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Properties of one-sided ideals of pseudonormed rings
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Abstract. Let ¢ : (R,¢) — (J/%\7 «SA) be an isomorphism of pseudonormed rings. The
§(a-b)

30) V
exists a pseudonormed ring (R,é) such that (R,£) is a left ideal in (R, f) and the

inequalities < £(p(a)) < &(a) are fulfilled for any a,b € R\ {0} iff there

isomorphism ¢ can be extended up to an isometric homomorphism & : (ﬁ@) —

(R.8).
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We will think that a pseudonormed ring is a ring R which may be non-associative
and has a pseudonorm, i.e. a real function £ (r) such that the following conditions
are satisfied: {(—r) =&(r) > 0; (r) =0iff r = 0; £ (11 +72) < & (r1) + & (r2) and
§(r1-1r2) <&(r1) - € (re) for any 71,72 € R.

The following isomorphism theorem is often applied in algebra and, in particular,
in the ring theory:

If A is a subring of a ring R and [ is an ideal of the ring R then the quotient
rings A/ (ANI) and (A4 I)/I are isomorphic rings. In particular, if ANT =0
then the ring A is isomorphic to the ring (A + I) /I, i.e. the rings A and (A+1) /I
possess identical algebraic properties.

Since when studying the pseudonormed rings it is necessary to take into account
properties of pseudonorms besides algebraic properties there is a need to consider
isomorphisms which keep pseudonorms instead of ring isomorphism. Such isomor-
phisms are called isometric isomorphisms.

Taking into consideration this fact the above specified isomorphism theorem not
always takes place for pseudonormed rings. As it is shown in Theorem 2.1 from
[1] it is impossible to tell anything more than performance of an inequality in case
ANI=0.

Therefore it is necessary to impose additional conditions on the ring A. For
example, the cases when A is an ideal or one-sided ideal of the pseudonormed ring
(R, &) are considered.
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The case when A is an ideal of pseudonormed ring (R, £) was investigated in [1].
The present article is a continuation of the article [1]. The case when A is an
one-side ideal of the pseudonormed ring (R, §) is investigated in the present article.
Definition 1. A homomorphism ¢ : (R,§) — (E,E) of pseudonormed rings is

called an isometric homomorphism if £ (p(r)) = inf{&(r+a) |a € kere} for all
r € R.

Remark 1. It is clear that if an isometric homomorphism is an isomorphism then it
is an isometric isomorphism in usual sense.

Remark 2. If I is a closed ideal of a pseudonormed ring (R, &) then the canonical
homomorphism! ¢ : (R,&) — (R, &) /I is an isometric homomorphism, and if ¢ :

(R, &) — (ﬁ, 5) is an isometric homomorphism of pseudonormed rings and I = ker ¢

then the pseudonormed rings (R\, 5) and (R, &) /I are isometrically isomorphic.

Definition 2. Let (R,¢) and (E, é\) be pseudonormed rings. By analogy with the
definition in [1], an isomorphism ¢ : (R,§) — (ﬁ, é‘\) is said to be a semi-isometric

isomorphism on the left (on the right) if there exists a pseudonormed ring (ﬁ, §> such
that the pseudonormed ring (R, &) is a left (right) ideal of the pseudonormed ring

(é, é) and the isomorphism ¢ can be extended up to an isometric homomorphism
5 (7.E) - (R9)

Theorem 1. Let (R,§) and (ﬁ,g\) be pseudonormed rings and ¢ : (R,§) — (ﬁ, é\)
be an isomorphism. Then the following statements are equivalent:

1. The isomorphism @ is a semi-isometric isomorphism on the left;

§(b-a)
¢ (a)

3. There exists a pseudonormed ring (E, £~> such that the pseudonormed ring

2. The inequalities < E(p (b)) < £(b) are fulfilled for any a,b € R\ {0};

(R,€) is a left ideal of the pseudonormed ring (E, £~> and the isomorphism
can be extended up to an isometric homomorphism @ : <§,é> — (R\, 5), and
(ker 3)? = {0}.

Proof. 1 = 2. Let ¢: (R,§) — (E, é\) be a semi-isometric isomorphism on the

left. Then there exists a pseudonormed ring (E, E) such that the pseudonormed

!i.e. homomorphism ¢ : R — R/I such that € (r) = r 4 I.
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ring (R, &) is a left ideal of the pseudonormed ring (E, E) and the isomorphism ¢

can be extended up to an isometric homomorphism § : (E &) — (ﬁ é\)

Let a,b € R and € > 0. Since ¢ is an extension of the isomorphism ¢ then
RnNker p = ker ¢ = {0}, and as R is a left ideal of R and ker & @ is an ideal of R then
d-a € RNkerp = {0} for any d € ker ¢, i.e. (kerp)-a = 0.

Since @ : <R 5) <R 5) is an isometric homomorphism then & (g (b)) < 3 (b) =

(b) and there exists an element ¢ € ker @ such that £(b+c¢) < £ (3 (b)) + ¢
(p(b)) +e. Soasc-a€kerp-a=0 then

§(b-a)=E(b-a)=E(b-atca)=E((b+¢)-a) <Eb+c)E(a) =
§b+0)-¢(a) < (Ep®) +2) € (a).

Since € > 0 is any number then £ (b-a) < g(cp (b)) - € (a). It means that

&
§

<&(p(d) <E().

Hence 1 = 2 is proved. O

Proof. 2 = 3. Let (R,§) and (ﬁ, £A> be pseudonormed rings and ¢ : (R,§) —

% < E(p (1) < £ (b) are

(E, é\) be an isomorphism such that the inequalities

fulfilled for any a,b € R.
We shall lead the proof to some stages.

I. Construction of the ring R and checking some of its properties.

I.1. Let’s consider a discrete ring R such that its additive group is the direct
sum of the additive groups of the rings R and R, and the multiplication is certain
as follows: (r1,71) - (re,72) = (r1 - 12,0 (r1) - T2).

1.2. It is easy to notice that Ris a ring with respect to these operations of
addition and multiplication, and the set R’ = {(r,0)|r € R} is a left ideal of R.

1.3. Let’s define the mapping o : R — R as follows o () = (r,0) for any r € R.
It is easy to notice that @ : R — R’ = {(r,0)|r € R} is a ring isomorphism. Hence,
if we identify an element r € R with the element (r,0) € R’ then we can suppose
that R is a left ideal in the ring R.

L4. Let’s define the mapping ¢ : R — R as follows o (r,7) = @ (r). It’s easy
to notice that ¢ : R — R is a ring homomorphism, and (considering 1.3.) ¢ (r) =
©(r,0) = ¢(r) for any r € R, i.e. @|p = ¢. Since kerp = {(0,?)|?€ é} then
(ker $)* = 0.

II. Definition of a pseudonorm E and checking some of its properties.
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IL1. Let’s define the real function € on the ring R as follows: & (r,7) =
E(r—9 ™t (M) +E£(7).

11.2. Let’s verify that £~ is a pseudonorm.

It is easy to notice that & (—7) = £ () > 0 for any 7 € R and & (7) = 0 if and
only if 7 = 0, i.e. the first and second conditions of the definition of the pseudonorm
are valid. Let 71 = (r1,71),72 = (r2,72) € R. Then

T +7T2) = E((r,71) + (ro, 7)) = E((r1 + 70, 71 +72)) =
=&(ri+ra— LT+ 7)) + IGER)
=E(ritr—¢ ' (7 ) 901(?))+€(7’1+7‘2)
<E(r— T (F) +E(ra— 97 (7)) + E(F) + € (F2) = £ () + € (7).

+&(
Besides that, because the inequalities & (b- a) < & (¢ (b)) - € (a) and € (¢ (a)) < € (a)
for any a,b € R are true (see the statement 2 of formulation of the theorem) we

e EF-T2) = E((r,71) - (re, 7)) = E((r1 - 72,0 (r1) - F2)) =
=¢(rm— @ (p(r) 7)) +E(p(r) - T) =
=€&(rro—r1- 9 (R)) +E(p(r1) T2) =
§(r- (r2— 97" (7)) +€(p(r1) 7o) <
<E(p () &(ra—@ " (7)) +E(p(r1) - T2) =
=E(p(r)) £ (ra— " (7R2)) + E€((p (r) —F1+71) - 72) <
<E(p(r) - (ra— ot (7)) +E((p(r) —F1) - Ta) + €(F1L-T) <
<E(p(r)) - E(ra— @ (7)) +E(p(r) — 1) - £(F2) + (1) - € (F) <
<€) E(ra— o (F)) +E(r— ¢t (1) - E () + (1) - E(72) =

E(r— L (7)) - E(F2) +E(F1) - E(F) <
<E(p(r) —7)-&(ra— @ (F)) +E(F1) - € (ra— 7" (7)) +
E(r—p (M) L) +E(F1) - L () <
E(ri—¢ 7 (F) € (ra—9 (7)) +E(F) £ (ra— 97" (F2)) +
E(ri—¢ 7 (7)) -€(F) +E(F) - €(72) =



PROPERTIES OF ONE-SIDED IDEALS OF PSEUDONORMED RINGS ... 7

Hence the function E satisfies also the last condition of definition of pseudonorm. It
means that ¢ is a pseudonorm on the ring R.

IL.3. Since £ (r) = £ (r,0) = £ (r) + £ (0) = £ (r) for any r € R then aR =¢.

I1.4. Let’s verify that ¢ : (E, E) — (]%, é\) is an isometric homomorphism, i.e.
E@F) = inf{g('f—i—ﬁ)"d € ker@} for any 7 € R.

Let 7 = (r,7) € R. Then 7, = (0, (1) — 7) € ker &, and

inf{g(FJrﬁ)"deker&} <EF+T) =E((rnF) + (0,0 (r) — 7)) =

=T +o(r)—T)=£(re(r) =
(M) +€(p (1) = (e (r) =E@F (7).

On the other hand, since £ (b)) < £ (b) for any element b € R, then for any element

a = (0,a) € ker ¢ we have

EF+a)=E((r+0,F+a)=E(rF+a)=E(r—¢ ' (F4a) +EF+a) >

>E(p(r—¢ ' F+a)) +{F+a) = (v
=E(p(r)—T—a+7+a)=E(p(r) =€@[).

It means that inf { € (7 + a)\a eker} > £
Thus, inf{g('f—k'd)‘ﬁeker(ﬁ} = (3

isometric homomorphism.
Hence 2 = 3 is proved. O

X

For completion of the proof of the theorem it is necessary to verify that 3 = 1.
But this is obvious because the pseudonormed ring (R, §) which is specified in the
statement 3 satisfies all conditions from Definition 2.

Passing to antiisomorphic rings 2 from Theorem 1 easily follows:

Theorem 2. If (R,§) and (ﬁ,é\) are pseudonormed rings and ¢ : (R,§) — (]%, é\)
s an isomorphism then the following statements are equivalent:

1. The isomorphism ¢ is a semi-isometric isomorphism on the right;
§(b-a)
¢ (b)

2If R and R’ are rings then a mapping ¢ : R — R’ is called an antiisomorphism when it is an
isomorphism of the additive groups of these rings and < (a - b) =< (b) - 5 (a) for any a,b € R.

2. The inequalities < &(p(a)) < £ (a) are fulfilled for any a,b € R\ {0};
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3. There exists a pseudonormed ring (fé,é) such that the pseudonormed ring
(R, &) is a right ideal of the pseudonormed ring (E, 5) and the isomorphism ¢
can be extended up to an isometric homomorphism o : (E, {) — (]%, é\), and
(ker 3)* = {0}.

From Theorems 1 and 2 of the present article follows

Corollary 1. If (R,&) and (]%, é\) are pseudonormed rings and an isomorphism

v (R,§) — (R, is a semi-isometric isomorphism on the left and a semi-isometric

isomorphism on the right then it is semi-isometric.

Remark 3. The ring R which is constructed by the proof 2 = 3 (see the proof
of Theorem 1) is associative when the rings R and R are associative. Therefore
Theorems 1 and 2 also are true for associative rings.
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Exact solutions for a rotational flow of generalized
second grade fluids through a circular cylinder

Amir Mahmood, Saifullah, Qammar Rubab

Abstract. In this note the velocity field and the associated tangential stress corre-
sponding to the rotational flow of a generalized second grade fluid within an infinite
circular cylinder are determined by means of the Laplace and Hankel transforms. At
time ¢t = 0 the fluid is at rest and the motion is produced by the rotation of the cylin-
der, around its axis, with the angular velocity 2t. The velocity field and the adequate
shear stress are presented under integral and series forms in terms of the generalized
G-functions. Furthermore, they are presented as a sum between the Newtonian so-
lutions and the adequate non-Newtonian contributions. The corresponding solutions
for the ordinary second grade fluid and Newtonian fluid are obtained as particular
cases of our solutions for 8 = 1, respectively « =0 and g = 1.

Mathematics subject classification: 76A05, 76U05.

Keywords and phrases: Generalized second grade fluid, velocity field, tangential
stress, cylindrical domains.

1 Introduction

The motion of a fluid in a rotating or sliding cylinder is of interest to both theo-
retical and practical points of view. It is very important to study the mechanism of
viscoelastic fluids flow in many industry fields, such as oil exploitation, chemical and
food industry and bio-engineering [1]. Fetecau et al. [2] have considered the general
case of helical flow of an Oldroyd-B fluid and have determined the velocity fields and
the associated tangential stresses in forms of series in terms of Bessel functions. Re-
cently fractional calculus has encountered much success in the description of complex
dynamics, such as relaxation, oscillation, wave and viscoelastic behaviour. Bagley
[3], He [4], Tan [5] used fractional calculus to handle various problems regarding to
flow of the second grade fluid.

In this note we will study the rotational flow of a generalized second grade fluid
within an infinite circular cylinder of radius R. The motion is due to the cylinder
that at time ¢ = 0T, begins to rotate around its axis with the angular velocity Q.
Exact analytic solutions of this problem are obtained by using Hankel and Laplace
transforms and generalized G-functions. Some classical results can be obtained as
special cases of our solutions.

© Amir Mahmood, Saifullah, Qammar Rubab, 2008
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2 Governing equations
The constitutive equation of an incompressible generalized second grade fluid is
given by [4-6]
T =-pl+ pAs +a1Az + ong%, (1)

where T is the Cauchy stress tensor, —pl denotes the indeterminate spherical stress,
w is the coefficient of viscosity, a; and ai are the normal stress moduli and Ay and
A, are the kinematic tensors defined through

Ay = gradv + (gradv)T, (2)

Ay = DP Ay + Ay(gradv) + (gradv)T Ay, (3)

In the above relations v is the velocity, the superscript T° denotes the transpose
operator, and Dtﬁ is the Riemann-Liouville fractional derivative operator defined
by [7]

_ L odtfn)
Dtﬁf(t)—mﬁ/o mdﬂ 0<p<1, (4)

where T'(+) is the Gamma function. For § = 1 the generalized model reduces to
classical model of second grade fluid because D} f = df /dt.
Since the fluid is incompressible, it can undergo only isochoric motions and hence

divv =tr Ay = 0. (5)

If this model is required to be compatible with thermodynamics, then the material
moduli must meet the following restrictions [8]

>0, a3 >0 and a3+ as=0. (6)
In cylindrical coordinates (r, 6, z), the rotational flow velocity is given by [2, 6]
v =v(r,t) = w(rt)eg, (7)

where eg is the unit vector in the 6 direction. For such flows the constraint of
incompressibility is automatically satisfied.
Introducing (7) into constitutive equation, we find that

o 1
7(r,8) = (u+ a D) (5= — 2 wlr, ), (5)
where 7(r,t) = S,9(r,t) is the shear stress which is different of zero. The last
equation together with the equations of motion lead to the governing equation
Ow(r,t) 5, 0% 10 1
BN :(V"i'aDt)(ﬁ_‘_;E_ﬁ)w(rvt)’ re(0,R), t>0, (9)

where v = u/p is the kinematic viscosity, p is the constant density of the fluid and
a=ay/p.
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3 On the rotational flow through an infinite circular cylinder

Let us consider an incompressible generalized second grade fluid at rest in an
infinite circular cylinder of radius R. At time zero, the cylinder suddenly begins to
rotate about its axis with the angular velocity Q¢t. Owing to the shear, the fluid is
gradually moved, its velocity being of the form (7) and governing equation is (9).
The appropriate initial and boundary conditions are

w(r,0) =0; rel0,R), w(R,t) = RQt; t>0. (10)

To solve this problem we shall use as in [6, 9] the Laplace and Hankel transforms.

3.1 Calculation of the velocity field

Applying the Laplace transform to Egs. (9) and (10) and using the Laplace
transform formula for sequential fractional derivatives [7], we obtain

? 10 1
B _ — — — — 0w =
v+ o) (g + 350 — 22 )00) ~ @) =0, 1)
where the image function @(r,q) = [;~ w(r,t)e”%dt of w(r,t) has to satisfy the
condition
RQ

q being the transform parameter. In the following we denote by

R
wH(Tln,q):/O rw(r, q)J1(rriy)dr, (13)

the Hankel transform of @(r,q) , where Ji(-) is the Bessel function of first kind
of order one and ry,,n = 1,2,3,... are the positive roots of the transcendental
equations Ji (Rr) = 0.

Multiplying now both sides of Eq. (11) by rJi(rr1,), integrating with respect to
r from 0 to R and taking into account the condition (12) and the equality

[ ) S
= RrinJo(Rrin)@(R, q) — 3, @1 (M1, q), (14)
we find that
v+ ozqﬁ

O (T1n,q) = QR*r1,Jo(Rryy)

. (15)
Pla+ ot + o,

Now, for a more suitable presentation of the final results, we rewrite Eq. (15) in the
following equivalent form

T (T1n, q) = W1H(T1n, @) + @2 (T1n, q) + T35 (710, q), (16)
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where
QR?
W1H(T1n,q) = 2 Jo(Rrin), (17)
QR%2Jy(Rryy,) (1 1
Dop (Fin,q) = — v 22 ) (2 2 18
o (T1n, q) o3 q q+vr? (18)
and
¢’
W3 (r1p, ) = aQR?r1,Jo(Rr1y) 5 : (19)
q+uvry, [q + ar? g% + 1/7"%”]
Using the formula
R R2
2
/ r2J1(rrip)dr = — Jo(Rriy), (20)
0 Tin
we get that inverse Hankel transform of the function @y g (r1,,q) is
_ Qr
wi(r,q) = ? (21)

The inverse Hankel transforms of the functions @i (r1n,q), k= 2,3, are the func-
tions

Ji(rrin) _
wk:H r, q R2 Z J2 ern wk‘H(rlTqu)‘ (22)

Introducing Eqgs. (21) and (22) into Eq. (16) we find that the Laplace transform
@(r, q) has the form

w@ﬂ)zgg-%zfi M) <l— 1:z>+

q v = r3 Jo(Rrin) \q q+uvr?,

Ji ( 1 p-1
+2a {sz: rin/1(rrin) . a . (23)
B 4+ vt [g+ ard,ef + v, |
To obtain the velocity field w(r,t) = L~1{w(r,q)} we will apply the discrete inverse
Laplace transform method [6, 7, 9]. For this we use the expansion

¢°1 g !

