) and A = 3b/(d — 2). Thus, we come to the system

{ i =2%(bx +y), d(d+1)(2d — 1)(d — 2) # 0,
= y*(dz + (2 — d)(2d — 1)y/(9)),

which besides the invariant straight lines x = 0, y = 0, 3bz + (2 — d)y = 0 with the
degree of invariance equal to two, also has the invariant straight line 3bz+(1—2d)y =
0.

4 The phase portraits

We mention that the cubic system with at least four real invariant straight lines
has no limit cycles [10]. Hence, the behaviour of trajectories in this system and, in
particular, of system with six real invariant straight lines, is imposed by the type of
singular points.

We denote by SP singular points; A1 and Ao the eigenvalues of SP; S — saddle
(A1A2 < 0); N® — stable node (A1, A2 < 0), N* — unstable node (A1, A2 > 0);
S — N*®) — saddle-node with stable (unstable) parabolic sector; P5(*) — stable
(unstable) parabolic sector; H — hyperbolic sector.

4.1. System (4). The coordinates of singular points of system (4) in the
finite and infinite parts of the phase plane Ozy, also the eigenvalues A, Ao of the
characteristic equation, corresponding to each of these points, are shown in Tab.4.1.
In this table the following notations: « =1+ a, d = 1 — d were used.

Tab. 4.1
SP 01(0,0) 02(—1,—1) Og(a,O) 04(0,—1) O5(0,CL/(5)
A A | —a; —a o« ac; —ad | —a;a+0 |—a; ala+0)/0
SP | O¢(—1,0) | O7(=1,(a+d)/d) | Os(a,—1) | Og(a,a) I,(1,0,0)
A | oy —a—d a; ala+d)/d ao; ad aa; aad -1; -1
SP | 1,(0,1,0) I5(1,1,0) I:(1,—1/6,0)
A | —0; =0 -1;2—-d —1;1+1/0

The singular point I; is a stable node.

Taking into account that a > 0, at

the point O; (O2) the system (4) has a stable (unstable) node. Whatever are the
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parameters a, a > 0 and d, the types of points Og and Og coincide. In the case
a+d=0,ie. 1+a—d=0, (a+d=0; d=2) the singular points Oy and O3
(respectively Og and Oz; I3 and 1) coincide.

By means of the straight linesd =0, d=1,d=2,a=0, 24a—d =0, 1+a—d =
0,a+d—1=0, a+d = 0 we divide the half-plane a > 0 of parameters space a and d
in sectors (Fig. 4.1). In Fig. 4.1 by V we denote the semi-line 1 +a—d =0, d > 2);
by VI — the segment of straight line (1+a—d =0,1 < d < 2); by VII — the
semi-line (d = 2,a > 1); by VIII — the segment (d = 2,0 < a < 1); by IX
— the point (2,1); by XII — the semi-line (a + d = 0, d < 0); by I — the open
domain bounded by straight lines a =0, d =2, 1 + a — d = 0 without the semi-line
(a—d+2=0,2<d< +00) and so on.

ak -1
|
|
|
|
| i
Lox o
|
|
|
|
|
{
N I s
I I [ |
I \\\I Il ///
_______ >
0 1 2 d
Fig. 4.1

For system (4) the results of qualitative investigation of singular points O3 —
Os, Is — I in each of the sectors I — XII are given in Tab. 4.2.

Tab. 4.2
SP | I/IT [III/IV]| V/VI |VII/VIII| IX | X/XI | XII
Os N* | NY | N¢ N© N S S
O N° S | S—N°| S/N° |S-N°| &S S
05 S N° = N°/§ = S S
Og S S S S S | §/N* | S—N*
Or S S S S S | NYS | =
Os S S S S S N© N®
T, N© | NY | N¢ N® N© N° N°
Is | N°/S| S/N° | N° /S| S-N° |S-N°| S S
I, | S/N° | N°/S | S/N° - - S S

Fig.1: | 1)/2) | 3)/4) | 5)/6) | 7)/8) 9 |10)/11) | 12)