F == = —
(@) q+ari ¢®+vr? (¢ P +ar?)+uri g P

o0 g k1

E l/’f’ln

k+1"
k=0 ( =6 4 ar? >

1n

(24)
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Introducing (24) into (23), applying the discrete inverse Laplace transform and using
the following properties

L HF (@F(@) = (i + f2)(t /flt—sz (25)
where
fk(t) :L_l{Fk(Q)}7 k:1727
1 ¢’
L™ ——— 1t =Gupeld,t), R —b) >0, 26
{{Groap) = Gaveld 1), Relac—b)> (26)
and [10]
[es) dJF C+j) t(c+j)a—b—1
Gapeld;t) . , 27
B ]Zr(c) T(j+ 1) I[(c+ j)a—b] 27)
are the generalized G-functions, we find for w(r,t) the expression
w(r,t) = wy(r, t)+2a92wi —vr} k><
Jo(Rrin) n
t
X / expl—vri (t — $)|G1-8, —Bk—1, k+1 < —ar?, 8> ds, (28)
0
where [2, Eq. (4.5)]
20 J1 (rrln)
) =t — 0§ ) t 29
WN(T ) r v Z::l T%nJQ(ern) [ ea;p( VTln )] ( )
is the similar solution for Newtonian fluids, performing the same motion.
3.2 Calculation of the shear stress
Applying the Laplace transform to Eq. (8) we find that
Tra) = (0 + 0ad”) (o~ Da(r.q) (30)
yq) = ([ 19 or 1 y4d)-

The image function @W(r, q) can be obtained using Eqgs. (27)-(29) and the formula

te 1
L{ } - , 1. 1
I'(a+1) gott a= (31)
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Consequently, applying the Laplace transform to Eq. (28), differentiating the result

with respect to r and using the identity
rJi(rrin) — J1(rrin) = —rrinJa(rri), (32)
we find that
W _w_ 20 M(l_#%
o r v = r? Jo(Rrin) \q q+uvr?,
k J
o | —vr? ar Lk+75+1)
7" JQ(T’T’ln) < 1”) < 1”)
—2af) Ln X
nZ:l J2(Rrin) kzo L+ 1) +1)
1 1
ot ARG (33)
Introducing (33) into (30) we get
7(r, 292 J2(r'1n) <1—#>+2a QZ rn) 07
9) = 2p TanQ (Rrin)\q q+wvri ! Jg T1n) q + VTln
k J
~ [ —vr? ar? | T(k+j+1)
r2 Jo(rrin) < 1”> < Ln
—2af) In X
Z Jg ern kgz:o F(k‘ + 1)F(j + 1)
2
J 1 e S e L 3 e G Y
q +(1-8)(F+1)+1 qk+3+(1—ﬁ)]—2ﬁ qk+3+(1—ﬁ)]—2ﬁ

q+uvr?,
Applying the inverse Laplace transform to Eq. (34), we find that the shear stress

7(r,t) has the form

> Jo(rrip
T(r,t) = 75 (r,t) + 2019 Z J;(TT}I))GLﬁ_Ll(—VT%n, t)—
n=1 n

2 >k<—ar%n>jr(k+j+1)

—vry,

TnJQ rrln > <
—a QZ : 2. Tk+ DI+ 1)

Jo(Rr
2 1n k,j—=0

X

o { pst AT
< [ carlrrt e =) M+ =BG+ D+ 1]
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uoz17’%n3k+2+(l P)i—28 } 9 QZ TanQ TT1n)

F[k‘—l—?)—l—(l—ﬁ)j—Qﬁ J2 ern
k J
<— W’%n> < 0”’1n> L(k+j+1) T2 (1-P)j=28
, 35
% ;0 Tk + DT + 1) Thrsra—pi—2 >
where [2, Eq. (5.3) for a = 0]
Jg T‘T‘ln 2
(r,t) = 2pQ Z [1— exp(—vri,t)], (36)

T‘anQ RT‘ln

is the shear stress corresponding to a Newtonian fluid performing the same motion.

4 Special cases

Making 3 = 1 into Eq. (28), we obtain the velocity field

T1nd1(1710) ( 9 )k
rt) =wy(rt) +200 Yy ————= —vry, | X
) 10+ 2005 I S5
¢
[ catvrtt - 1Go-ionin( — arts s, (37)
0

corresponding to an ordinary second grade fluid, performing the same motion. Sim-
ilarly, from (35), we obtain the shear stress

T(r,t) =75 (r,t) +2a1927ﬁ))G1 0,1(— vri t)—

—200 Z 1. J2(r71n) f: (—vrg)(—ar} )T (k+j + 1)

Jo(Rr1p) =0 Lk+1DIC(G+1)
t k
x/ exp[—vri, (t — )] (u + vair? )Sids—
; n " Tk + 1)
—2a01Q Z rinJ2(r7in) i (v (—arf Tk +j+1)  t* (38)
' Jo(Rrin) T+ DIG +1) Tk+1)

kaZO
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corresponding to an ordinary second grade fluid, performing the same motion.
The above relations can be simplified if we use the following relations:

k) o
s (—ari Tk +j+1)
a _arz 5) = 1n E
0,—k—1,k+1( nsS) T(k+1) jzz:O Fk+1DI(G+1)
sk 2 \—(k+1)
-2 1 - 39
CESVA A &
S (- )G (arfos) = i S (- )
1/7’1 0,—k—1,k+1 ATy 8) = 7 5 B\ 1+ar2 B
k=0 ! ! L+ar, il Lar,
] 2
= 7263619(—%)’ “0)
1+ ary, 1+ arf,
and
Gro.1(— VTlnat) = exp <_VT%nt>' (41)

As a result, we find the velocity field and the adequate shear stress under simplified
forms

2Q J1(r71n) vry
t) =rQt — — —_— |1 - —— " _¢ 42
e v Z_:lr‘fnjz(mln)[ exp( { (42)
and
2

Jo (1710 1 vry
t) = 2p 1- ——"t], 43
m(r P Z rlnjg (Rrin) 1+ ar%n crp 1+ ar%n (43)

which are identical to Egs. (5.1) and (5.3) from [2].
If in Egs. (42) and (43), we make o = 0, then the corresponding solutions of
the Newtonian fluids are recovered.

5 Conclusions

In this note, the velocity field and the adequate shear stress corresponding to
the rotational flow induced by an infinite circular cylinder in an incompressible
generalized second grade fluid, have been determined using Hankel and Laplace
transforms. The motion is produced by the circular cylinder that at the initial
moment begins to rotate around its axis with angular velocity €2t. The solutions that
have been obtained, written under integral and series forms in terms of generalized
G-function, satisfy all imposed initial and boundary conditions. Furthermore, they
are presented as a sum between the Newtonian solutions and the adequate non-
Newtonian contributions. In the special case when § =1, or § =1 and a = 0,
the corresponding solutions for ordinary second grade fluid and Newtonian fluid,
respectively, performing the same motion, are obtained.
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Mathematical models in regression credibility theory

Virginia Atanasiu

Abstract. In this paper we give the matrix theory of some regression credibility
models and we try to demonstrate what kind of data is needed to apply linear alge-
bra in the regression credibility models. Just like in the case of classical credibility
model we will obtain a credibility solution in the form of a linear combination of the
individual estimate (based on the data of a particular state) and the collective esti-
mate (based on aggregate USA data). To illustrate the solution with the properties
mentioned above, we shall need the well-known representation formula of the inverse
for a special class of matrices. To be able to use the better linear credibility results
obtained in this study, we will provide useful estimators for the structure parameters,
using the matrix theory, the scalar product of two vectors, the norm and the concept of
perpendicularity with respect to a positive definite matrix given in advance, an exten-
sion of Pythagoras’ theorem, properties of the trace for a square matrix, complicated
mathematical properties of conditional expectations and of conditional covariances.

Mathematics subject classification: 15A03, 15A12, 15A48, 15A52, 15A60,
62P05, 62J12, 62J05.

Keywords and phrases: Linearized regression credibility premium, the structural
parameters, unbiased estimators.

Introduction

In this paper we give the matrix theory of some regression credibility models.

The article contains a description of the Hachemeister regression model allowing
for effects like inflation.

In Section 1 we give Hachemeister’s original model, which involves only one
isolated contract. In this section we will give the assumptions of the Hachemeister
regression model and the optimal linearized regression credibility premium is derived.
Just like in the case of classical credibility model, we will obtain a credibility solution
in the form of a linear combination of the individual estimate (based on the data
of a particular state) and the collective estimate (based on aggregate USA data).
To illustrate the solution with the properties mentioned above, we shall need the
well-known representation formula of the inverse for a special class of matrices. It
turns out that this procedure does not provide us with a statistic computable from
the observations, since the result involves unknown parameters of the structure
function. To obtain estimates for these structure parameters, for Hachemeister’s
classical model we embed the contract in a collective of contracts, all providing
independent information on the structure distribution.

(© Virginia Anasasiu, 2008
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Section 2 describes the classical Hachemeister model. In the classical Hachemeis-
ter model, a portfolio of contracts is studied. Just as in Section 1, we will derive
the best linearized regression credibility premium for this model and we will provide
some useful estimators for the structure parameters, using a well-known represen-
tation theorem for a special class of matrices, properties of the trace for a square
matrix, the scalar product of two vectors, the norm || - ||%, the concept of perpen-
dicularity L and an extension of Pythagoras’ theorem, where P is a positive definite
matrix given in advance. So, to be able to use the result from Section 1, one still
has to estimate the portfolio characteristics. Some unbiased estimators are given in
Section 2. From the practical point of view the attractive property of unbiasedness
for these estimators is stated.

1 The original regression credibility model of Hachemeister

In the original regression credibility model of Hachemeister, we consider one
contract with unknown and fixed risk parameter 6, during a period of ¢t (> 2)
years. The yearly claim amounts are denoted by X7,..., X;. Suppose X1,...,X; are
random variables with finite variance. The contract is a random vector consisting
of a random structure parameter # and observations Xi,...,X;. Therefore, the
contract is equal to (0, X’), where X' = (X3,...,X;). For this model we want
to estimate the net premium: u(f) = E(X;|d), j = 1,¢ for a contract with risk
parameter 6.

Remark 1.1. In the credibility models, the pure net risk premium of the contract
with risk parameter 6 is defined as:

u(®) = B(X;]0), ¥j =T,1. (1.1)

Instead of assuming time independence in the pure net risk premium (1.1) one
could assume that the conditional expectation of the claims on a contract changes
in time, as follows:

!/

1i(0) = B(X;10) = v'b(6). Vj =11, (1.2)

~j o~

where the design vector Y is known (Y is a column vector of length ¢, the non-
~j ~j
random (¢ x 1) vector Y is known) and where the b () are the unknown regression
~j ~
constants (p(€) is a column vector of length q).

~

Remark 1.2. Because of inflation we are not willing to assume that E(X,|6) is
independent of j. Instead we make the regression assumption E(X;|f) =

Y b(0).

When estimating the vector 3 from the initial regression hypothesis E(X;) =

~

Y_lﬁ formulated by actuary, Hachemeister found great differences. He then assumed

~] ~
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that to each of the states there was related an unknown random risk parameter 6

containing the risk characteristics of that state, and that 0’s from different states

were independent and identically distributed. Again considering one particular state,

we assume that E(X;[0) = Y/b(H), with E[p(0)] = 5.
N‘] ~ ~

~

Consequence of the hypothesis (1.2):
10 0) = B(x10) = Y b(0). (13)

where Y is a (¢t X ¢) matrix given in advance, the so-called design matrix of full rank
q (¢ < t) [the (t x ¢) design matrix Y is known and having full rank ¢ < ¢] and where

b(0) is an unknown regression vector [H(#) is a column vector of length ¢].

~

Observations. By a suitable choice of the Y (assumed to be known), time effects on

~

the risk premium can be introduced.

Examples. 1) If the design matrix is for example chosen as follows:

1 1 1

(t.3) 1 2 22
Y=Y " =|. . we obtain a quadratic inflationary trend: p;(0) =

1t ¢

b1(0) + jba(0) + 5°03(0), j = 1., where b(0) = (b1(9),b2(6),03(0))". Indeed,
by standard computations we obtain: ,u(t’l)(H) = Yb(l) = (1b1(0) + 1b2(0) +

12b3(9), 164 (9) + 2b2(9) + 22b2(9), RN 1b1(9) + tb2(9) + t2b3(9)), and as ﬂ(t’l)(e) =
(1(0), pu2(0), ..., (0)) results that is established our first assertion.

2) If the design matrix is for example chosen as follows:

11
wy _ |12 N N
Y=Y = | . . | (the last column of 1 is omitted) a linear inflation results:
1t

i (0) = b1(8) + jba(0), j=1,t, where () = (b1(6),b2(0))". The proof is similar.

After these motivating introductory remarks, we state the model assumptions in
more detail.
Let X = (X1,...,X;) be an observed random (¢ x 1) vector and # an unknown

random risk parameter. We assume that:
E(X|0) =Y b(0). (H1)
It is assumed that the matrices:

A = Covlp(@)](A = A" (1)
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@ = E[Cov(x]6) (2 = o) ()

are positive definite. We finally introduce: E[b(6)] = .

~

Let fi; be the credibility estimator of ;(6) based on {( .

For the development of an expression for fi;, we shall need the following lemma.

Lemma 1.1 (Representation formula of the inverse for a special class of
matrices). Let A be an (r x s) matriz and B an (s X r) matriz. Then

(I+AB)™'=1-A(I+BA)'B, (1.4)

if the displayed inverses exist.
Proof. We have

I = I+AB—AB=1+AB— A(I + BA)(I + BA)"'B=

~N A~ o~ ~ ~

= (I+AB)— (IA+ABA)(I+BA)™'B=

~NA~ A~ A~

= (I+AB)—-(I+AB)A(I + BA)™'B

giving I = (I + AB)[I — A(I + BA)~!B] and multiplying this equation from the
left by (I + AB)™" gives (1.4).

Observation. I denotes the (r x r) identity matrix.

~

The optimal choice of fi; is determined in the following theorem:

Theorem 1.1. The credibility estimator fi; is given by:

i =Y [Zb+ (I - 2)8], (1.5)
S VS
with:
~ /7 —1 1l 1
b=Y® Y)Y X, (1.6)
r_—1 /-1 1
Z=AY® Y(I+AY® Y) (1.7)
o o olax) (qxq)
where I denotes the q x q identity matrix (b = b 7 = 7 ), for some
fized j.

Proof. The credibility estimator fi; of u;(f) based on X is a linear estimator of the

~

form
fij =0 +7'X, (1.8)
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E(i;) = Elp;(0
which satisfies the normal equations { () 15(6)] where g is a
Cov(f;, X;) = Cov[u;(0), Xj]

scalar constant, and 7 is a constant (¢ x 1) vector.
The coefficients vy and 7 are chosen such that the normal equations are satisfied.

We write the normal equations as

E(f;) =Y (1.9)
Cov(jij, X') = Covly;(8), X). (1.10)

After inserting (1.8) in (1.10), one obtains
7' Cov(X) = Covlu;(6), X'], (1.11)

where

Cov(i() = E[Cov(i((@)] + Cov[E(X(9)] =

~

= @+ Cov[yh(0)] = &+ Cov[y (6), (Y b(9))] =

= @+ YCov[b(6),(b(9))'Y'] = @+ YCov[b(6), (b(9))]Y =

~ ~ ~ ~ ~

= &+ YCov[p(0)]y = -+ YAY'

~ ~ ~ A~

and
/

Cov[u;(6), X' = Covl;(6), E(X'(6)] = Cov[y'b(6), (Y b(6))'] =
= Y'Coy(0), (5(0))'Y') = Y 'Covlp(0), ((0)))y" =

= Y COV[E(@)]Y v'ay’

N‘] ~~

P

and thus (1.11) becomes 7,@) +YAY") = Y'AY', from which

/ 1

v = YAY(<I>+YAY) Y’AY[(I+YAY<1> V@]t =

= YAv's 1+ vay'e )L
N‘] ~yrny ~ ~ ~NIAY ~
Lemma 1.1. now gives

/ 1

/ —1 /_—1 1 ! —
Y = YAYAN [I-Y{I+AY® Y) " -AY ®

| =

= YWwWe l-AYe YT +AY s Y) Ay ] =

= Y I-AY'® Y(I+I AYs 'y) U ay'e ! =
N‘] ~ ~ Y ~ ~ ~yrny ~ ~ ~ NI ~
= Y +AY® Y) Ay

/\/] ~ ~N A ~A~ A
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and, once more using Lemma 1.1

YX = Y U+AY'e Y) AY'® ' X =

~j o~ ~A~ A~ ~A~ A~

~

= YI(I+AY<I> YI) NG Yb—Y[I (I—i—AY(I) YI) ol

with p given by (1.6). According to Lemma 1.1 we obtain

VX =y -l -AYe Y ae =y 2o,
with Z given by (1.7). Insertion in (1.9) gives
n+Y gE(b) N};’g (1.12)
where
Bb) = (v 'y)ve 'B(X) = (ve 'y)'ve 'BIE(x)6) =

Ty treTys =g

and thus (1.12) becomes vy + Y_,Zﬁ = Y,ﬁ from which 79 =Y (I Z)[i

~j o~ ~j ~ ~j o~

This completes the proof of Theorem 1.1.

2 The classical credibility regression model of Hachemeister

In this section we will introduce the classical regression credibility model of
Hachemeister, which consists of a portfolio of k contracts, satisfying the constraints
of the original Hachemeister model.

The contract indexed j is a random vector consisting of a random structure 6;
and observations X1, ..., X;;. Therefore the contract indexed j is equal to (6, X ;),
where 1; = (Xj1,...,X;t) and j = 1,k (the variables describing the 4% contract are
0;,X ;), j =1,k). Just as in Section 1, we will derive the best linearized regression
credibility estimators for this model.

Instead of assuming time independence in the net risk premium:

u(;) = E(Xjql0;), j=1k q=11 (2.1)

one could assume that the conditional expectation of the claims on a contract
changes in time, as follows:

1q(0;) = BE(Xjql6;) = y;je8(6;), j=1k, ¢q=11, (2.2)

with y;, assumed to be known and (-) assumed to be unknown.
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Observations: By a suitable choice of the y;,, time effects on the risk premium can
be introduced.

Examples. 1) If for instance the claim figures are subject to a known inflation 4,
(2.2) becomes:

1q(05) = BE(Xjql0;) = (1 +0)7-B(0;), =1k qg=11.

2) If in addition the volume w; changes from contract to contract, one could
introduce the model:

1q(0;) = B(Xjql0;) = wi(1+40)7-B(0;), j=1Lk q=11%

where w; and i are given.
Consequence of the hypothesis (2.2):

pt0(0;) = B(X,10;) = 27" (0;), =1k, (233)
where (™) is a matrix given in advance, the so-called design matrix, and where
the 3(6;) are the unknown regression constants. Again one assumes that for each
contract the risk parameters 3(6;) are the same functions of different realizations of
the structure parameter.

Observations: By a suitable choice of the z, time effects on the risk premium can
be introduced.

Examples. 1) If the design matrix is for examples chosen as follows:

11 12
1 2 22
3 = , we obtain a quadratic inflationary trend:
1t
1q(05) = B1(6;) + aB2(0;) + ¢*Bs(6;), j =1k, q=T,1, (2.4)

where é(&l) (0]) = (ﬁl(ej)v 62(0j)7 ﬁ3(0j)),7 with j = 17—]{7
2) If the design matrix is for example chosen as follows:

11
2

2 = | (the last column of 1) is omitted) a linear inflation results:
1 ¢

1q(0;) = B1(0;) + qB2(8;), =1k, q=17%, (2.5)

where B3V (0;) = (81(6;), 2(0;))', with j =T, k.

For some fixed design matrix =™ of full rank n (n < t), and a fixed weight
(t.t)

matrix v J

, the hypotheses of the Hachemeister model are:
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(H1) The contracts (6, 1;) are independent, the variables 61, ..., 0} are inde-
pendent and identically distributed.

(Ho) E(th’l)\ej) = x(t’”)g(”’l)(@), j = 1,k, where 8 is an unknown regression
vector;

Cov(&&t’l)wj) = o2(0;) " where 02(0;) = Var(Xj,|0;), Vr = 1, and v; =

j
o" is a known non-random weight (¢ x t) matrix, with rgv; = ¢, j = 1, k.

We introduce the structural parameters, which are natural extensions of those
in the Bithlmann-Straub model. We have:

2 = B[o%(0,)] (2.6)
a = al™™ = Cov[B(6;)] (2.7)
b=b"Y = E[5(6)], (2.8)

where j =1, k.
After the credibility result based on these structural parameters is obtained, one
has to construct estimates for these parameters. Write: ¢; = cg_t,t) = Cov(X}),
uj = ugn’") = (:13’1)]-_1 )7Lz = z](-"’n) = a(a + s?uj)~1 = [the resulting credibility

factor for contract j], j = 1, k.
Before proving the linearized regression credibility premium, we first give the
classical result for the regression vector, namely the GLS-estimator for 5(6;).

Theorem 2.1 (Classical regression result). The vector B; minimizing the
weighted distance to the observations X ;,

d(B;) = (X; — xB;)'v; (X, — xB;),

reads
[ B S Y S |
Ej—(a:vj ) z'v; Xj—ujxvj X,
or
/

_ -1, \—1,/ -1 . W2, !
B; = (2'c; )" 2'c; " X; incase c¢j=s"v;+zaz.

Proof. The first equality results immediately from the minimization procedure for
the quadratic form involved, the second one from Lemma 2.1.

Lemma 2.1. (Representation theorem for a special class of matrices). If
C and V are t x t matrices, A an n X n matriz and Y a t X n matriz, and

C = sV +YAY',

then
Y'C )t =2V ly) 4+ A

and
y'c'vy"ly'c = v'viy)Tly'v L
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We can now derive the regression credibility results for the estimates of the
parameters in the linear model. Multiplying this vector of estimates by the design
matrix provides us with the credibility estimate for p(6;), see (2.3).

Theorem 2.2 (Linearized regression credibility premium). The best lin-
earized estimate of E[g("”(ej)ygj] is given by:

— (n,n) (n71) n,n (n,n) n,l
M; =" B 4 (1) — 2 mmpind) (2.9)

and the best linearized estimate of E[x(t’”)é("’l)(@)]&j] is given by:

x(tv")Mj = gt [z]("’")ﬁﬁn’l) + (1) — Z]('n’n))b(n’l)]- (2.10)

Proof. The best linearized estimate M ; of E[3(0;)|X ;] is determined by solving the

following problem
Min d(e), (2.11)
15
with )
de) = 18(0;) — (M; + V)|, =

(2.12)
= E[(8(0;) — M, — V) P(B(0;) — M; — eV)],

where V = V("1 ig a linear combination of 1 and the components of X ;, P = pn)
is a positive definite matrix given in advance and ||-||2 is a norm defined by: || X|? =
E(X'PX), with X = X(™1 an arbitrary vector.

The theorem holds in case d'(0) = 0 for every V. Standard computations lead
to

d(e) = E[(B(6;))PB(Y;)] — E[(B(6;)) PM,]—
eE[(8(05))' PV] — E[M}PS(0;)] + E[M;PM ]+ (2.13)
+ eE[MPV]—cE[V'PS(0;)] + cE[V'PM,] + *E[V'PV]

The derivative d'(¢) is given by

d'(e) = —2B[V'P(3(0;) — M, — V)] (2.14)
Define reduced variables by
3(0;) = B(0;) — B3(0,)] = B(6;) — b (2.15)
Bj =B; -~ E(B;) = B; b, (2.16)
Xj=X; - B(X;) =X, —ab. (2.17)

Inserting M ; from (2.9) in (2.14) for € = 0, we have to prove that

E[V'P(8(8;) — Z;B; — bzb)] =0, (2.18)
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for every V.
Using (2.15) and (2.16), the relation (2.18) can be written as

E[V'P(8°(9;) — 2 BJ)] =0, (2.19)

for every V.
But since V is an arbitrary vector, with as components linear combinations of 1
and the components of X ;, it may be written as

V=ag+a™ X0, (2.20)

Therefore one has to prove that
E[(ah + X§ ) P(8°(6;) — 2B))] = 0, (2.21)

for every V.
Standard computations lead to the following expression for the left hand side

ayPE[B°(6))] + EIX] oy PB°(9;)] — oy Pz E(BY)) — E[X] oy PZ;B)) =
(2.22) = E[XJ o\ P(8°(0;) — 2 B))] = E{Tr[XY oy P(6°(6;) — 2;BY)]} =
= E{Tr[a} P(3°(9;) — 2;B))X] ]} = Tr{ay PE[(5°(6;) — 2;B))X] 1},

where we used the fact that E[B°(6;)] = 0, E(g?) = 0 and that a scalar random

variable trivially equals its trace, and also that Tr(AB) = Tr(BA).
Expression (2.22) is equal to zero, as can be seen by

E[(8°(6)) — BN XY ] = E[3°(0,)X)] — 2 E(BIXY]) =
— Cov [3°(8;), XY — 2,Cov(BY, XY =
= Cov[3(0;),X,] — z]Cov(Bj,Xj) = (2.23)

= az’ — zj(a + s*u;)2’ = ax’ — a(a + s%u;j) " (a + sPuy)a’ =

=ax' —ax’ =0.

This proves (2.9), (2.10) follows by replacing P in (2.12) by 2/ Px. So repeating
the same reasoning as above we arrive at (2.10).

Remark 2.1. Here and in the following we present the main results leaving the
detailed computations to the reader.

Remark 2.2. From (2.9) we see that the credibility estimates for the parameters of
the linear model are given as the matrix version of a convex mixture of the classical
regression result Ej and the collective result b.

Theorem 2.2 concerns a special contract j. By the assumptions, the structural
parameters a,b and s> do not depend on j. So if there are more contracts, these
parameters can be estimated.
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Every vector B; gives an unbiased estimator of b. Consequently, so does every

(nvn))

linear combination of the type Xa;B;, where the vector of matrices (04]
such that:

j:m, is
k

S almm = pn), (2.24)

j=1

(n,n)

The optimal choice of « ; is determined in the following theorem:

Theorem 2.3 (Estimation of the parameters b in the regression credibility
model). The optimal solution to the problem

]\4az'n d(a), (2.25)

where:
2 /

dla) = |[o— Y a;B,|| def B (b= a;B;| P{b- a;B,
j o j j

p

(the distance from ZajB to the parameters b), P = pn) g given positive

=J
J
definite matriz (P is a non-negative definite matrix), with the vector of matrices
a = (aj),_13 satisfying (2.24), is:

W = 7 122:] (2.26)

k
where Z = Z zj and zj is defined as: zj = a(a + s?u;)71, j =
j=1

1.

Proof. Using the norm [|X|[|2 = E(X'PX) and the perpendicularity concept L of
two vectors X ™1 and Y1) defined by X LY iff E(X'PY) = 0, we see that it is
sufficient to prove that for all feasible a

(b—b) Z B, —b|, (2.27)

since then according to an extension of Pythagoras’ theorem
X LY & [|X+ Y| =X} + Y],

we have ..
b= a;Byll; = llb—b+b—Y a;B)|l2 =
J / (2.28)

= b—bl2+b-Y Bl
J
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so for every choice of a one gets
1= bl < 1o =D i Byl
J
So let us show now that (2.27) holds. It is clear that

b= aiBj=2""Y 5B =) oiB;=) (7~ 1) B; _Z'YJ
j j

J

with
Y= (27 —ay) = lzz] Zaj_zlz I=1-1=0,
J J
where v; = Z712; — aj, j = 1,k. To prove (2.27), we have to show that
> uBj| L0
J
so that

/

E|[Y vB;| Po-b)| =0
J
The left hand side of (2.33) can successively be rewritten as follows
E Z By Z E(B/,PY’) =
= Z (B, Pb") — b/, PEQY)) =
= Z ’Pbo b’y’PbO Z E[(B; -V y’PbO]
= Z EI(B} — E(B)));PY") = Z E(B~}PY’) =
= Z EBMYPz™ Y %BY) =Y E(BvPZ7'%BY)) =
j i jsi

=Y E[Tr(B Pz 5B))| = > E[lr(yjPZ ' 5B)B)] =

j?i
= Tr[y,PZ ' 5 EBYBY)] =Y TrlyjPZ " 2Cov (B}, BY)] =
758 75t

= Z Tr[%»PZ‘lziCov (B;B;)] = ZTT[W;»PZ_lziéij(a + sPu;)] =

Jst Jst

29

(2.29)

(2.30)

(2.31)

(2.32)

(2.33)



30 VIRGINTA ATANASIU

=Y Triy;PZ ' zj(a+ s%uy)] =

J
=Y Tr[;PZ 7 zja(a+ s*u;) " a + sPuy)] =
j (2.34)

_ZTT’ =Tr ZVJ PZ | =
J

= TT(OPZ_ a) =Tr(0) =0,

where éo =b—E(b)=b—b, Bj 0 = B — E(B);) = B — b are the reduced variables.

In (2.34) we used the fact that E (QO) = 0 and that a scalar random variable trivially
equals its trace, and also that Tr(AB) = Tr(BA). The proof is complete.

Theorem 2.4 (Unbiased estimator for s? for each contract group). In
case the number of observations t; in the Gt contract is larger than the number of
regression constants n, the following is an unbiased estimator of s*:

- xjﬁj),(i

i —xiB;). (2.35)

J

Corollary (Unbiased estimator for s? in the regression model). Let K
denote the number of contracts j, with t; > n. The E(§?) = s%, if:

a2 42
F==> 3 (2.36)
Jiti>n
For a, we give an unbiased pseudo-estimator, defined in terms of itself, so it can
only be computed iteratively:

Theorem 2.5 (Pseudo-estimator for a). The following random variable has
expected value a:

Z zj(B; — b)(B,; —b)'. (2.37)

Q>

Proof. By standard computations we obtain

B(@) = 1= 3 5 {E(B,B)) —~ E(BE) ~ B(B)) + B

J

. (2.38)

1S
1S

Since
Cov(B;) = Cov(B;, B)) = Cov[ujx/’uj_lgj,(ujx/’uj_lij)/]:

ot — L2, n,,—1 ! 2., .
= ujz'v; (s*v; + zaz')v; wu) = a + stuy,

— . -1 ) 1.7
= u;jz'v; Cov(X;)v; zu U

J
results that

E(B; B}) = Cov(B;) + E(B,)E(B}) = a+ s*u; + bV, (2.30)
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where E(B;) = E[E(B,|6;)] = E(8(6;)] = b. Since

/
Cov(ﬁj,g) = Cov(ﬁj,Z_l Zzlﬁl) = (COV (Z Z_lziﬁi,§j>> =

- Z Cov(B;,B,)7 - (Z') ! = Z Sij(a+ s*u)z{(Z") 7 = (a+ s*uy)25(Z2)) 7,

results that

E(B;b) = Cov(B,,8) + E(B;)E(D) = (a + s>u;)24(Z') " + b, (2.40)

where

E(b)=E (21 szBj) =z (Z zj) E(B;)=Z"Zb=b.
J

J

Since

Cov(b, B) = (Cov(B;, b)) = [(a+ s*u;)zj(2) 1] =
= Z7'zi(a + s*u;) = Z 7 a(a + s*uj) "L (a + sPu;) = Z7ta,

results that
E(bB}) = Cov(b, B;) + EG)E(B}) = Z~"a + bV (2.41)

Since

Cov(b) = Cov(h, b) = Cov(Z~" Z %B;, 77 Z %B;) =
=771 "z (Z Cov (Bj,Bi)z;-) -zt =
( J
_ 7 Z (Z 5150+ s2uj>z;) (2 =
=71 (Z zi(a+ s2ui)z£> (z") ' =

=z! <Z a(a + s*u;) "' (a + 32%’)22) (2)yt=2"a2(2) =2"a

results that A .
E(bY) = Cov(b) + EQE®) = Z 'a+bl . (2.42)

Now (2.37) follows from (2.38), (2.39), (2.40), (2.41) and (2.42).
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Remark 2.3. Another unbiased estimator for a is the following:

Q>

k
1 1 )
= e |5 o B BB ByY =83 wyl—w
(w —ij) I ~
(2.43)
th

where w; is the volume of the risk for the j contract, j = 1,k and
w. = Z Wy .
J

Proof. Complicate and tedious computations lead to

— Zw?)E(A szwj [(B; — B,)- (B; — B))] ¢ — E(8*)-
J

-ij(w. —wj)uj = 5{2 w;w;[E(B; B}) — E(B, E;‘)_

—E(B; B;) + E(B; B})] Zw]wu] Zw u; | =

= 3> wiwjla + s*u; + bV — 5;5(a + *u;) — bV — bij(a + s%u;)—
ij
—bl +a+ s%u; + b} — 52> wpwa; + s sz%' =
J

= l-2w.w.a—i—1322311)2-1”11). — —2Zw] sz ijla+s u])+
+3 32Zw]ujw — s Zw]u]w +s Zw Uy =
=w .a—ija:(w .—ij)a

J J

Thus we have proved our assertion.

Observation. This estimator is a statistic; it is not a pseudo-estimator. Still, the
reason to prefer (2.37) is that this estimator can easily be generalized to multi-
level hierarchical models. In any case, the unbiasedness of the credibility premium
disappears even if one takes (2.43) to estimate a.

3 Conclusions

The article contains a credibility solution in the form of a linear combination of
the individual estimate (based on the data of a particular state) and the collective
estimate (based on aggregate USA data). This idea is worked out in regression
credibility theory.
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In case there is an increase (for instance by inflation) of the results on a portfolio,
the risk premium could be considered to be a linear function in time of the type
Bo(0) + t31(0). Then two parameters [Gy(f) and [1(0) must be estimated from the
observed variables. This kind of problem is named regression credibility. This model
arises in cases where the risk premium depends on time, e.g. by inflation. The one
could assume a linear effect on the risk premium as an approximation to the real
growth, as is also the case in time series analysis.

These regression models can be generalized to get credibility models for gen-
eral regression models, where the risk is characterized by outcomes of other related
variables.

This paper contains a description of the Hachemeister regression model allowing
for effects like inflation. If there is an effect of inflation, it is contained in the claim
figures, so one should use estimates based on these figures instead of external data.
This can be done using Hachemeister’s regression model.

In this article the regression credibility result for the estimates of the parameters
in the linear model is derived. After the credibility result based on the structural
parameters is obtained, one has to construct estimates for these parameters.

The matrix theory provided the means to calculate useful estimators for the
structure parameters. The property of unbiasedness of these estimators is very
appealing and very attractive from the practical point of view.

The fact that it is based on complicated mathematics, involving linear algebra,
needs not bother the user more than it does when he applies statistical tools like
discriminant analysis, scoring models, SAS and GLIM.
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Ore extensions over 2-primal Noetherian rings

V.K.Bhat *

Abstract. Let R be a ring and o an automorphism of R. We prove that if R is a 2-
primal Noetherian ring, then the skew polynomial ring R[z; o] is 2-primal Noetherian.
Let now ¢ be a o-derivation of R. We say that R is a d-ring if ad(a) € P(R) implies
a € P(R), where P(R) denotes the prime radical of R. We prove that R[z;o,0d] is a
2-primal Noetherian ring if R is a Noetherian Q-algebra, o and § are such that R is
a d-ring, 0(6(a)) = d(o(a)), for all a € R and o(P) = P, P being any minimal prime
ideal of R. We use this to prove that if R is a Noetherian o (*)-ring (i.e. ac(a) € P(R)
implies a € P(R)), § a o-derivation of R such that R is a §-ring and o(d(a)) = d(c(a)),
for all a € R, then R[x;0,d] is a 2-primal Noetherian ring.

Mathematics subject classification: Primary 16XX; secondary 16536, 16N40,
16P40, 16W20, 16W25.

Keywords and phrases: 2-primal, minimal prime, prime radical, nil radical, auto-
morphism, derivation.

1 Introduction

A ring R always means an associative ring. @Q denotes the field of rational
numbers. Spec(R) denotes the set of prime ideals of R. MinSpec(R) denotes the
set of minimal prime ideals of R. P(R) and N(R) denote the prime radical and the
set of nilpotent elements of R, respectively. Let I and J be any two ideals of a ring
R. Then I C J means that [ is strictly contained in J. Let I be an ideal of a ring
R such that o™(I) = I for some integer m > 1, we denote N, 0" (I) by I°.

This article concerns the study of Ore extensions in terms of 2-primal rings.
2-primal rings have been studied in recent years and the 2-primal property is being
studied for various types of rings. In [18], G. Marks discusses the 2-primal property
of R[z; 0, 0], where R is a local ring, o is an automorphism of R and ¢ is a o-derivation
of R.

Recall that a o-derivation of R is an additive map d : R — R such that §(ab) =
0(a)o(b) + ad(b), for all a,b € R. In case o is the identity map, J is called just a
derivation of R. For example for any endomorphism 7 of a ring R and for any a € R,
0: R — R defined as o(r) = ra — ar(r) is a 7-derivation of R.

Let ¢ be an endomorphism of a ring R and 6 : R — R any map. Let
¢ : R — My(R) be a homomorphism defined by

© V.K.Bhat, 2008
*The author would like to express sincere thanks to the referee for his suggestions to give the
manuscript the present shape.
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¢(7~):<5(T) S) forall 7€ R,

Then ¢ is a o-derivation of R.

Also let R = K|[z], K a field. Then the formal derivative d/dz is a derivation
of R.

Minimal prime ideals of 2-primal rings have been discussed by Kim and Kwak
in [15] and Shin in [20]. 2-primal near rings have been discussed by Argac and
Groenewald in [2]. Recall that a ring R is called 2-primal if the set of nilpotent
elements of R coincides with the prime radical of R (G. Marks [18]), or equivalently if
its radical contains every nilpotent element of R, or if P(R) is a completely semiprime
ideal of R. An ideal I of a ring R is called completely semiprime if a® € I implies
a €l fora€eR.

We also note that a reduced ring (i. e. a ring with no nonzero nilpotent elements)
is 2-primal and a commutative ring is also 2-primal. For further details on 2-primal
rings, we refer the reader to [5,11,14,15,20].