4.2. System (5). For (5) the singular points and and the eigenvalues of the
characteristic equation are shown in Tab. 4.3, where a =1 + a.
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Tab. 4.3
SP Ol(_1>_1) 02(a70) 03(07 _1) 04(070)
A1 Ao o o aq; aq —a; a—d —a; a(a —d)
SpP 05(0, —a/q) O¢(—1,0) O7(-1,£9) Os(a, —1)
A1 —a; Q; Q; aq;
A2 a(d — a)/a afa—d) | ald—a)/(a—d) | a(l—d)
SP Og(a,a/(d—a)) [1(1,0,0) [2(0,1,0) [3(1,1/&,0)
AL acy; ~L a(d - a); —1;
A2 aa(d —1)/(a —d)) -1 a(d — ) 2—d/a
SP I.(1,1/(d — a),0)
)\1;)\2 —1; 1+a/(d—a)

For the system (5) the singular points O; and Oy are unstable nodes, but point
1 is a stable node. At every point of the half-plane a > 0 the points O3 and Oy are
of the same type. If a —d =0 (d = 1; 2a — d + 2 = 0), then the points Og and Oz
(respectively: Og and Og; I3 and 1) coincide.

al

VI
VI

Fig. 4.2

The partition of the half-pane a > 0 in sectors and the qualitative study of
singular points O4 — Oy, Iy — 14 are given in Fig. 4.2 and Tab. 4.4 respectively.

Tab. 4.4
SP [ IJIT | IIT [1V/V | VIJVII | VIII/IX | X/XI | XII
Oy N° | N° S S S S S
05 S S NE N° N° N N
Os S S | §/N“| N/S | S-N® | N“/S | S—N©
O, S S | NY/S| S - S/INT [ -
Os S S S NE N“/S | S—N% | S—N¢©
Oy S S N© | S/N® S/N® = -
I N© | NY | N° N° N° N° N°
I; | N°/S|S—N°| S S S S S
L, | S/NT| - S S S S S
Fig.2:]1)/2) | 3) | 4)/5) | 6)/5) 7)/8) 8)/7) 9)
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4.3. System (6). This system has five singular points in the finite part of
the phase plane: 07(0,0), Oz(—1,0), O3(—1,—1), O4(0,—1), O5(—1, d/(1 — d));
and four singular points at the infinity: 11(1,0,0), I2(0,1,0), I3(1,1,0), I4(1,1/(d —
1),0). Among these singular points only O;(0,0) has the both eigenvalues of the
characteristic equation equal to zero (see Tab. 4.5). To determine the behavior
of trajectories in the neighborhood of this point, we write the system (6) in polar
coordinates x = pcosf, y = psinf :

d
d_p = plcos® (1 + pcos B) + sin? (1 + psin #)(d cos 6 + dsin §)],

7 (31)
de

i sinf cos O(sinf — cos @) (pcos O + §(1 + psinf)),

where 7 = pt, 6 = 1 —d. The singular points of system (31) with the first coordinate
p = 0 and the second 6 € [0,27), and their eigenvalues are {M;(0,0), M2(0,7) :
A =1, =d—1}; {M3(0,7/2), My(0,37/2) : A1 - Ao = —(1—d)?*}; {M5(0,7/4) :
M= V3 = (1— d)/v2E (Ms(0,57/4) + A = —1/v/2, % = —(1 — d)/V/3}.
The types of these points can differ only if d passes through value 1. If d < 1, we
have Fig. 4.3, and if d > 1, we have Fig. 4.4.

y
H p
X
P® H
Fig. 4.3 (d < 1).
PS
X
PLI
/\ m

Fig. 4.4 (d > 1).

In the case of system (6) we have Tab. 4.5.
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Tab. 4.5

SP A1; Ao d<0 |0<d<l|l<d<? d=2 d>2
01 0;0 P*HP*H|P*HP°H |P*HP°*H|P*HP*H | P*HP’H
09 1; —d NU S S S S
O3 1;1 NY NY N NY NY
Oy 0;1—-d S — N4 S—N* | §S—N%| §—N* S — N*
Os L 4 S Nu S S S
I —-1; —1 N? N* N? N* N*
L |d-—1;d—-1 N? N* N NY NY
I3 -1;2—-d S S S S — N* N*
I | —1; 32 S S N* — S

Fig.3: 1) 2) 3) 4) 5)

4.4. System (7). This system has the singular points: 0;(0,0), O2(—1,0),
03(_17 _1)7 04(07 d_i1)> 11(1707 0)7 12(07 170)7 13(17 170)7 14(17 ﬁv 0)7 whose char-
acterizations are given in Tab. 4.6.