Recall that R[z;0, 4] is the skew polynomial ring with coefficients in R in which
multiplication is subject to the relation ax = zo(a) 4 d(a) for all @ € R. We denote
Rlz;0,0] by O(R). In case o is the identity map, we denote the ring of differential
operators R[x;d] by D(R), if § is the zero map, we denote the skew polynomial ring
Rlz;0] by S(R).

Recall that in Krempa [16], a ring R is called o-rigid if there exists an endomor-
phism o of R with the property that ac(a) = 0 implies @ = 0 for a € R. In [17],
Kwak defines a o(*)-ring R to be a ring if ac(a) € P(R) implies a € P(R) for a € R
and establishes a relation between a 2-primal ring and a o(x)-ring. The property is
also extended to the skew-polynomial ring S(R).

Remark 1. If R is a ring and ¢ an automorphism of R such that R is a o(x*)-ring,
then R is 2-primal.

Proof. We will show that P(R) is a completely semiprime ideal of R. Let a € R be
such that a®> € P(R). Then ao(a)o(ac(a)) = ao(a)o(a)o?(a) € o(P(R)) = P(R).
Therefore ac(a) € P(R) and hence a € P(R). O

In Theorem 12 of [17], Kwak has proved that if R is a o(x)-ring such that
o(P(R)) = P(R), then R[x;0] is 2-primal if and only if P(R)[z;0] = P(R[z;0]).

Hong, Kim and Kwak have proved in Corollary 2.8 of [13] that if R is a 2-primal
ring and every simple singular left R-module is p-injective, then every prime ideal
of R is maximal. In particular, every prime factor ring of R is a simple domain.

It is known (Theorem 1.2 of Bhat [5]) that if R is 2-primal Noetherian Q-algebra
and ¢ is a derivation of R, then D(R) is 2-primal. We also note that if R is a
Noetherian ring, then even R[z] need not be 2-primal.

Example 1. Let R = M>(Q), the set of 2 x 2 matrices over Q. Then R]x] is a prime
ring with non-zero nilpotent elements and, so can not be 2-primal.
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Let now R be a 2-primal ring. Is O(R) also a 2-primal ring? For the time being
we are not able to answer this question, but towards this we have the following.

Let R be a ring, o be an automorphism of R and § be a o-derivation of R. We
say that R is a d-ring if ad(a) € P(R) implies a € P(R). We note that a ring with
identity is not a d-ring. We ultimately prove the following:

1. Let R be a 2-primal Noetherian ring. Then S(R) is 2-primal Noetherian. This
is proved in Theorem 2.

2. Let R be a Noetherian Q-algebra. Let o be an automorphism of R and § a
o-derivation of R such that R is a d-ring, o(d(a)) = d(o(a)), for all a € R;
o(P) = P for all P € MinSpec(R) and §(P(R)) C P(R). Then O(R) is
2-primal Noetherian. This is proved in Theorem 6.

3. Let R be a Noetherian ring, which is also an algebra over Q. Let o be an
automorphism of R such that R is a o(*)-ring and § be a o-derivation of R
such that o(d(a)) = d(o(a)), for all @ € R and R is a d-ring. Then R[z;0, 0] is
2-primal Noetherian.

Before proving (2) and (3) above, we find a relation between the minimal prime
ideals of R and those of the Ore extension O(R), where R is a Noetherian Q-algebra,
o an automorphism of R and § a o-derivation of R. This is proved in Theorem 3.

Ore-extensions including skew-polynomial rings and differential operator rings
have been of interest to many authors. See [1,3,4,6-8,12,16,17].

2 Skew polynomial ring S(R)

Recall that an ideal I of a ring R is called o-invariant if o(/) = I. Also I is
called completely prime if ab € I implies a € I or b € [ for a,b € R. We also note
that in a right Noetherian ring R, MinSpec(R) is finite (Theorem 2.4 of Goodearl
and Warfield [10]), and for any P € MinSpec(R), o'(P) € MinSpec(R) for all
integers t > 1. Let MinSpec(R) = {P1,Ps,...,P,}. Let o™i (P;) = P;, for some
positive integers m;, 1 < i < n, and v = my.ma...m,. Then o"(P;) = P; for all
P; € MinSpec(R). We use same u henceforth, and as mentioned in introduction
above, we denote N%_,0¢(P) by P°, P being any minimal prime ideal of R.

Proposition 1. Let R be a right Noetherian ring. Let o be an automorphism of R.
Then o(N(R)) = N(R).

Proof. Denote N(R) by N. We have o(N) C N as R is right Noetherian, therefore,
o(N) is a nilpotent ideal of R by Theorem 5.18 of Goodearl and Warfield [10]. Now
let n € N. Then ¢ being an automorphism of R implies that there exists a € R
such that n = o(a). Now I = 0~ }(N) = {a € R such that o(a) = n € N} is an
ideal of R. Now I is nilpotent, so I C ¢(N), which implies that N C ¢(N). Hence
o(N)=N. O
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Proposition 2. Let R be a Noetherian ring and o an automorphism of R. Then

S(N(R)) = N(S(R)).

Proof. 1t is easy to see that S(N(R)) C N(S(R)). We will show that N(S(R)) C
S(N(R)). Let f=>",z'%; € N(S(R)). Then f(S(R)) € N(S(R)), and f(R) C
N(S(R)). Let (f(R))* =0, k > 0. Then equating leading term to zero, we get
(z™a,, R)F = 0. This implies on simplification that

gkmok=Dm (g R) - o2 (q,, R) - c* =3 (q,,R) ... amR = 0.
Therefore,
o+=bm (g R) - o =27 (q,, R) - o* =)™ (a,,R) ... 0, R =0 C P,

for all P € MinSpec(R). Now there are two cases:

If u > m, then we have
o+=Du (g, R) - 0-=2%(q,, R) - 0+~ (a,, R) ... auR C P.

This implies that J(k_j)“(amR) C P, for some j, 1 < j < k, i.e. anR C
o~k=)v(P) = P. So we have a,,R C P, for all P € MinSpec(R). There-
fore, a,, € P(R) = N(R). Now z™a, € S(N(R)) € N(S(R)) implies that
Zﬁgl r'a; € N(S(R)), and with the same process, in a finite number of steps,
it can be seen that a; € P(R) = N(R), 0 < i < m — 1. Therefore f € S(N(R)).

Hence N(S(R)) € S(N(R)) and the result follows. The other case is similar. O

Theorem 1. (Theorem 2.4, (2) of Bhat [4]) Let R be a Noetherian ring and
o an automorphism of R. Then P € MinSpec(S(R)) if and only if there exists
L € MinSpec(R) such that S(PNR) = P and PN R = L°.

Proof. Let L € MinSpec(R). Then o%(L) = L for some integer u > 1. Then by
Lemma 10.6.12 of McConnell and Robson [19] and by Theorem 7.27 of Goodearl
and Warfield [10], S(L°) € MinSpec(S(R)).

Conversely suppose that P € MinSpec(S(R)). Then PN R = U° for some
U € Spec(R) and U contains a minimal prime ideal U;. Now P O S(R)UY, which
is a prime ideal of S(R). Hence P = S(R)U?. O

We are now in a position to prove the main result of this section in the form of
the following Theorem.

Theorem 2. Let R be a 2-primal Noetherian ring. Then S(R) is 2-primal
Noetherian.
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Proof. R is Noetherian implies S(R) is Noetherian follows from Hilbert Basis Theo-
rem, namely Theorem 1.12 of Goodear] and Warfield [10]. Now R is 2-primal implies
N(R) = P(R) and Proposition 1 implies that o(N(R)) = N(R). Therefore S(N(R))
and S(P(R)) are ideals of S(R) and S(N(R)) = S(P(R)). Now by Proposition 2
S(N(R)) = N(S(R)).

We now show that S(P(R)) = P(S(R)). It is easy to see that S(P(R)) C
P(S(R)). Now let g = Y'_ a'b; € P(S(R)). Then g € P;, for all P, ¢
MinSpec(S(R)). Now Theorem 1 implies that there exists U; € MinSpec(R) such
that P, = S((U;)?). Now it can be seen that P; are distinct implies that U; are
distinct. Therefore g € S((U;)?). This implies that b; € (U;)° C U;. Thus we
have b; € U;, for all U; € MinSpec(R). Therefore b; € P(R), which implies that
g € S(P(R)). Therefore P(S(R)) C S(P(R)), and hence S(P(R)) = P(S(R)).

Thus we have P(S(R)) = S(P(R)) = S(N(R)) = N(S(R)). Hence S(R)
is 2-primal. O

Question 1. Let R be a 2-primal ring. Is S(R) 2-primal? The main difficulty is
that Proposition 2 and Theorem 1 do not hold.

3 Ore extension O(R)

We begin with the following definition:

Definition 1. Let R be aring. Let o be an automorphism of R and é a o-derivation
of R. We say that R is a 0-ring if 6(a) € P(R) implies a € P(R).

Recall that an ideal I of a ring R is called d-invariant if 6(I) C I. If an ideal I
of R is o-invariant and d-invariant, then O(I) is an ideal of O(R) as for any a € I,
o’(a) € I and & (a) € I for all positive integers j.

Gabriel proved in Lemma 3.4 of [9] that if R is a Noetherian Q-algebra and ¢
is a derivation of R, then §(P) C P, for all P € MinSpec(R). We generalize this
for o-derivation ¢ of R and give a structure of minimal prime ideals of O(R) in the
following Theorem.

Theorem 3. Let R be a Noetherian Q-algebra. Let o be an automorphism of R and
0 a o-derivation of R such that o(6(a)) = d(o(a)), for a € R. Then:

1. Py € MinSpec(R) such that o(Py) = Py implies O(P1) € MinSpec(O(R)).
2. P € MinSpec(O(R)) such that o(PNR) = PNR implies PNR € MinSpec(R).
Proof. (1) Let P, € MinSpec(R) with o(Py) = P;. Let T = R|[[t;o]], the skew

power series ring. We note that multiplication in R[[t;o]] is determined by the
computation ax = zo(a) for all @ € R. Now we know that

eté — ZOO tm s

n=0 n!
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and it can be seen that e/’ is an automorphism of T. Now P,T € Spec(T). Suppose
if possible that P\T ¢ MinSpec(T) and P, C PiT be a minimal prime ideal of
T. Then , N R C PAT N R = P;, which is not possible as P; € MinSpec(R).
Therefore P,T € MinSpec(T). We also know that (e!®)*(P,T) € MinSpec(T) for
all integers k > 1. Now T is Noetherian by Exercise (1ZA(c)) of Goodearl and
Warfield [10], and therefore, Theorem 2.4 of Goodearl and Warfield [10] implies that
MinSpec(T) is finite. So there exists an integer n > 1 such that (e!)"(P,T) = P, T,
i.e. (e")(PT)= P,T. But R is a Q-algebra, therefore, e/ (P,T) = P,T. Now for
any a € P, a € P,T also, and so et5(a) e AT, i.e.

a+té(a) + (t2/2)6%(a) + --- € P, T,

which implies that 6(a) € P;. Therefore §(P;) C P;.

Now on the same lines as in Theorem 2.22 of Goodearl and Warfield [10], it can
be easily seen that O(P;) € Spec(O(R)). Suppose that O(P;) ¢ MinSpec(O(R)),
and P, C O(P;) is a minimal prime ideal of O(R). Then we have P, = O(P,NR) C
O(P1) € MinSpec(O(R)). Therefore P, N R C P;, which is a contradiction as
P, N R € Spec(R). Hence O(Py) € MinSpec(O(R)).

(2) Let P € MinSpec(O(R)) with o(PNR) = PNR. Then on the same lines as
in Theorem 2.22 of Goodearl and Warfield [10], it can be seen that PN R € Spec(R)
and O(P N R) € Spec(O(R)). Therefore O(P N R) = P. We now show that
PN R € MinSpec(R). Suppose that U C PN R, and U € MinSpec(R). Then
O(U) c O(PNR) = P. But O(U) € Spec(O(R)) and, O(U) C P, which is not
possible. Thus we have P N R € MinSpec(R). O

Recall that in Proposition 1.11 of Shin [20], it has been proved that a ring R is
2-primal if and only if each minimal prime ideal of R is a completely prime ideal.

Proposition 3. Let R be a 2-primal ring. Let o be an automorphism of R and
a o-deriwation of R such that 6(P(R)) C P(R). If P € MinSpec(R) is such that
o(P) = P, then 6(P) C P.

Proof. Let P € MinSpec(R). Now P is a completely prime ideal, therefore, for any
a € P, there exists b ¢ P such that ab € P(R) by Corollary 1.10 of Shin [20]. Now
d(P(R)) C P(R), and therefore §(ab) € P(R); i.e. d(a)o(b) + ad(b) € P(R) C P.
Now ad(b) € P implies that d(a)o(b) € P. Now o(P) = P implies that o(b) ¢ P
and since P is completely prime in R, we have d(a) € P. Hence §(P) C P. O

Theorem 4. Let R be a ring. Let o be an automorphism of R and § a o-derivation
of R such that R is a §-ring and 6(P(R)) C P(R). Then R is 2-primal.

Proof. Define a map p : R/P(R) — R/P(R) by p(a + P(R)) = 0(a) + P(R) for
a€ Rand 7: R/P(R) — R/P(R) amap by 7(a + P(R)) = o(a) + P(R) for a € R,
then it can be seen that 7 is an automorphism of R/P(R) and p is a 7-derivation
of R/P(R). Now ad(a) € P(R) if and only if (a + P(R))p(a + P(R)) = P(R) in
R/P(R). Thus as in Proposition 5 of Hong, Kim and Kwak [12], R is a reduced ring
and, therefore as mentioned in introduction, R is 2-primal. ]
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Proposition 4. Let R be a ring. Let o be an automorphism of R and § a
o-derivation of R. Then:

1. For any completely prime ideal P of R with o(P) = P and 6(P) C P, O(P)
is a completely prime ideal of O(R).

2. For any completely prime ideal U of O(R), U N R is a completely prime ideal
of R.

Proof. (1) Let P be a completely prime ideal of R. Now let f(z) = > j2%a; €
O(R) and g(x) = > 1, z7b; € O(R) be such that f(x)g(z) € O(P). Suppose
f(x) ¢ O(P). We will show that g(x) € O(P). We use induction on n and m.
For n = m = 1, the verification is easy. We check for n = 2 and m = 1. Let
f(z) = z%a + 2b+ c and g(z) = zu +v. Now f(z)g(z) € O(P) with f(x) ¢ O(P).
The possibilities are a ¢ P or b ¢ P or ¢ ¢ P or any two out of these three do not
belong to P or all of them do not belong to P. We verify case by case.

Let a ¢ P. Since 30 (a)u + 2%(0(a)u + o(b)u + av) + z(5(b)u + o(c)u + bv) +
d(c)u+ cv € O(P), we have o(a)u € P, and so u € P. Now d(a)u + o(b)u+av € P
implies av € P, and so v € P. Therefore g(z) € O(P).

Let b ¢ P. Now o(a)u € P. Suppose u ¢ P, then o(a) € P and therefore a,
0(a) € P. Now 6(a)u+ o(b)u+ av € P implies that o(b)u € P which in turn implies
that b € P, which is not the case. Therefore we have u € P. Now §(b)u+o(c)u+bv €
P implies that bv € P and therefore v € P. Thus we have g(x) € O(P).

Let ¢ ¢ P. Now o(a)u € P. Suppose u ¢ P, then as above a, 6(a) € P. Now
d(a)u + o(b)u + av € P implies that o(b)u € P. Now u ¢ P implies that o(b) € P;
i.e. b,6(b) € P. Also §(b)u + o(c)u + bv € P implies o(c)u € P and therefore
o(c) € P which is not the case. Thus we have u € P. Now d(c)u + cv € P implies
cv € P, and so v € P. Therefore g(z) € O(P).

Now suppose the result is true for k, n = k > 2 and m = 1. We will prove for
n=k+1. Let f(z) = 2" agy + 2Fap + -+ + zay + ag, and g(x) = xby + by be
such that f(z)g(z) € O(P), but f(z) ¢ O(P). We will show that g(x) € O(P). If
axy+1 ¢ P, then equating coefficients of zF 2 we get o(aky+1)by € P, which implies
that by € P. Now equating coefficients of 2**!, we get o(ay)by + arq1bo € P, which
implies that ag41bg € P, and therefore by € P. Hence g(x) € O(P).

If aj ¢ P, 0 < j <k, then using induction hypothesis, we get that g(z) € O(P).
Therefore the statement is true for all n. Now using the same process, it can be
easily seen that the statement is true for all m also.

(2) Let U be a completely prime ideal of O(R). Suppose a,b € R are such that
ab € UNR with @ ¢ U N R. This means that « ¢ U as a € R. Thus we have
abe UNR C U, with a ¢ U. Therefore we have b € U, and thus b € U N R. O

Corollary 1. Let R be a ring and o an automorphism of R. Then:

1. For any completely prime ideal P of R with o(P) = P, S(P) is a completely
prime ideal of S(R).
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2. For any completely prime ideal U of S(R), U N R is a completely prime ideal
of R.

Corollary 2. Let R be a ring, o an automorphism of R and § a o-derivation of R
such that R is moreover a §-ring and §(P(R)) C P(R). Let P € MinSpec(R) be
such that o(P) = P. Then O(P) is a completely prime ideal of O(R).

Proof. R is 2-primal by Theorem 4, and so by Proposition 3 §(P) C P. Further
more as mentioned in Proposition 3 above, P is a completely prime ideal of R. Now
use Proposition 4, and the proof is complete. O

We now prove the following Theorem, which is crucial in proving Theorem 6.

Theorem 5. Let R be a ring, o an automorphism of R and § a o-derivation of R
such that R is a 6-ring and 6(P(R)) C P(R) and o(P) = P for all P € MinSpec(R).
Then O(R) is 2-primal if and only if O(P(R)) = P(O(R)).

Proof. Let O(R) be 2-primal. Now by Corollary 2 P(O(R)) C O(P(R)). Let f(z) =
>0 z/a; € O(P(R)). Now R is a 2-primal subring of O(R) by Theorem 4, which
implies that a; is nilpotent and thus a; € N(O(R)) = P(O(R)), and so we have
zla; € P(O(R)) for each j, 0 < j < n, which implies that f(z) € P(O(R)). Hence
O(P(R)) = P(O(R)).

Conversely suppose O(P(R)) = P(O(R)). We will show that O(R) is 2-primal.
Let g(z) = Y7 o a'b; € O(R), b, # 0, be such that (g(z))? € P(O(R)) = O(P(R)).
We will show that g(x) € P(O(R)). Now leading coefficient ¢>"~!(a,)a, € P(R) C
P, for all P € MinSpec(R). Now o(P) = P and since R is 2-primal by The-
orem 4, therefore, P is completely prime. Therefore we have a, € P, for all
P € MinSpec(R); i.e. a, € P(R) Now since 6(P(R)) C P(R) and o(P) = P for all
P € MinSpec(R), we get (3.7, ' 27b;)2 € P(O(R)) = O(P(R)) and as above we get
an—1 € P(R). With the same process in a finite number of steps we get a; € P(R) for
all 4, 0 <7 <n. Thus we have (g(x)) € O(P(R)), i.e. (g(z)) € P(O(R)). Therefore
P(O(R)) is a completely semiprime ideal of O(R). Hence O(R) is 2-primal. O

Theorem 6. Let R be a Noetherian Q-algebra, o an automorphism of R and § a o-
derivation of R such that R is a 6-ring, 0(6(a)) = d(o(a)), for alla € R; o(P) = P
for all P € MinSpec(R) and 6(P(R)) C P(R). Then O(R) is 2-primal.

Proof. Let P, € MinSpec(R). Then it is given that o(P;) = P;, and therefore Theo-
rem 3 implies that O(P;) € MinSpec(O(R)). Similarly for any P € MinSpec(O(R))
such that (PN R) = PNR Theorem 3 implies that PNR € MinSpec(R). Therefore,
O(P(R)) = P(O(R)), and now the result is obvious by using Theorem 5. O

Corollary 3. Let R be a Noetherian Q-algebra, o an automorphism of R and ¢ a
o-derivation of R such that R is a 0-ring, o(d(a)) = d(o(a)), for all a € R and
o(P) = P for all P € MinSpec(R). Then O(R) is 2-primal.
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Proof. Let P; € MinSpec(R) with o(P;) = P;. Then as in the proof of Theorem 3
d(Py) C Py, and therefore 6(P(R)) C P(R). Now the rest is obvious using Theorem
6. U

Theorem 7. Let R be a Noetherian ring, which is also an algebra over Q. Let o be
an automorphism of R such that R is a o(x)-ring and ¢ be a o-derivation of R such
that o(6(a)) = d(c(a)), for all a € R and R is a §-ring. Then R[x;0,0] is 2-primal
Noetherian.

Proof. We show that o(U) = U for all U € MinSpec(R). Suppose U = U is a
minimal prime ideal of R such that o(U) # U. Let U, Us,...,U, be the other
minimal primes of R. Now o(U) is also a minimal prime ideal of R. Renumber so
that o(U) = U,. Let a € N?~'U;. Then o(a) € Uy, and so ao(a) € N, U; = P(R).
Therefore a € P(R), and thus ﬂ;:llUi C U,, which implies that U; C U, for some
i # n, which is impossible. Hence o(U) = U. Now the rest is obvious. O

We now have the following question:

Question 2. If R is a Noetherian Q-algebra (even commutative), o is an automor-
phism of R and § is a o-derivation of R. Is O(R) 2-primal? The main problem is
to get Theorem 5 satisfied.
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Abstract. In this work, we study the generic homogeneous polynomial differential
system &1 = Pg(z1,22), #2 = Qx(x1,x2) under the action of the center-affine group of
transformations of the phase space, GL(2,R). We show that if the dimension of the
GL(2,R)— orbits of this system is smaller than four, then deg(GCD(Py, Qr)) > k—1.
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1 Center-affine transformations
We consider the system
21 = P21, 22), 22 = Q(x1, 22), (1)

where Py, Qi are homogeneous polynomials of degree k:

— i od — i d
P, = Z a;jriTy, Q) = Z bz 5.

i+j=k i+j=Fk
Denote by E the space of coefficients
e = (a;b) = (ak,0,ak—1,1, -+ @0k} bk,0,0k—1,1 - bok)

of system (1) and by GL(2,R) the group of center-affine transformations of the phase
space Ox, x = (z1, T2).

Applying in (1) the transformations X = gx, where X = (X7, X2), ¢ € GL(2,R),
ie.

a1 Qa2 -1 1 Q22 —O72
= ;o € R, det 0, = —-— )
1 < Qg1 Q2 ) “ (@) #0, 4 det(q) < —ag1 o1 >
we obtain the system

X1 = Pr(X1,X2), Xo=Qp(X1,Xa), (2)

© D.Boularas, A.Matei, A.Suba, 2008
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where

k
Py =on - Polg'%) + a2+ Qulg™'%) = > aj_; X1 7'X5,
=0

k
Qi = 021 - Po(q7'%) + 022 - Qulg™'x) = > bj_; , XT' X5,
i=0

The coefficients e* of the system (2) can be expressed linearly by the coefficients
of the system (1): e* = Ay (e), detA, # 0. The set A = {A)lg € GL(2,R)}
forms a 4-parameter linear group with the operation of composition. It is called the
representation of the group GL(2,R) in the space of coefficients E of system (1).

The set O(e) = {A(g)(e)| ¢ € GL(2,R} is called the GL(2,R)—orbit of the point
e € E or of the differential system (1) corresponding to this point.

Let

t ef]fp(t) 0 t 1 t t 1 0 t 1 0
q1 = < 0 1 ; 4o = 0 1 y 43 = t 1 y g = 0 ewp(t)

and G; = {¢}/|t € R} C GL(2,R), | = 1,4. Denote g = Aty ILis obvious that Ay =
{gf}, I = 1,4, are the linear representations in [E of the subgroups G; respectively.

Each of the pairs (E,{g/}), | = 1,4, corresponds to a flow defined in E by the
following systems of linear equations:

de N dgf(e) o (l) .
%_ < i ‘t:O—A '6,1—1,4. (3)

If we represent the matrix A of dimension (2k + 2) x (2k + 2) as four quadratic

blocks of dimensions (k4 1) x (k+ 1) : AY = < él,l IB;l > and if denote by O the
l l

matrix null, and by I the unity matrix, both of dimensions (k+1) x (k+1), we get :

Ay = —diag(k — 1,k —2,...,1,0,—1),B; = C, = O,
Dy = —diag(k,k —1,...,1,0);

0 0 0 0 0
E 0 0 0 0
0 k-1 0 0 0
Ad=—1 0 k-2 0o o |’

o
o
o .
—
o

By =1, Cy =0, Dy = Ay;
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0 1 0 0 0

o 0 2 0 0
R IR

0o 0 0 0 k

0 0 0 0 0

By =0, C3 =1, D3y = As;
A4 = —dz‘ag(O,l,Q,... ,k‘), B4 = C4 = O, D4 = —diag(—1,0,1,2,... ,/‘J— 1).

Let v;, | = 1,4, be the vector fields defined in E by the systems (3) and
L be the derivative in the direction of the vector v. Setting w = [u,v], where
Ly = LyLy — Ly Ly, it is easy to verify that the vector fields v;, [ = 1,4, gener-
ate a Lie algebra. Following [1, 2] the dimension of the orbit O(e) is equal to the
dimension of this algebra applying to the element e, i.e. to the rank of a matrix
My = (vi(e)|l =T1,4) of the dimensions 4 x (2k + 2). The classification of some
polynomial systems according to the dimensions of their GL(2,R)—orbits was done
in [2-11].

Denote v;(e) = (A%,A,(f)_m,...,A((]Q;BIEQ,B,(QM,...,B((]lk)), [ = 1,4. Taking
into account that v;(e) = A(!) e, the coordinates of vectors v;(e) can be represented
by coefficients of the system (1) as follows:

AW =~k —i— Darig, By, = —(k — iz, i =0,k

i

Al(fo) = byo, A,(f_)m =bp—ii— (k—i+Dag_ir1i-1,

Bl(j)) =0, B;(f_)” =—(k—i+1)bp_it1,i-1,0=1,k;

A,(ff” = —(i +1)ar—i—1,i+1, A(()i) =0,

3 . 3 .
B](ﬁ_)272 = OQk—j4q — (Z + 1)bk—i—l,i+l7 Bék) = apk, 1 =0, k — 1;

Al(f_)m. = —iag—_; Bi(f_)i,i = —(i = Dbg—is, i = 0,k.
For k£ =0 and k£ =1 the matrix M}, becomes

app 0 0 ap1 —b1o 0
boo 0 bio  bo1 — a1o 0 —b1o
M — s M =
0 0 apo ! —ao1 0 aip —bor  ao1
0 boo 0 —ap; b1o 0

By direct calculations, we obtain the following two theorems:

Theorem 1. Let k =0 and d be the dimension of the GL(2,R)—orbit O(e) of the
system (1). Then,

dZO, iﬁ P(]:QOZO and

d =2 1n other cases.
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Theorem 2. Let k =1 and d be the dimension of the GL(2,R)—orbit O(e) of the
system (1). Then,

dZO, iﬁ alo—bol = apil :b10:0 and

d =2 1in other cases.

Let GCD(P,Q) be the greatest common divisor of the polynomials P and Q.
The main result of this paper is the following theorem.

Theorem 3. If the dimension of the GL(2,R)—orbit of the differential system (1)
is smaller than four, then deg(GCD(P,Q)) > k — 1.

Next, in this work we will suppose that

k>2 and |Pg(z1,22)| + |Qk(z1,22)| £ 0. (4)

2 One lemma

Let 7 € {0,1,2,...,k}. Consider the polynomial

k—1

f221$k+22$ + .o+ 24, z€e€C,i=1k+1 (5)

and the (k +1) x (k + 1)-matrix A defined by :

di,i—l = (k‘—i—l—Q)flfg, i=2,k+1; di,i-ﬁ-l =—i, i=1,k;
=k —-1T—i+ D)+ (T —i+ )&, i=1k+1; (6)
ay =0, |Z_l| > 1,

where &1, & are constant. It is easy to show that

k <rank(A) <k+1. (7)
Lemma 1. If the vector
Z = (21,22,...,Zk+1)tr (8)
s a solution of the equation .
AZ =0, (9)
then (5) has the form
f=c (x+&)" @+ &), (10)

where ¢ 1s a constant.

Proof. Without loss of generality we can assume that 7 € {0, 1, 2, ..., [k/2]}, where
by [k/2] we denoted the integer part of the number k/2.
Let R=AZ = (F1,...,7k41)"", where Z = (Z1,...,%41)" and
i-1 '
a=) ooiora g, (1)

pn=0
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ifl1<i<rt41;

_ Yo g, (12)
©n=0
fr+1<i<k-—7+1and
k—i+1 '
22: Z 017;‘:77'_4‘/1 107’ /,152 T+pu— 15; o (13)

itk—17+1<i<k+1. R
We will prove that the vector Z with the coordinates (11)—(13) is a solution of
the equation (9).

a) Let 1 <14 < 7. Taking into consideration (6) and (11), we obtain:

F1=ai2-Z+anz = —((k—7)+75&) +(E—1)& +75) -1 =0;

s s o - - s : i— =2 o pi—p—1 o1
Fi = Qi1 Zi41 + Gig—1Z2i-1 + Q% = =121 + (K —1+2) g Ol O™ e+

i—1 i—1
=i+ )Y GITICRE T (- 1) Yo T g =
©n=0 ©n=0
i—1 .
= —ifig+(k—i+2)) O iorT T e+
pn=1
i—1 . '
k= —i+1) Y CIETICRET + (k— 7 — i+ 1)CLLCN 9+
pn=1

Hr—it1) Z Cylerg T T T + (r— i+ )0, O =

:_Zzz+1+z —i+2)C Z“ 10“1 (k‘—T—z—l—l)C’Z“ 10“4-

H(r—it 1)0;:*;05—1]&-%5 +iCy T CRE 8] +iC)_ CreYes =

i— L .
. i . pli — )
=iz + > C iy [(k; —i+2)- . +
= (k—1—i4+p+1)(r—p+1)

L= p
k—17—14+p+1
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i—1
+iC,_, CRE1E) +iC)_ CLEYE) = —iZig1 +i <0,i_702£i£8 +Y o Cpherg T
p=1
+C,3_Tci§?§;> i 4B = .
b) ¢ = 7 + 1. From formulae (6), (11) and (12) we get:

Tr41 = dr—i—l,‘rgr + a'r—l—l,r—i—lg'r-l—l - ELT+1,T+2§T+2 = (k -7+ 1)616257'"’_

+(k—27) Y Cprere e — (r 4 1) opTt ome T el =
pn=0 pn=0
= (k— 7+ Doz, + (k—2r) Y Cprore ey
pn=1

—(r4+ 1)) O e TR = (k- T+ D)€ &E+
pn=1

T—1
T— U k=2r+upu+1 7—pu

+ E k—2 —(T+1 .

&52“:0 [( 7—)qul (T+1) T— W p+1

|cretorgtg -

=k -7+ 1)&&z — (E—17+1)6&2 =0.

c) T+ 2 < i< k— 7. In this case the formulae (6) and (12) give us:
Ti = —1Zi+1 + (k‘ — 1+ 2)616222'_1 + [(k -7 -1+ 1)61 + (T — 1+ 1)62]22' =
= —iZip + (k—i+2)Y Cp i Pore e
n=0

Hr—i+ 1)y Cptrorg T T g T (k- — i+ 1) Y CpiT Ot T =
pu=0 ©n=0

T 7—1
= —iZi+(k—i+2) Y CIRTROrG TR TG T (r—it1) Y o org T e
p=1 n=0

t(k—T—i+ 1) OO e+ (k— T — i+ )CILE =
pn=1

. i . (i —p)p
—iZ1 + 0L 6+ [(k —i+2) : +
= (k—7—i4+p+1)(r—p+1)
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) K ; i p i—p i—ph opt
- 1)——— k—1— 1 w _
+(r—i+ )T—M+1+( T—i+ )k—T—i+N+1:|Ck_TCT§1 &,

= —1iZi4+1 + 1241 = 0.

d)i=k—7+1. From (6), (12) and (13) we obtain:

Frorpr = (T+1) Y CREICHGTT 1M — (k—27) " Cp ey T -
n=0

pn=0
-1 T—1
—(h =T 1) Y CGIlorg TG T = (1) Y oplore T e -
©=0 ©=0
71 -1
—(k‘ — 27’) Z C’;:_chlfglf_T—ﬂgéH'l _ (k‘ — T+ 1) Z C],L;_TC;L_L—I—lgf—T—Mgg—l—l _
=0 pu=0

7—1

k—1— —
— Iz k—7—pept1 H pl
_;Ck—rcﬁgl 62 |:(T+1)ﬁ_(k_27-)_(k_7—+1)m _O

e)k—T1+2<i<k+1.

k—i+2
Fo=—iZi + (k—i+2) Y CpTRTRorRgm Ty
©n=0

k—i+1
k=T —i+1) Y CITIOITG T T
©n=0

k—i+1
Hr—i+1) Y oyl o e 2
n=0
k—i+1 ' '
St i) X OO G
p=1

k—i
=T =i 1) Y G ORI
©n=0

k—i+1

Hr—it1) Y CITIOrG TG T = it
p=1

k—i .
+ Y CimTr g [(k PP Gl ) [ Gt )
©=0

(hi—pt Dt 1)



THE GL(2,R)—ORBITS OF THE HOMOGENEOUS POLYNOMIAL SYSTEMS o1

=T+ u ) T— U
_ — 1
k—z’—u+1+(T i )u+1

+(k—T1—i+1) = —iZi41 + 1241 = 0.

Hence, taking into account (7), the rank of the matrix A is equal to k
and therefore the general solution of the matrix equation (9) has the form
Z ={cZ|c e C}. O

Corollary 1. If Z=a (Z =Db), where

a = (ako, ag—1,1,---»aok) (b = (bro, b—1.1,-., box)), (14)

is a solution of the matriz equation (9) then the first (second) equation of (1) has
the form

i=c (z+&Y)" @+ &y), G=c (z+&Y) (@ + &y)).

3 Proof of Theorem 3

Applying to the system (1) the transposition of coordinates

Ty — T2, T2 — X1 (15)

we obtain
i1 = Qk(72,71), T2 = Pr(z2,71). (16)
Denote by vj, I = 1,4, the vector fields associated to the differential

system (16).

Remark 1. The equalities avy + Bvo +7v3+dvy = 0 and dvi +yvi+Bvi+av) =0
are equivalent.

By Remark 1, in order to determine the orbits of dimension two and three it is
sufficient to examine the following two cases:

vi—0vy =0, avi+ vy —v3+dvy=0.

3.1 The case v; — vy, = 0.
Let vi(e) — ovy(e) =0 or
(AN —54W)e = 0. (17)
Because e # 0 (see (4)) the equality (17) is realized for those § for which det(A™") —
SAM) =0, ie.

k
—(k—1)*(1+k8)@ + k) [[I(v — D)o +v — K> =0.
v=2
By the assumption (4), k& > 2. If 6 = —1/k (0 = —k), then det(Dy — dD4) # 0
(det(A1 — 6A4) # 0), but the matrix Ay — 0A4 (D1 — 0D4) has on the principal
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diagonal unique element equal to zero and this element is placed on (k + 1,k + 1)
((1,1)). In these cases equality (17) leads us to the systems

¥y = agprh, 29 = 0; (18)

@1 =0, @y = byozh. (19)

Let 6 = (k —v)/(v — 1). For this 6 both matrixes A — §A44 and Dy — 0Dy
have on the principal diagonal only one element equal to zero: first on the cells
(v,v), v =2,k, and second on the cells (v+1,v+1), v = 2 k. Taking into account
(17), we obtain the systems

. . k— -1
1 = Qg—p+1,0-121 F, @y = bk‘—l/,l/x2 -, F = xy V:Eg , V=2, k. (20)

Remark 2. Substitutions (15) reduce system (19) to one of the form (18).

3.2 The case vy = av; + vy + dvy.

In this subsection we will determine the systems (1), k& > 2, for which there exist
numbers «, 6 and § such that

vy = avi + [Bva + dug. (21)
Denote
M =AB) —aqAM — AP — AW a = (ay,...,a0r), b= (bro,- .. box) -

Then

M = < _12] é), A:Ag—@Al—ﬁA2—5A4, DZA—F(O[—&)I, e:(a,b)‘

We have to find «, 8 and § such that the matrix equation

Aa = —b,
Me=0 " or {[A+(a—5)1]b:5a (22)
have nontrivial solutions with respect to e.
From (22) it follows that a and b verify the same matrix equation:
SZ =0, (23)

where S = A% + (a — §)A + BI, dimS = (k+1) x (k+ 1), and Z is the vector (8).
The matrix S has the following elements:

sin=(k—1Dka® —ad—0), sip=-2k—-1)a, s13=2;

S21 = 2]{7(143 — 1)0[6, S99 = (k‘ — 1) [(k‘ — 2)0[2 + ad — 3ﬁ] s
So3 = —4 [(k‘ —2)a+ 5] , Soq4 = 0;
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siico=(k—i+2)(k—i+3)08% sii1=2k—i+2)[(k—i+1a+ (i—2)p,
sii=[(k—)a+(i—1)8][(k—i+Da+(i—2)05] —[(2i —1)k—2(i —1)% - 1B,
siir1 = —2i[(k —d)a+ (i = 1)3], sizeo =i(i+1), =2,k —1;
sph2 = 608% spp_1=A4[a+ (k—2)0]- B, spr = (k—1)[ad + (k —2)6? — 30],
Skkt1 = —2k(k — 1)6;

Sk1k—1= 20, sp1k = 2(k — 1)683, spi1p41 = (k — 1)(k6* — ad — B);
8i;=0,4,7=1k+1,]i —j| >2.
The rank of S verifies the inequalities k — 1 < rank(S) < k + 1 and the
determinant (A = det(S5)) is equal to

A = (k- 1B+ ad)[(k + 1)28 — (o — k6) (ko — 6)]x
m—2

HO [(27 +1)?B+ ((m + jla+ (m — j = 1))x (24)
=

((m —j = Da+ (m +4)d)]?

if k = 2m and
A = dm(a + 6)2(8 + ad)2[(k + 1)28 — (o — k8)(ka — 6)]x
T 152 + ((m+ d)a -+ (m — )9)x (25)

((m = g)a+ (m+ 5)d)]?
if k=2m+ 1.