Tab. 4.6
SP A1 Ao d<1l,d#0|1<d<?2 d=2 d> 2
01 0; 0 P*HP*H | P*HP°H | PP HP°H | P*HP°H
O, 0; 1 S — N S— N S — N¥ S — N
O3 1;1—d Nv S S S
Oy | 0;1/(1—d) S — N S — N* S — N*® S — N*
I -1; -1 Ns NS Ns N
Ib |d—1;d-1 N* NY NY NY
I3 -1;2-d S S S — N*® N*
I —1; % S N* — S
Fig.4: 1) 2) 3) 4)

As in the case of system (6), the behavior of the trajectories in the neighborhood
of singular point O;(0,0) was established by using the blow-up method for (7) in
polar coordinates:

% = pleos® (1 + pcos ) + sin® (1 + dpcos 6 + (1 — d)psin §)],
32)
0 (

3—7_ = sinf cos #(sinf — cos0)(1 + pcosf + (1 — d)psin b)),
where 7 = pt. The singular points of (32) with p = 0 and 6 € [0,27) and their
eigenvalues: {M;(0,0), M2 (0,7), M3(0,7/2), M4(0,37/2) : A\ = —1,A = 1}
(I50,m/4) = A = Do = 1/v2h (Ms(0,57/4) + Ay = A = —1/v/2}, lead us
to Fig. 4.3.

4.5. System (8). This system has in finite parts of the phase plane a singular
point O(0,0) with Ay = A2 = 0 and at infinity singular points I (1,0,0); I2(0,1,0);



THE CUBIC DIFFERENTIAL SYSTEM WITH SIX REAL INVARIANT ... 129

I35(1,1,0) with Ay = Ao = —1; Ay = Ao = 1; Ay = —1, A2 = 0. We have that I is N%;
Iy — N"; I3 — S—N* and O — P*HHP"HH (see Fig. 5).
4.6. System (9). For (9) the singular points and the eigenvalues of the char-

acteristic equation are shown in Tab. 4.7. In this table we used the notations:
B=a—-1v=2a—1.

Tab. 4.7
SP 01(0,0) 02(—1,0) O3(—1,-1) 04(1,0)

A1; A2 a;a —2a;2y =Y =Y —20; —2a

Sp Os5(=1,-2) | 06(0,—1) | O7(B/a,—1) | Os(a/B,a/P)
AL; A2 —2(3;2y B; 8 —Bv/a;28v/a | —ay/B;2ay/p

SP 09(0,a/y) | I1(1,0,0) 15(0,1,0) I5(1,1/8,0)
A A2 | —afB/y;2a8/y a;a vy B 8

SP I4(1,a/v,0)
A1; A2 | —aB/v; 2a8/y

We divide the real axis in intervals J; = (—00,0), Jo = (0,1/3), J3 = (1/3,1/2),
Jy = (1/2,2/3), Js = (2/3, 1), Jo = (1,—|—OO); J=J1UJoU---UJs.

The eigenvalues A\; and Ay of the characteristic equation corresponding to each
singular point, in intervals J; and Jg differ only by sign. Therefore, from the qual-
itative point of view the phase portraits of system (9) in intervals J; and Jg, differ
only by directions on trajectories.

Singular points O7, Og, Og and 14 are saddles for every a € J. The types of other
singular points (i.e. O1 — Og, I, I2, I3) are shown in Tab. 4.8.

Tab. 4.8
SP J1 (Js) Ja, J3 J1, I
0, Ns(u) N N
O3 S N* S
O; Nu(s) NU Ns
04 Nu) S S
Os S S N
Og Ns(u) Ns Ns
I Ns(u) NU NU
Iy Nu(s) NU Ns
I3 Ns(u) Ns Ns
Fig.6 : 1) 2) 3)
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1 Introduction and definitions

Let A,, denote the class of functions of the form

fE) =2+ Y a (1)

j=n+1

which are analytic in the open unit disc U = {z : |z| < 1} and H(U) be the space of
holomorphic functions in U, n € N = {1,2,...}.