Denote

_ _ 2 _
A172:A—5 oz:l:\/(c; a) 4ﬁ[.

We have that A1As = AsAy, k <rankA;2 <k+1 andin (23) that S = As4;.
Hence, every solution of the matrix equation

A\Z =0 (26)
or
AyZ =0 (27)

is also a solution of the equation (23).

Next we will analyse each of the cases when the determinant A of the matrix
S is equal to zero and will indicate the systems (1) of which coefficients (14) verify
the matrix equation (23), i.e. each of the vectors a and b verifies at least one of the
equations (26), (27).

3.2.1. 3= (a— ké)(ka —6)/(k +1)2. Let

&= (a—kd)/(k+1), &= (ka—0)/(k+1).
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Then ﬁ = 5152 and

A=A+ &I, Ay=A+&l. (28)
Setting in (6) 7 = k, we obtain that A = A;. Therefore, detA; = 0 and
ker Ay = {cZq|c = const}, where Z; has coordinates (11).

If Ay # Aj, ie. a+ 6 # 0, then from (24), (25) and A = detS = detA; -
detAs it follows that detAs # 0. Thus, in this case, in order that the dimension of
the GL(2,R)—orbit of the system (1) be smaller than four it is necessary that its
coefficients (14) (a and b) verify the equation (26). By Lemma 1 f = ¢(z + &)* and
by Corollary 1, we have

X1 =c1 - F(x1,22), ¥9 = co - F(x1,22); ¢1,co0 = const,
(29)
F=[(k+ 1)z + (ko — 8)zy]*.

3.2.2. = —ad. In this case, we put & = o, o = —d. Then A; = A+ al, Ay =
A — 61 and setting in (6) 7 = 0 (7 = 1), we have that A] = A (A = A) and
f=cl@+&)k (f =clr+ &)z +&)). If 7 =0 (7 = 1) the vector Zy (Z2)
with the coordinates (12) ((12), (13)) is a solution of the equation (26) ((27)). The
solutions Z1 and Zs are linear independent and therefore ¢1Zq +csZs; ¢1,c9 = const,
is the general solution of (23). This implies (1) to have the form

1 = (axq + bxe)F(x1,x2), 2o = (cx1 + dxg)F (21, 22);

(30)

a, b7 C,d = CO’I’LSt, F(x1,:1;‘2) = (;Ul + a$2)k‘—l

3.2.3. k = 2m,
B=—((m—j—Da+(m+j)8)((m+ja+(m—j—1)38)/(2 +1)* j=0,m—2.
Let

& = —[(m—j—1a+(m+7)0d/(2j +1),
2 = [(m+j)a+ (m—j—1)0]/(2j +1).
Then 8 = &§1§2 and the equalities (28) hold. Setting in (6) 7 = m +j (7 = m +

j + 1), we obtain that A = a; (A = ag), and the relations (11)—(13) lead us to the
polynomial

f=cle+ &) @t &)™ (f=ca+&)" 7 @ - a)" ).

Hence, for 7 = m — j (1 = m — j — 1) the vector Z; (Z2) with the coordinates
(11)—(13) is a solution of the equation (26) ((27)). The vectors Z; and Zy are linear
independent which implies the differential system (1) to be written as:

r = (al’l + bl‘Q) - F 1y = (Cl’l + dl‘Q) - F,
F=[2j+ Dz —((m—j—Da+ (m+j)8)a]™ 7 x (31)

(25 + D1+ ((m+fa+ (m—j —1)8)x]™ | j=0,m—2.



THE GL(2,R)—ORBITS OF THE HOMOGENEOUS POLYNOMIAL SYSTEMS 95

3.2.4. Let k =2m + 1 and 8 = £1&, where
& = —[(m —j)a+ (m+7)d] /(2j),
& = [(m+j)a+ (m—j)d]/(2)), j=1,m—-1

In these conditions equalities (28) hold. If 7 = m+j (r = m + j + 1), then
the vector Z; (Z3) with the coordinates (11)—(13) is a solution of the equation (26)
((27)) and the polynomial (5) looks as:

f=clz+&)™ I a4+ &)™ (f = (o + &)™ (v — &)™),

The solutions ¢1 Z3 + c2 Za; c1c2 = const of the equation (23) lead us to the following
System
r = (axl + bl‘Q) - F, 2y = (C:E1 —|—d$2) - F,

F = [2jx1 — ((m — j)a =+ (m + 7)8)x2)™ 7 x (32)
2jz1 + (M + j)a+ (m — §)8)ze]™ ™, j=T,m—1.
3.2.5. a+ 5 =0. Let

(5:—047 61204—\/052— 7622044—\/052_5'

Substituting in (11)—(13) 7 = m (7 = m + 1), we obtain that the vector Z; (Z2)
with these coordinates is a solution of the equation (26) ((27)), where A; and A,
are given in (28). The polynomial f looks as:

f=clx+&)" M @+&)™ (f =cla+&)"(x+&)"™.
This case leads us to the following differential system
T = (al’l + bl‘Q) P 2y = (Cl‘l —|—dl‘2) - F,

F = (23 + 2azy 29 + Ba3)™.

Theorem 3 is proved.
From proving Theorem 3 follows
Theorem 4. In order that the dimension of the GL(2,R)—orbit of the system (1)

be smaller than four it is necessary (up to transformation (15)) that the system (1)
have one of the forms (18),(20),(29)-(33).
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Hopf bifurcations analysis of a three-dimensional
nonlinear system

Mircea Craioveanu, Gheorghe Tigan

Abstract. Bifurcations analysis of a 3D nonlinear chaotic system, called the T
system, is treated in this paper, extending the work presented in [5] and [6]. The
system T belongs to a class of cvasi-metriplectic systems having the same Poisson
tensor and the same Casimir.
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1 Introduction

The nonlinear differential systems are studied both from theoretical point of
view and from the point of view of their potential applications in various areas. The
nonlinear systems present many times the property of sensitivity with respect to the
initial conditions (some authors consider this property sufficient for a system to be
chaotic). Applications of such systems have been found lately in secure communi-
cations [1,4]. Of the pioneering papers which proposed to use the chaotic systems
in communications are the papers of Pecora and Carrol [8,9]. Consequently, an
appropriate chaotic system can be chosen from a catalogue of chaotic systems to
optimize some desirable factors, idea suggested in [4].

These facts led us to study a new 3D polynomial differential system given by:

t=a(y—x), y=(c—a)xr —axz, 2= —bz+ xy, (1)

with a, b, ¢ real parameters and a # 0. Call it the T system. Some results regarding
the T system are already presented in [5] and [6], where we pointed out two particular
cases. The system T is related to the Lorenz, Chen and Lii system [3] being a small
generalization of the latter one.

The paper is organized as follows. In the first Section we recall some results
regarding the stability of equilibria. In Section 2 we present the pitchfork and Hopf
bifurcations occurring at the equilibrium points in the general case. Also, we show
that the T system belongs to a class of cvasi-metriplectic systems.

2 Equilibrium points of the system

Because the dynamics of the system is characterized by the existence and the
number of the equilibrium points as well as of their type of stability, we recall in the

© Mircea Craioveanu, Gheorghe Tigan, 2008
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Figure 1. a) The orbit of the Lorenz system for a = 10, b = 8/3, ¢ = 28 and the
initial condition (—0.04, —0.3, 0.52) (left); b) The orbit of the Chen system for
a =35, b=3, ¢ =28 and the initial condition (—0.1, 0.1, 0.4) (right)

Figure 2. a) The orbit of the Lii system for a = 36,b = 3,¢ = 19 and the initial
condition (—1,0.1,4) (left) ; b) The orbit of the T system for (a,b,c) = (2.1,0.6,30)
and the initial condition (0.1, —0.3,0.2) (right)
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following the equilibrium points of the system 71" and their stability.

b
Proposition 1. If —(c¢ — a) > 0, then the system T possesses three equilibrium
a

isolated points:

0(07 07 0)7 El (33‘0, Zo, C/(I - 1)7 E2(_$07 —Z0, C/(I - 1)

b b
where g = “E(C —a), and for b # 0, E(C —a) <0, the system T has only one
isolated equilibrium point, namely O(0,0,0),
Theorem 1. For b # 0 the following statements are true:
a) If (a>0,b>0,c<a), then 0(0,0,0) is asymptotically stable;
b) If (b<0) or (a<0) or (a>0,c>a), then O(0,0,0) is unstable.

For the other two equilibria, Ey o(+x0, £20,¢/a — 1), for b/a(c —a) > 0, using
the Routh-Hurwitz conditions we have:

Theorem 2. ([5]) If the conditions a+b >0, ab(c—a) >0, b(2a%+bc—ac) >0
hold, the equilibrium points E; o(£xo, £x0,c/a — 1), are asymptotically stable.

3 Pitchfork and Hopf bifurcations of the system T

Consider the parameter a as bifurcation parameter.

a) Bifurcations at 0(0,0,0)

Proposition 2. ([7]) If § = a — ¢ = 0 the equilibrium 0O(0,0,0) of the system
T wundergoes a pitchfork bifurcation that generates the asymptotic stable equilib-
rium point 0(0,0,0) if a > ¢, and for a < c three equilibria: 0(0,0,0) (unstable),
E o(£x0, £20,¢/a — 1) (locally stable).

Notice that the equilibrium O(0,0,0) can not undergo a Hopf bifurcation because

the roots of the characteristic polynomial of the Jacobian matrix of the system T
1 1
at 0(0,0,0) are \y = —b, Ao = 3 (—a — Vdac — 3(12), A3 = 3 (—a + V4ac — 3(12)

and the last two roots can not be purely imaginary because a # 0.
b) Bifurcations of the equilibria E; and Es.
We observe that the characteristic polynomial in this case is:
F ) ==X+ 22(a+b) + beh + 2ab(c — a) (2)

Because ab(c — a) > 0, the system 7" does not undergo pitchfork bifurcations at
E 2, so we study the Hopf bifurcations at these points. The following proposition
characterizes the imaginary roots of (2).
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b
Proposition 3. Consider —(c —a) > 0. The polynomial (2) has one real negative
a

root and two purely imaginary roots if and only if (a,b,c) € Q, where
Q={(a,b,c) eR3*|a>b>0,2a> + bc = ac}.
In this case the roots are: A\ = —a — b, Ay 3 = *iw,w = Vbe.

In the following we show that the system T undergoes a Hopf bifurcation at F;
(for Ey is similar). Remember that a is the bifurcation parameter.

c++/c? — 8bc

From 2a? + bc = ac one gets a = a; 1= . Denote A := a/(a) £ iw (a)

the complex roots depending on the bifurcation parameter a of (2). If a = a5 and
(a,b,c) € Q, from the above Proposition 3, we have A\; = —a — b and A3 = +iw
with w = V/be.

From (2) it follows that:

Re < dAdé“)

bc — 4ab bc — 4ab
a=as,\=ivbe 2bc — 2iv/be (a + b) 2bc+2(a+0b)

for ¢ # 8b because ¢ — 4a = ++/¢? — 8be, (b, ¢ > 0).

In the following we compute the index number K from the Hopf bifurcation
theorem [2], employing the central manifold theory.

Using the transformation (z,y,z) — (X1, Y1, Z1),

x:X1+a:0,y:Y1+xo,z:Zl+c/a—1, (3)
the system T leads to:
X1 =a(Y1 - X1), Y1 = —amZy — aX1Z1, Z1 = 2o(X1 + Y1) = bZ1 + X1Y1  (4)

or, in the normal form:

Xl —a a 0 X1 0
Yy = 0 0 —axp Yy + —aX1 74 . (5)
Zl ) ) —b Z1 X1Yi

The eigenvalues of the Jacobian matrix J,

—a a 0
J = 0 0 —axo
rog X —b

are, respectively A\ = —a — b < 0, A3 = Fiw,w = Vbe, b > 0, ¢ > 0, with
corresponding eigenvectors:

— 2 2 —
U1 (17 c—ci_ a7_z c—2a— b) 9 V2 (_ngo —|—iqx0,—ga:0,i> )
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a . a .
U3\ ——qZp — 1qTo, —— T, —1?
w w

2

v + v a a
with ¢ = Then the vectors v), = 2+ s = (——qxo,——xo,O),
w w

w? 4 a? 2

— —c+2 2
vy = U22.U3 = (qx0,0,1) and v <1, ¢t a,——\/c—2a—b> lead us to the
i c

transformation:
X X
Y] =P| Y
Z1 Z
where
a
1 ——qx0 qTo
- 2
p_ c+ 2a _a - 0
5 c
——Vvc—2a—-0 0 1
c
or, equivalently,
X X
Y |=P' 1
Z 71
where
c —qc —qxoc
P_1_1 —c+2a c+2vc—2a — bgxg c—2a
== w o — w q w

d ax ax a
2vec—2a—1b —2gqv/c—2a—b c+qgc—2qa

with d = ¢ + gc — 2qa 4+ 2v/ ¢ — 2a — bqxy.
Then the system (5) reads:

X X 0
y |=rPyr| Y |+P | —ax1Zy |, (6)
A Z X1
or, equivalently
X 2a_c ta 0 O X g1
. c
Z 0 —w 0 z 93
where
0
2
91 1| —a (X—gqxoY+q:U0Z> ——vec—2a—-bX + 7
g2 =P w c ) (8)
—c+2
93 (X - ngoY + qxoZ) ( et CLX — gycoY>
w c w
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or
1 2
g1 = cha (X — gqxoY+ q:L'(]Z> <——\/c —2a—bX + Z) —
w c
1 —c+2
——qxoC <aX — Eq:z:oY+ q:L'(]Z> < et aX - g:EOY> ,
d w w
1 2v/ec—2a—b 2
92:_c+ e Sl <X—2q$0Y—|—qxoZ) (——\/c—2a—bX—|—Z>+
d o w c
1 ¢—2 —c+2
_qc aw <(LX — ngpoy —I—quZ) ( €t “x — g:l;‘oY) ,
d w w

2 2
g3 = Eq\/c— 2a — ba <X — gq:z:oY —|—qxoZ> <——\/c— 2a — bX + Z> +
w c

—c+ 2a

1
+= (¢ + gc — 2qa) (aX — quoY + qwoZ) < X — Eng) .
d w w

Consider the 2-dimensional central manifold at the origin given by:
X=h(Y,Z)=AY?*+BYZ+CZ*+... (9)

Then, replacing (9) in (7) and taking into account that X =24YY + BYZ +
BY Z +2CZZ, obtained from (9), one gets:

X = BZ%0 — BY?w — 2CwY Z + 2AwZY + ... (10)
On the other hand, from (7) we have

X=a1Y?+aYZ+a32%+... (11)

where ) )
a 1 a

a1 = —20A+2—A — —¢*zdc—,

1 + c dq 073

2
1,35a

1, 51 a
= — - — = —x9g—2aB+2—B
Qg dq xocw dq ca w:l?(] ab + e

a? 1,
a3 = 2?0 + Eq caxg — 2aC.

Then, equalling the coefficients of the terms Y2, Z2, Y Z in the above relations
(10) and (11), one gets
1 a?

2.3
nC
on

2
Y?: —wB = —2aA + 2% A —5
c w

2

1 1 1
YZ:2wA —-2Cw = —q2a:gcE — Zq¢%ca’ =19 — 2aB + 2a—B,
d w d w c

2 a’ 1,
Z°:Bw=2—C+ 4 cazo — 2aC.
c
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Finally we get

1,5 —w?ea® +w?c?a? — wtc® + w?eada® — 4xdatc + 22¢a3c? + 2x3a°
A= —Zq c“xo

(w?c? — 2cad + c?a? 4 a*) dw? (—a + ¢) ’

B 1, o21x8ca+a’®—ca® +wic— :EgaQQ
~ a1 wd (w2c? — 2ca® + c2a? + a*)

O 1 55 2z3c%a+ 5ca® — 3c?a? — w?c? — cada® — 2at
- (W2e? = 2¢a’ + c?a® + a*)d (—a+ ¢)

Hence, the system (8) restricted to the central manifold is given by:

(2)-(55)(2)-(562)
where ¢*(Y,Z) = g2 (h(Y.2),Y. Z), ¢*(Y.Z) = g3(h(Y.2).Y, Z).

Now K can be computed as follows [2]:

16 | oy " avez: T aveaz T 973

1 822 822 822 823 823 823
+[g<g+g> g<g+g>_

3 2 3 2 3,3 3 .3
K(KZ)ZL[GQ g &g 89}+

16w |0YOZ \ Y2 ' 072 ) 0YO0Z \9y?2 ' 0272
8292 8293 8292 8293
Y2 9Y? ' 972 072 ]

Then
1 1 9 1 9 1
K =K(0,0) = ——xgcaqC + —xpa“qC — —x9cq”C + =avec — 2a — bCq+
8d 4d 4d d
-—aCq°b — —cAqxg — —a“B —caB ——a’Bqxg—
—i—dca q 8dc qxo 4d/wa qxo+8dwca qa:0+4dwa qTo
L 59 L 53 2 L 3C
—_ Bbrg — —— — —~ca*Bxy — ——ca“B - ——
2dwed © TP T e P 8dw ca o 8dwca o 8 dcq:n0+
+§gaqa:0 — c2q4a:éa3 — q4a5a:é — ;q‘l c—2a— ba5a:g+
4d 8d2wh 2d2w4 2d2w4

1
+ch4 c—2a — ba'zd +

4d2w4cq3 c—2a — ba'zd+

1 4 3,2 1 4 4. 2

1 4 3,2 1
ol 0 T a0 T ppat bt

2d?

1
2. 4 2.2 4
Tocaq — ST g —

—2—d2:130aq 3 oc a 2 +
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2d2 qu‘lm + @Jcocaq3 + SR cq4xé‘a4+
4d; —5 504 anQW—I— 8d2 7€ q2$§a3 + émW + deoch—i—
+$%a2q20 — @!EongwB — %%q%z 1;13;0 2ab — ggxocqa + zgznoqa +
+i§azocq2 + 2d an2wB + 2—1d—wB 2p + 4dAaqa:0 + %cana;o
Concluding we have the theorem:
Theorem 3. Ifa = as := cj:cft%c’ ¢ # 8b, the equation (2) has a negative so-

lution Ay = —a—0b < 0 together with two purely imaginary roots Ao 3 = fiw,w = Ve

such that R := Re <d)\ (e)
da la=as  =iw

FEq of the system T undergoes a Hopf bifurcation. In addition, the periodic orbits

that bifurcate from the equilibrium FEy for a in the neighborhood of as, are stable if

K <0, and unstable if K > 0. The direction of bifurcation are above (bellow) ag if

RK <0 (RK >0).

# 0. Consequently, if K # 0, the equilibrium

Remark 1. In the particular case a = 2.1, b = 1806, ¢ = 30 we have
K = —2815 x 1072, R = 0.28. So the periodic orbits that bifurcate from the
equilibria F1 o are stable and the bifurcation is above as.

In the following we show that the system T belongs to a class of cvasi-metriplectic
Systems.

Definition 1. Consider X a vector field on R3. The vector field X is called cvasi-
metriplectic, if there exists a Poisson tensor field P, a cvasi-metric tensor field g, a
Hamilton function H and a Casimir function S associated to P, such that:

X = PVH + gV5. (12)

Consider the vector field X = (z1, 22, x3) given by:

T = —a1T + a1y, T2 = axx + a3y — ayrz + ag, T3 = —asz + xy, (13)
with a;,i = 1, 6, real numbers.
Remark 2. 1. If a1 = a,a0 = ¢c,a3 = —1,a4 = 1,a5 = b,ag = 0, the dynamical

system associated to X is the Lorenz system.

2. If aq = a,a9 = ¢ —a,a3 = ¢,a4 = 1,a5 = b,ag = 0, the dynamical system
associated to X is the Chen (or Chen 1) system.

3. If a1 = a,a0 = 0,a3 = c,a4 = 1,a5 = b,ag = 0, the dynamical system
associated to X is the Lii system.
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4. If e = a,a3 = ¢ —a,a3 = 0,a4 = a,a5 = b,ag = 0, the dynamical system
associated to X is the T system.

5. If a1 = a,a3 = ¢ —a,a3 = ¢,a4 = 1,a5 = b,ag = m, the dynamical system
associated to X is the Chen 2 system.

Proposition 4. The vector field X (18) has the cvasi-metriplectic representation
given by:

X = PVH 4 g¢VS (14)
where
—ai 0 0
0 a0 0 .y tas
P = —a; 0 —=x , g = ay (15)
0 & 0 o 0y tas a5z
ai ai
_ Lo 2y _ _ 1o ~
H(x,y,z) = 2(y + a42®) —agz, S(z,y,z) = 52" — a1z with € € R.

The proof is immediately.

Observe that the Poisson tensor field P and the Casimir S are the same for
the all above five systems, consequently, the systems belong to the same class of
cvasi-metriplectic systems. In addition, for the system 7', the tensor g is in diagonal
form.

4 Conclusions

In this paper we further investigated a nonlinear differential system with three
equilibrium points, origin and another two. In the origin, the system displays a
pitchfork bifurcation and in the other two equilibrium points a Hopf bifurcation.
The system belongs to a class of cvasi-metriplectic systems.
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A numerical approximation of the free-surface heavy
inviscid flow past a body

Luminita Grecu, Titus Petrila

Abstract. The object of this paper is to apply the Complex Variable Boundary
Element Method (CVBEM) for solving the problem of the bidimensional heavy fluid
flow over an immersed obstacle, of smooth boundary, situated near the free surface
in order to obtain the perturbation produced by its presence and the fluid action on
it. Using the complex variable, complex perturbation potential, complex perturbation
velocity and the Cauchy’s formula the problem is reduced to an integro-differential
equation with boundary conditions. For solving the integro-differential equation a
complex variable boundary elements method with linear elements is developed. We
use linear boundary elements for discretize smooth curve, and free surface, in fact
we approximate them with polygonal lines formed by segments, and we choose for
approximating the unknown on each element a linear model that uses the nodal values
of the unknown. Finite difference schemes are used for eliminating the derivatives that
appear. The problem is finally reduced to a system of linear equations in terms of
nodal values of the components of the velocity field. All coefficients in the mentioned
system are analytically calculated. Those arising from singular integrals are evaluated
using generalized Cauchy integrals. After solving the system we obtain the velocity
and further the local pressure coefficient and the fluid action over the obstacle can
be deduced. For evaluating the coefficients and for solving the system to which the
problem is reduced, we can use a computer code.

Mathematics subject classification: 74S15.
Keywords and phrases: Boundary integro-differential equation, linear boundary
element, boundary element method.

1 Introduction

Let us consider a uniform steady potential plane free surface flow of a heavy
inviscid fluid past an arbitrary wing (obstacle) immersed in the immediate proximity
of the free surface. Assuming that the boundary I'of the wing is smooth enough to
avoid the existence of some angular points (and implicitly of a Kutta type condition),
we intend to set up a numerical procedure-backed by a CVBEM, for determining the
perturbation induced by the presence of the obstacle (wing) and the action exerted
by the fluid on this obstacle. The objective is to find the fluid velocity field and
the local pressure coefficient. Using a CVBEM with linear boundary elements the
problem is finally reduced to a system of linear equations. This problem is solved
in [2] using Schwarz principle, without a free-surface discretization, and in paper [1]
by means of linear boundary elements, but for obtaining the system’s coefficients, a
theorem which makes connection between the analytic function w (z), defined by the

© Luminita Grecu, Titus Petrila, 2008
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h (<)

deg , and w/(z) is used. In the herein paper other

contour integral w (z) = /
techniques are used for evl;luating system’s coeflicients. For a better understanding,
a short presentation of the problem is considered necessary, and it is made according
to [2].

By splitting the velocity potential ® into the unperturbed (uniform) stream po-
tential and the perturbation (due to the obstacle) potential, and using dimensionless
variables we have ® (z,y) = z+¢ (x,y), where ¢ (x,y) is the perturbation potential
which satisfies the Laplace equation Ay (z,y) =0, = € (—o0,+00), y € (—00,0).

Assuming, at the beginning that the free surface can be approximated by the real
axis Oz, by linearizing the Bernoulli’s integral, the following boundary condition on
free surface holds:

Po . Op
8%2 +k08_y :Oa T c (_OO7+OO)7 yzoa (.’L’,y) ¢P7 (1)
where kg = L Fr = L L and U being the characteristic length and velocit
0 — F?"2’ - \/g_L’ g g y
On the surface of the immersed wing the slip condition becomes
dp
£ r= —n, 2
on T " 2)

where 7 (ng,n,) is the outward unit normal drawn on I' while, on far field,
lim ¢ (z,y) = 0.
r— 00

By introducing the stream (perturbation) function ¢ (z,y), and by using the
complex variable z = x + iy and the complex (perturbation) velocity, w = u — iv,

(u= g—i, v = g—('yp), the complex (perturbation) potential f (z) = ¢ (z,y) + i (x,y)
satisfies relations:

G_Op o BF e i o

Az ozr oz O a2 T 92 dz Oy’

Hence the previous conditions (1) and (2) become

d? d

Im(i—f—k‘o—f> =0, for z=z€R (y=0);
z dz

dz
By introducing the holomorphic (in the flow domain) function F', defined by:

Re (d—f (na +my)> = -ng, on T (3)

df df dw
F =1—= —kyp—=1— — 4
(2) =i5 —ko- =i~ —kow (4)
we get:

ImF (z) =0, for z=x € R. (5)
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2 The Boundary Integro-Differential Equation

As lim F(z) = 0, the use of the Cauchy’s formula for the whole domain (the

|z]—o00
lower half plane without the obstacle domain) allows us to write

—+00

o [ ac—re) - o [ (6)

211 S— 2z 21 ¢ —z
— 00 T

Replacing the expression of F' from (4) in the above relation and using (5) we
can write:

400
r

— 00

3 The Discrete Equation

For solving the integro-differential equation (7) a complex variable boundary

dw (2)
d

an appropriate finite difference scheme will be used. Following the same steps as
in [2], the border I' is discretized by choosing a set of control points of affixes z;,
1 = 1, N. Consequently the smooth curve I' is approximated by a polygonal line
made by segments Lj;, j = 1, N, whose edges have the affixes 2j, Zj+1, 3 = L, N,
ZN41 = z1. Using linear boundary elements (L;) and a linear approximation for
w (2) of the type (see [3])

elements method with linear elements will be developed. As regards the term

~ S — Zj+1

T (5) = w(z) A

+w(zj+1) Jj=1LN (8)

Zj — Zj+1 2j = Zj1’
(precisely all the elements with index N + 1 are seen as having the index 1), by
denoting w (z;) = w; and by introducing the additional denotations

Zj—§

a;(z) = S A ds; bii1(z) = d
' L/(Zj—zj+1)(<—2)2 ) 1) /(Zj—zj+1)(<—Z)2 ¢ 0

J J

) = koi (§ = 2j+1) )= koi (2 — <)
o L/ G- nk) L/ ETE Y

m; =a; +¢j, Njy1 = j+1+dj+1, Aj:mj—l—nj, j=1,N (10)

equation (7) gets the form:
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+00
L [ Re(F(q)), | dw(z)
o p— ds + T + ikow (2 5 Z w; A (11)

—0o0

The involved integrals may be analytically evaluated, and so the above unknowns
coefficients. Making the effective calculations and considering that zy = zn, we get
for 7 = 1, N the following expression for them:

A = [1 + ik (2 — 2j+1)] In <Zj+1 — z> N [—1 + ik (zj—1 — z):| " <ﬂ>
Zj = Zj+1 Zj— 2 Zji_1— 2 PRp—
— (12)
Now if we let z — z; € ', i = 1, N , backed on the results of [4], we obtain:

+00o
% Reg(%i:))dg + dwT(z) + ikow (z;) = ij ij (13)
—o
The two indexes point out that the limits of coefficients (11), when z — z; € T, are
considered.

Concerning the coefficients from (11), their calculation is performed by imposing
effectively 2 — z; € I' in the previous expressions of Aj,so in (12). Except the
elements originated from the integrals calculated on segments I';_jand I';, which
become singular, this implies a simple replacement of z with z;. With regard to the
coefficients coming from the singular integral, we shall use some results obtained in

[5] for the evaluation of a principal value (in the Cauchy sense) of a singular integral
of the type [ &df (" being a closed segmentary smooth curve) and the
T —Zz

equality lim (z — z;)log (z — 2z;) = 0 (see [6]). We get the following expressions:
z—2z;

Aij _ |:1 —|—ik‘0 (ZZ' — Zj+1):| In (Zj—l—l - ZZ') + |:—1 +’U€0 (Zj_l - ZZ):| In < Zj — Z; > :
2 T Zj+1 25— %4 Zj—1 — Zj Zj—1 — %4

]7&2_17,572—1_17

i Zi+1 — %4 1+ln]zi_1 —ZZ" —1+ln]zi+1 —ZZ"
Aii = Zk() In < > + + ;
Zi—1 — %4 Zi—1 — %4 2 T Zi+l

'_1 ik o — 2 PR 1 1 PR
Aii L= + 1Ko (Zz 2 Zz) In Zi—1 Zi n +In |zz 1 Z
Zi—2 — Zji—1 Zi—2 — %4 i — Zi—1
’1 ik RV . . 1 1 . _ .
Apy = + iko (2 ZZ+2):| In <zl+2 zl> N +1In|z;41 — 2 (14)
L Zi4l — Ri4-2 Zi+l — %4 Zidl — %

where 7,7 = 1, N, while by index N 4+ 1 we should understand 1, by N 4+ 2 we
understand 2, by 0 we understand N, by —1 we understand N — 1.
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The complex velocity derivative at node 7 is approximated by a backward finite

dw (z; i) —w(zi- : .
difference scheme, namely wd(z ) =Y (z) — w(z 1), and is replaced in (13). We
z Ri T Zi—1

obtain the following system of equations:

+00
F i — W;—
_;/Ra<m&+w Wiy

2T S— 2z Zi — Zi—1
—00 7j=1
or the equivalent form:
L TRe(F(), &
e S ~
%/i:Z“ZZW%”ﬁW (16)
0 Jj=1
where
~ 1 1 27
Ay =———-A 1A = A — — | — 1;
) 27Tk0 s #Z ] 7£Z+ i 27_‘_]{:0 < 1 Zi_zi—1> )
~ 1 211
A1 =——— | Ay_ _ 17
i1—1 27T]<30 < 1 1+Zi_zi—1> ( )

By denoting with v,,vs the normal and the tangential, respectively, com-
ponents of the perturbation velocity we can write that, on the border, w =
(vn, — ivs) (ngy +iny) while on T', v, = —ny, so that w = (—ng —ivs) (ng +iny).
Equation (16) becomes:

1 Re (F al
o / f— zz: —ivl) (nd + mJ) A,] (18)

As the perturbation vanishes at far field we can accept that

~+o00 b
LRl L R, )

2T S — 2z S— 2
—0o0 a

Taking into account that on the free surface the following condition holds:

1 2
Re (F (2)) = —k—% — kou, z = x, and choosing M + 1 equidistant nodes on

it, zo=a,xp =a+k—— M , k=1, M, in order to obtain a discretization of the free

surface into M isoparametric linear boundary elements we get:

Ti+1 1 92u

b
1 T Rooaz _ FoU kou
— dx
2T / S —2z 2772/ S —2 Z/ T — 2z
x] x]

(20)
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For the isoparametric linear boundary element [x;,x;11] we have: x = z; +
t(xppr —xy), u=wu +t(uy —w) te0,1].
Following the calculations we have

1 9%u

Ti41 __ k, 8 2 _ k’(]’LL

/ %dm = Bliul + Cli (ul+1 — ul) = (Bli — Cli) uy + Cliulﬂ (21)

T !
where .

By = —ko ( -
li 0 517H—1 €y /5171 —I—t 5171-1—1 —5171) s
0

and

tdt
o+ t(v —x) — 2

Cii = —ko (2141 — 1)

o _

Concerning the integrals

dt

Iy =
o+t (2 —2) — %

o _

and
1

/a:l+t xl+1—xl)—z,

[e=]

they could be expressed analytically, precisely we have

1 Tii1 — % 1 T — Z;
Io = ("), L= - 1o,
Ti41 — Ty — % Ti41 — X Zi4+1 — 2

where for the complex logarithm the main branch is considered. So, coefficients that
arise in (21) have expressions:

Bli = —k() In <%> s Cli = —k() [1 - [() (xl - 22)] (22)
Finally, denoting by B = S (B — Cy) = ko 1—1Iy(x1—2)], C =
’k: li 2 2 Tl
Cll = [1—Ip(x; — 2)], (20) becomes:
2T o
1 b M-1
2— / c— 2 Z Bl/zul + Cl/iul-l-l] (23)

=0
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For sake of simplicity we consider v’ = v;, i = 1, N , and using the above relation,
and (19) we obtain the equivalent form for system (18):

M-1
Z [Bjw + Crjugi] Z —iv;) (] + in)) Aij (24)
=0 j=1

As the number of unknowns N + M + 1 is greater than the number of equations for
“closing” the system we should now perform z — xp, k = 0, M in relations (11)
and (12). So we get

—+00
1 Re (F (s)) dw ()
oy / f— ds + . + ikow (xy) Z Ak] (25)

where Aj; are the nonsingular integrals whose exact expressions are:

. 1+ ik _ . L
Akj:[ + iko (g 2g+1)]1n<2’]+1 $k>+

Zj = Zj+1 Zj — Tk
i |:—1 +ik‘0 (Zj_l — xk):| In < Zj — Tk ) ' (26)
Zj_l — Zj Zj_l — Tk

Then through (24) and a forward finite difference scheme for the complex velocity
derivative of first M control points on the free surface, we get:

~ w (wx) = w (w141)
[Biyu + Clurgr] + —— BEL +ikow (zx) =
=0 Lk — Tk+1
== Z wjAy;, k=0,M—1 (27)
d - _
For x;, = 2 a backward finite difference w (@) _ Y (ar) = w(@n-1) is to
X TM — TM—-1
be envisaged. Hence
- w (@ar) —w (@rr-1)
M) — M-1
lz_g [Blyyw + Cippugga] + prE— +ikow (zp1) = 57 Z w;Ap; (28)

where the coefficients By, and Cj, have analogous expressions with those arising
n (24), the only one difference being that now, for all nonsingular integrals (i.e.,
when zj, is not a node of the element on which the integral is calculated), a natural
logarithm of a real number is implied.

Thus,

k —ko
Bl = s> [1— Iy (w151 — 2:)],Cf; = o

- (1 To (a1 — =) (29)
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1 _
with Iy = In | 2 ‘ for #k—1,1#k when k=1,M —1;1#0
Ti4+1 — 2 T — Tk

when k = 0; ] # M — 1 when k = M. For the singular integrals, by using their finite
parts, we finally get:

ko

—ko
5 Cr—1x = Cr. = Coo = Chyy_1n = o (30)

Bj_1y, = Bk = Byo = By—1m =
By replacing in (27) and (28) the expression of the complex velocity on the
boundary, as function of the perturbation velocity components, and using the de-

notation s for v evaluated on the free surface (for avoiding any confusion), we can
write for k =0, M — 1

M—1 ) .
Up — 18k — Ug41 +2Sk+1 | . )
Z [Blkul + Cl/kul-i-l] + + + + iko (ug — isg) =
1=0 T — xk)-i—l
N
1
=5 — 1, (nj +n )Ak], (31)
J=1
respectively, for k = M,
= / Uy — ISpM — UpM—1 +iSp—1 . .
Z [BIMUI + ClMUH-l] + + ikg (UM — ZSM) =
=0 TM — TM—-1
N
1 N
=5 — ;) (n}, 4+ ind) A (32)
g ]:1

In this way we have obtained the rest of the M + 1 equations that ensures the
mathematical coherence of our mathematical problem, i.e., the solving of the system
for the components of the perturbation velocity on the free surface and on the border
(boundary) of the obstacle. The final system which should be solved is made by
equations (24), (31) and (32).

For the outward normal components at the control points on the boundary, we

; Imag (z; — 25
also have expressions depending on points coordinates: nj = |g( J ]|+1)'
Zj T Fj+l
; —Real (z; — z; . :
ny = (% J +1), and consequently all the coefficients which are present

.
in the ﬁna‘l ]syste];rll ‘can be expressed as functions of the discretization nodes co-
ordinates. Their calculation, system’s solution and evaluation of fluid action over
the body, expressed by the local pressure coefficient, can be performed by a com-
puter, irrespective of the obstacle shape and the discretization mesh used for the
boundaries.

After solving the system the problem is reduced at, it is also possible to find the
shape of the unknown free surface using the velocity field and the Bernoulli relation
(1). But this will be the objective of a further work.
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The sets of the classes ijk and their subsets

Tadeusz Konik

Abstract. In this paper the sets of the classes J\/Zp,k having the Darboux property in
the generalized metric spaces (E,[) are considered. Certain properties for these sets
and their subsets in the generalized metric spaces (F,l) and in the Cartesian space
have been given here.

Mathematics subject classification: 53A99, 54E35.
Keywords and phrases: Generalized metric spaces, tangency of sets.

1 Introduction

Let (E,l) be a generalized metric space. E denotes here an arbitrary non-empty
set, and [ is a non-negative real function defined on the Cartesian product Ey X Ejy
of the family Ej of all non-empty subsets of the set F.

Let k be any, but fixed positive real number, and let a, b be arbitrary non-negative
real functions defined in a certain right-hand side neighbourhood of 0 such that

a(r)——0 and b(r) ——0. (1)

r—0+ r—0+

We say that a pair (A, B) of sets of the family Fy is (a, b)-clustered at the point
p of the space (E,1) if 0 is the cluster point of the set of all numbers r > 0 such that
the sets AN Sj(p,7)q(r) and B N Sy(p,7)y(r) are non-empty.