Let S denote the subclass of functions that are univalent in U.

By &* (a) we denote a subclass of A,, consisting of starlike univalent functions
of order «, 0 < a < 1, which satisfy

Zf’(Z)>
Re >a, zeU. 2
(5 .
Further, a function f belonging to S is said to be convex of order « in U, if and
only if
zf"(2) )
Re +1)>a, z€U 3
(e )

for some a (0 < aw < 1). We denote by K(«) the class of functions in S which are
convex of order « in U and denote by R(«) the class of functions in A,, which satisfy

Ref'(z) >a, z€U. 4)

It is well known that K(a) C S*(a) C S.
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If f and g are analytic functions in U, we say that f is subordinate to g, written
f < g, if there is a function w analytic in U, with w(0) =0, |w(z)| < 1, for all z € U
such that f(z) = g(w(z)) for all z € U. If g is univalent, then f < ¢ if and only if
£(0) = 9(0) and (U) C g(U).

Let D™ be the Salagean differential operator [3], D™ : A, — A,, n € N,
m € NU {0}, defined as

D°f (2) f(z),
D'f(z) = Df(2)=zf(2),
D™f(z) = DD™'f(z), =zel.

We note that if f € A,,, then
e .
D f(z)=z+ Y jMa;2), zeU.
Jj=n+1
To prove our main theorem we shall need the following lemma.

Lemma 1 (see [2]). Let p be analytic in U with p(0) = 1 and suppose that

zp/(z) 3a—1
Re<1+ p(2)>> 5o zeU. (5)

Then Rep(z) > « for z € U and 1/2 < a < 1.

2 Main results

Definition 1. We say that a function f € A, is in the class BS(m, u, ), n € N|
meNU{0}, p>0, a€[0,1) if

‘Dmtf & <ijf<z>># !

Remark 1. The family BS(m, p, ) is a new comprehensive class of analytic functions
which includes various new classes of analytic univalent functions as well as some
very well-known ones. For example, BS(0,1,a)=S" (o), BS(1,1,a)=K () and
BS(0,0,0)=R («). Another interesting subclass is the special case BS(0, 2, a)=8 («)
which has been introduced by Frasin and Darus [1] and also the class BS(0, p, ) =
B(p, @) which has been introduced by Frasin and Jahangiri [2].

<1l-aq, z e U. (6)

In this note we provide a sufficient condition for functions to be in the class
BS(m, p, ). Consequently, as a special case, we show that convex functions of
order 1/2 are also members of the above defined family.

Theorem 1. For the function f € A,, n € N, m e NU{0}, pn >0, 1/2<a<1if

Dm+2f (Z) B Dm+1f (Z)
D f(z) DRy (z)

+u<1+p62 z€U, (7)
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where 5 )
o —
P=—
then f € BS(m, i, a).
Proof. If we consider
Dm+1f (2) p "
=2 () )

then p(z) is analytic in U with p(0) = 1. A simple differentiation yields

D) D™ () D)
pz) DS D)

+p—1 9)

Using (7) we get

/ —
Re <1+zp(z)> S 3a 1.

p(2) 2

Thus, from Lemma 1 we deduce that

re {Dmif (2) (ijc (Z)>M} -

Therefore, f € BS(m, u, «), by Definition 1. O

As a consequence of the above theorem we have the following interesting
corollaries.

Corollary 1. If f € A, and

Re{2zf”(z) +22f"(z) Zf”(z)} -1 Leu (10)

f'(z) + 2f"(2) f'(z) 2’
then 1) .
Re{l—i— ) }>§, zeU. (11)

. . 1
That is, f is conver of order 5.

Corollary 2. If f € A, and

222f”(z) + ngm(z) 1
S errrion 12

then
Re{f'(z) + 2f"(2)} > % seU (13)
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Corollary 3. If f € A, and

2"z 1
Re{1+ o) }>§, zeU, (14)
then )
Ref'(z) > =, z¢€U. (15)

2 9
In another words, if the function f is convex of order % then f € BS(0,0, %) =R (%)

Corollary 4. If f € A, and

(e RV 3
R{f’(Z) 0 }> v (16)

then f is starlike of order %
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