The sets Si(p,7)a(r)> Si(p,7)s(r) (see [12]) denote here, respectively, so-called
a(r)-, b(r)-neighbourhoods of the sphere S;(p,r) with the centre at the point p € E
and the radius r > 0 in the space (E,1).

The tangency relation 7j(a,b, k,p) of sets of the family Ej in the generalized
metric space (E,1) is defined as follows (see [12]):

Ti(a,b,k,p) = {(A,B) : A, B € Ey, the pair (A, B) is (a, b)-clustered

at the point p of the space (F,[) and

1
r_kl(AmSl(p7r)a(T)7BmSl(par)b(T))%O}' (2)

r—0t

If (A,B) € Ti(a,b, k,p), then we say that the set A € Ey is (a,b)-tangent (or
shortly: is tangent) of order k to the set B € Fy at the point p of the space (F,I).

© Tadeusz Konik 2008
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Let p be an arbitrary metric of the set E. By d,A we shall denote the diameter
of the set A € Ey, and by p(A, B) the distance of sets A, B € Ej in the metric space

(E7 p)7 i'e'
dyA = sup{p(z,y) : v,y € A} and p(A,B) = inf{p(z,y): € A, y€ B} (3)

for A, B € Ey.

Let f be any subadditive increasing real function defined in a certain right-hand
side neighbourhood of 0 such that f(0) = 0.

By 3§}, we will denote the class of all functions [ fulfilling the conditions:

19 1: By x Ey — (0,00),

20 f(p(A, B)) <U(A,B) < f(d,(AUB)) for A,B € Ey.
It is easy to show that every function [ € §y, generates in the set E' the metric lg
defined by the formula:

lo(z,y) = l({z},{y}) = f(p(x,y)) for z,ycE. (4)

We say (see [5]) that the set A € Ey has the Darboux property at the point p of
the generalized metric space (E,[), and we shall write this as: A € D,(FE,1) if there
exists a number 7 > 0 such that AN Sy(p,r) # 0 for r € (0,7).

It is easy to notice that, if the set A € Ey has the Darboux property at the point
p of the generalized metric space (F,[), then every set Ey > B D A has also this
property at the point p of this space, i.e.

(Ae Dy(E,l) N ACBe€E) = BeDyE,]I). (5)
__ In this paper we shall consider some problems concerning the sets of the classes
M), . on the Darboux property at the point p of the generalized metric spaces (£, 1)
for the function [ € §y,. Some theorems for the sets of the classes M, ;, will be given.

2  On the sets of the classes ]\/Zp,k

Let p be a metric of the set FE, and let A be any set of the family FEj of all
non-empty subsets of the set F. By A’ we shall denote the set of all cluster points
of the set A of the family FEj.

Let us put
p(z, A) = inf{p(z,y): ye A} for z € E. (6)

The classes of sets ]\7107;.3, mentioned in the Introduction of this paper, are defined
as follows (see [5]):

My = {A € Ey: pc A and there exists p > 0 such that

for an arbitrary ¢ > 0 there exists ¢ > 0 such that
for every pair of points (z,y) € [A, p; i, k]

: px,A) p(,y)
if ,x) < 9 and < 4, then <€y, 7
o) Pk (p, ) Pk (p, ) } ")
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where

[A,pip, k] ={(z,y) : z€ E, ye A and pp(x,A) < p"(p,z) = p*(p,v)}.  (8)
Let A, B be arbitrary sets of the family FEy.
Lemma 1. If A C B, then [A,p;u, k] C [B,p; u, k.

Proof. Let us assume that (z,y) € [A,p;pu, k| for x € E and y € A. Hence and
from the definition of the set [A, p; u, k] it results

pp(z, A) < p*(p,x) = p*(p,y). 9)

Because A C B, then p(z,B) < p(x,A) for € E. From here and from (9) it
follows that

pup(z, B) < p*(p,z) = p*(p,y) for z € E and y € B,
which yields (z,y) € [B,p;u, k]. Therefore the inclusion [A, p; u, k] C [B,p;u, k] is
satisfied. O
Using this lemma we prove the following theorem:

Theorem 1. If A € Ey is an arbitrary subset of the set B € Mp,k and p € A’, then
A€ MpJf.

Proof. Let us assume that B € Mp,k. From here and from the definition of the classes

of sets Mp,k it follows that for an arbitrary € > 0 there exists a number 6; > 0 such
that for every pair of points (z,y) € [B, p; , k]

p(z,y)
<e 10
Pk (p, @) (10)
if only
p(p,x) <061 and plz, B) < 0. (11)
’ p*(p, )

We shall prove that for an arbitrary ¢ > 0 there exists d9 > 0 such that for
every pair of points (z,y) € [A, p; u, k] the inequality (10) is fulfilled if

p(z, A)
PF(p, x)

p(p,x) < d2 and < 0. (12)

If the inequalities (11) are fulfilled, then from here and from Lemma 1 of this
paper it follows that the inequality (10) is satisfied for every pair of points (z,y) €

[A, ps p, K]
Let us put dy = min(%,(ﬁ). Hence, from the assumption that p € A’ and from

the condition (12) we obtain the inequality (10), what means that A € Mp,k' This
ends the proof. O
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In the paper [10] was proved the following (see Theorem 4.3):

Theorem 2. If | € §;,, the sets A, B € Ey on the Darbouz property at the point p

of the space (E,1) are subsets of a certain set C € M, and the functions a,b fulfil
the condition b
and ﬂ

Tk r—0+ T r—0+

then (A, B) € Ti(a, b, k,p).

ar)

; (13)

From above theorem, Theorem 1 of this paper, and from symmetry and transi-
tivity of the tangency relation 7j(a, b, k, p) result the following corollaries:

Corollary 1. If | € 3y, the functions a,b fulfil the condition (13), then
(A, B) € Ti(a,b,k,p) N (B,A) € Ti(a,b,k,p) (14)
for arbitrary sets A, B € Ey such that AC B, A€ Dy(E,l) and B € ]\7p7k.

Corollary 2. If | € §;,, the functions a, b fulfil the condition (13), then for arbitrary
sets A, B,C € Ey such that AC B, A€ D,(E,l), Be M, and C € My, ,ND,(E,I)

(A,C) € Ti(a,b,k,p) < (B,C) € Ti(a,b,k,p). (15)

Figure 1

Below we shall give the examples of sets of the class Mp,k which are tangent in
the two-dimensional Cartesian space £ = R?.

Example 1. Let £ = R? be the two-dimensional Cartesian space. Let ¢ be an
increasing differentiable function defined in a certain right-hand side neighbourhood
of 0 such that ¢(0) = 0.

Let A C E, B C E be the sets of the form (see Figure 1)
A={(t,0): t>0}, B={(t,¢""t): t>0, keN}. (16)

The sets A, B defined by the formula (16) are the sets of the class Mp,k, where
p=(0,0).
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In the paper [11] I proved (see Example 2.1) that B is the set of the class Mp,k.

Now we shall prove that the set A defined by (16) also belongs to the class Mp,k.
In the first place we shall prove that for an arbitrary € > 0 there exists §; > 0 such
that for every pair of points (z,y1) € [A, p; i, k]

,O(l‘, yl)
P (p, x)

<, (17)

when

p(z, A)
r=ppx)<d and ——-—7F=
o) < Pk (p, )

Let y} be the projection of the point x € E the set A, i.e. such point of the set
A that p(z,vy}) = p(z, A). Because x = (t,£v7r? —t?) for 0 <t < r, then

plyry) =7 —t=(r =t < /(r+8)(r —t) = Vr? = 12 = p(x,3}),

that is to say,

< 6. (18)

p(y1,y1) < p(x, A). (19)
1
Let p =2, §; = min <§, %) Hence, from (18), (19) and from the triangle inequality
we have , )
p@y1) _ p@ i) +plyryn) _ 20(z, A)

pr(p,x) ~ P*(p, ) - ) T
which yields the inequality (17). From here it follows that the set A € Mp,k.

Let now ¢ be a increasing function of the class C (homogenous function together
with 15 derivative) defined in a certain right-hand side neighbourhood of 0 such that
©(0) = 0. Using the de L'Hospital’s rule and mathematical induction we can easily

prove that
k+1 t
L ()——>0 for ke N. (20)
tk t—0t

From this it follows immediately

(10216-1'2 (t)

oR ——0 for keN. (21)

t—0t

Example 2. Similarly as in Example 1, let £ = R? be the two-dimensional Carte-
sian space, and let A, B be sets defined by (16). Let f = id, where id is the iden-
tity function defined in a right-hand side neighbourhood of 0. Let moreover a,b be
functions defined in a right-hand side neighbourhood of 0 and filgilling the
condition (13).

We shall prove that (A, B) € Tj(a,b, k,p) for k € N and p = (0,0). Let y3 be an
arbitrary point of the set B. Then yy = (¢, "1 (t)) and

r=p(p,y2) = \/m- (22)
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Hence it follows that y; = (1/t2 + ¢2k*2(t),0) € ANS,(p,r), where S,(p,r) denotes
the sphere with the centre at the point p and the radius 7 in the metric space (E, p).

From the assumptions on the funcion ¢ and from (22) it follows that » — 07 if and
only if ¢ — 07. Hence and from (20), (21), (22) for r > 0 we have

1

(V12 4+ @2 +2(t) — 1)? + * (1)

RN 2 —
P (W1, 2) (12 + p2F+2(1))k
_ 2t2 + (,02k+2(t) —t t2 + (’02k+2(t)
= (2 + p2F+2(£))k
B 2(‘0216—1—2 (t) 4 t2 — /12 + (‘02k+2 (t) 1
- +2k (1 + (p2k+2(t)/t2)k 0+
N U VR R WY o P 2(1)
12k $2k—1 o 12k £2k=1(\ /12 1 2R F2(1) + 1)
_ Q02k+2 (t) B Q02k+2 (t)
t2k 2R (/14 o2 H2() /2 + 1)

2
- Q02k+2 (t) 1 Q0k+1 (t)
- 2T 1- k 0,
t L4+ /1 + @2 F2(8) /12 ) 10+ t t—0+

that is to say,

1
P y2) — 0. (23)
From here, from the inequality
d,(AUB) <d,A+d,B+ p(A,B) for A, B € Ey, (24)

from the fact that f = id and from Theorem 2.1 of the paper [8] we obtain

1 1
FANSP )ae), BOSIP1)or) < g do((ANSi(p,7)a(r) U (BN SiP, 7))
1 1
< T_kdp(A N Sl(p7 74)0,(7“)) + r_kdp(B n Sl(p7 74)%)(7‘))
1
+ T_kp(A N Sl(p7 74)0,(7“)7 BN Sl(p7 74)%)(7‘))

1 1 1
< T_kdp(A N Sl(p7r)a(r)) + T_kdp(B N Sl(par)b(r)) + T_kp(y17y2) —0,

r—0t
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ie.,

AN SI(p, )a(ry> BN Si(p,7)p(ry) —— 0. (25)

1
Tk r—0+

Because the pair of sets (A, B) is (a,b)-clustered at the point p of the metric
space (F, p), then from here and from (25) it follows that (A, B) € Tj(a,b, k,p) for
ke N.
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Abstract. We study asymptotic average scheme for semi-Markov queuing systems
using compensating operator of the corresponding extended Markov process. The
peculiarity of our queuing system is that the series scheme is considered with phase
merging procedure.
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1 Introduction

The queuing system (QS) of [SM|M|1|oo]™ type means that the input flow is
described by a semi-Markov process, the service time is exponentially distributed,
there are N servers connected by a route probability matrix. So the queuing net-
works is considered with a semi-Markov flow. The peculiarity of our queuing system
is that the series scheme is considered with phase merging procedure [1]. The ave-
rage algorithm is established for the queuing process (QP) described the number of
claims at every node. Analogously problem was investigated in work [1].

2 Preliminaries

The regular semi-Markov process k°(t), ¢ > 0 on the standard phase space (E,
E) in the series scheme, with the small series parameter ¢ — 0 (¢ > 0), given by the
semi-Markov kernel [1, 3, 4].

Q°(k,B,t) = P*(k,B)Gx(t),k € E,B € e,t > 0. (1)
The stochastic kernel
P¢(k,B) = P(k,B) + P (k, B). (2)
The stochastic kernel P(k, B) is coordinated with the split phase space

N

E=|J B B[ B =0k #K, (3)
k=1

© V.Korolyk, Gh.Mishkoy, A.Mamonova, Iu.Griza, 2008
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as follows

P(k, Ep) = 6(r) := { (1): ; g: (4)

The perturbing kernel P;(k, B) provides the transition probabilities of the embedded
Markov chain k;, n > 0, between classes of states E;, 1 < k < N, which tend to
zero as € — 0.

The renewal moments 7, n > 0, are defined by the distribution functions

Go(t) = P(fpsr < HkE = 1) = P(6,, < 1), (5)

here 0,11 = Ta1—Tn, n > 0, are the sojourn times. For more details of semi-Markov
process see monograph [1, Ch 1].
Introduce the mean values of sojourn time

g(k) == B0, = / G(t)t, G(t) =1 — Gy(t), (6)
0

and the average intensities

q(r) =1/g(k),x € E. (7)

In what follows the associated Markov process k°(t), t > 0, given by the generator

Qulk) = a(x) / P, dy)[o(y) — o()]. (8)

E

is uniformly ergodic in every class Ej, k € E, E= {1,2,..., N} with the stationary
distributions 7 (dk), k € E. The corresponding embedded Markov chain kO =
k%(7,), n > 0, is uniformly ergodic also with the stationary distributions py(dr),

)
~

k € E. Note that the following relations are valid:

me(dr)a() = qrpr(ds), g = / T(di)q(). (9)
I

According to Theorem 4.1 [1, § 4.2.1, p.108] the merged process v(k*(t/e)) con-
verges weakly as € — 0, to the Markov process l;:(t), t > 0, on the merged phase
space F = {1,2,..., N}, given by the generative matrix Q= [Gkr; Ky 7 € E]

We assume that the merged Markov process l;:(t), t > 0, is ergodic with the
stationary distribution 7t = (7, k € E).

3 Queuing process in the networks

The evolution of claims in the networks on E = {1,2,..., N} is defined by the
route matrix Py and the intensity vector of exponential service time u = (ug, k € E).
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The queuing process in average scheme is considered in the following normalizing
form:
US(t) = ep°(t/e?),t > 0,6 > 0, (10)

where p°(t) = (p5(t), k € E) is the vector with the components p(t) — number of

claims at node k € E at time ¢.
The queuing process U¢(t) in average scheme is considered under the following
assumptions.

A1l: The queuing networks is open, that means the route matrix satisfies the
condition:

N
Pho=1- Zpgr,ma;{pgo > 0. (11)
p— kek

A2: There exists nonnegative solution of the evolutionary equation

dU°(t)/dt = C(U°(t)), U°(0) = uo, (12)
where the velocity vector )
is defined by its components
Cr(u) = () + Ak, (u Z frttr [pri; = Ork], Ak = TGk

Theorem 1. Under the assumptions A1-A2 the weak convergence U®(t) =
UY(t),e — 0, takes place.

Corollary 1. Let exist an equilibrium point u® > 0 satisfying

C(u®) = 0. (14)
Then under initial condition U®(0) = ug,e — 0, the weak convergence U¢(t) =
ug, € — 0, takes place.

Remark 1. The vector 7 = (g := qtkqr, k € E), ¢ ' = > #rqe describes the
kek

stationary distribution of the Markov process k(t), t > 0, defined by the generating

matrix (see [1, Theorem 4.1])

Q = [pkrakar € E]vpkr = /Pk(dﬁ)Pl(/i, ET’) (15)
I3

Indeed (see [1,(4.17) and (4.19)],

Zﬂkqwkr Z ArQrPrDir = D ArGkPrr = Y Fair = 0. (16)
K P
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4 Proof of Theorem. Compensating operator
The extended Markov renewal process
uf, = us(15), kS = k°(15), 75 = %1, m > 0, (17)
is characterized by the compensating operator (CO) (see [1,Ch 1, 2])
2

LEQO(’U,, "i) =€ Q(H)E[Qo(u;-i-la 7EL+1) - (,D(U, H)]u;:z =u, kz = K. (18)

The key step in asymptotic analysis of the QS is to construct an asymptotic
expansion of the CO (18).

Lemma 1. The CO (18) can be represented in the following form

Lfo(u, k) = e 2q(r)[G* (k) P*D* (k) — I, (19)
where
G (k) = | Ge(dt)Ts. (20)
/

The semigroup 'y is defined by the generator

N
Pg(n) = 3 Are(w)lip(u + 2epn) — (), (21)
k,or=1

Cky ‘= €p — €L, Cf = (5klyl S E)

The operators D*(k), k € E, are defined by

A~

DE(k)p(u) = d(u + e%epi), k € E. (22)
The operator
P =P+eP, (23)
where
Po() = [ Plsdn)os). Pt = [ Pilsdy)oty) (24)
E E

Proof of Lemma 1. The representation (19) is direct conclusion of the equality
U1 — U, = B (Ont1) + eent1,

where (3°(t), t > 0, is the Markov process given by the generator (21).
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Lemma 2. The CO (19) admits the following asymptotic expansion on the test-
function ¢(u, r) € C3(R) uniformly in k € E:

L5 (k) 1) = [72Q + e71Q1 + Qalk) + 65, (W) p(u, ), (25)
where
Qulr) = a(x) / P, dy)lo(y) — o(x), (26)
E
Qugp(r) = () / Py (i dy) (), (27)
E

A(K) = e(k), k € ), Mi(r) = (r)6k (5), Qa(k)p(u) = [(u) + A(r)]¢ (u)  (28)
and the negligible term 05 (k)p(u) — 0 as e — 0, p(u) € C3(RYN).

Proof of Lemma 2. The following identity is used below:
GD-I1=G-I1+D—-1+(G-1)(D-1),
and asymptotic expansion on the test- function ¢(u) € C3(R"N)
e2q(R)[G* (k) — I)Pp(u) = [g(r)G(rK) P + 65(k) Plio(u),
e 2q(r)P[D? (k) — Ip(u) = [a(k) PD(k) + 03(x) Pl (u),
e2q(r)ePo[D*(k) — Ig(u) = [eq(r) PLD(k) + e85 (r) P (u),
e 2q(k)[G*(r) — I]P[D*(k) — () = O54(r) P p(u)
is a negligible term.

The limit operator in the theorem is defined by a solution of singular perturbation
problem for the truncated operator

Ly = e2Q +e71Q1 + Q2(k). (29)

Lemma 3. The limit operator L in the theorem is defined by formulae (see [1,
Proposition 5.3., p.146]: R )
L = TIIQ,(x)IIII, (30)

where the projectors 11 and II act as follows:
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Corollary 2. The limit operator L in Theorem is defined as follows

N
Lp(u) = C(u)g' (u) = Y Cr(u) gl (u), ¢} (u) = dp(u) /uy, (31)
k=1

where C(u) = v(u) + A, Ci(u) = Y (u) + Fege, A = (Frgr, k € E).
The last step of the proof of theorem is realized by using Theorem 6.6
from [1, Ch. 6, p.202].
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