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UNSUPERVISED CLASSIFICATION FOR DESIGNING SPEAKER
IDENTIFICATION SYSTEMS

MARGIT ANTAL AND ANNA SOOS

Abstract. We compare recognition performance of Vector Quantization
method (VQ) and Gaussian Mixture Modeling method (GMM) in normal
speech conditions. We performed measurements to emphasize the relation-
ship between the size of models -number of clusters or number of compo-
nents of mixtures— and size of the system. We also conclude that the VQ
method is a particular case of the GMM method. The results show that
the VQ sometimes overperfoms GMM which has a serious shortcoming,
particularly when a mixture distribution consists of several overlapping
distributions.

1. Introduction

Unsupervised classification is also known as data clustering, which is a generic
label for a variety of procedures designed to find natural groupings, or clusters, in mul-
tidimensional data based on measured or perceived similarities among the number of
clusters, the clusters’ shapes and the clusters’ sizes. In this article we applied unsu-
pervised classification for designing speaker identification systems and we performed
several measurements to show the relationship between number of clusters, used to
represent speakers’ models and identification system’s accuracy.

The goal of a speaker identification system is to automatically determine a
speaker’s identity using an utterance from the speaker. Such a system may be text-
dependent—when the speaker must pronounce a text chosen randomly by the system
from a fixed vocabulary—, or may be text-independent, when an arbitrary text is
allowed to be uttered. Our system was developed for the text-independent case.

Several methods were studied for text-independent speaker identification sys-
tems including Vector Quantization methods (VQ) [1], [2], [3], Gaussian Mixture
Model method (GMM) [4] and Hidden Markov Models [6]. These methods belong to
the model-based approach. For each speaker a statistical model is created to char-
acterize the speaker’s voice. These statistical models do not contain any information
about interspeaker variabilities.

In this article we try to show that the Vector Quantization method and the
Gaussian Mixture method are both based on unsupervised classification, and the VQ
method can be viewed as a particular case of the mixture decomposition method.

Received by the editors: 01.10.2003.
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Another observation we make is that for speech data, we use clustering only for
reduction of the amount of data. Our objective is to find a reduced set of prototypes
that best approximate the original set of features and not to find separable clusters
(perhaps no any such cluster exists in speech). So we can conclude that there is
no significant difference between K-means clustering algorithms developed by the
pattern recognition community and the LBG clustering algorithm described in the
speech processing and other communications literature [13].

Clustering can be used not only for separating the data into clusters but also
for organising a large amount of data. There are hundreds of clustering algorithms
in the literature which can be divided in two main categories: square-error iterative
partitional clustering and agglomerative hierarchical clustering. In this article we
used only the first approach, so we will describe only this one. This type of clustering
algorithms attempt to obtain partitions which minimize the within-cluster scatter or
maximize the between-cluster scattering [8].

The partitional clustering algorithm determines a partition of n So for clus-
teringpatterns in a D-dimensional metric space into M (M < n) clusters, such that
the patterns in a cluster are more similar to each other than to patterns in different
clusters. It is a hard problem to determine the optimal clusters’ number (M) even
when the type of data is known. In this article we performed some measurements to
show how the identification system accuracy is influenced by clustering type and the
number of clusters used.

2. VQ-based Speaker Identification

In the VQ-based speaker identification system each speaker is represented by
a codebook created from some training data uttered by the speaker. Each speaker’s
model is created in two steps:

e Consider some training data (utterance) from the speaker and extract
some type of feature vectors (MFCC [13], LPCC [13])

{z1,29,...,2,} z; € RP.

e Cluster the feature vectors into a fixed number of clusters
{C1,C4,...,Cur}, where M < n. Take the centroid of each cluster
and form a set of M vectors, named also code vectors. This set of code
vectors is called codebook and this is the model of a speaker.

This type of speaker identification system is based on square-error clustering. The
objective is to obtain a partition that, for a fixed number of clusters minimizes the
square-error. The set of n patterns in D dimensions has somehow been partitioned
into M clusters {C1,C5,...,Cu} such that cluster Cj has nj patterns (feature vec-
tors) and each pattern is in exactly one cluster, so that ZkM:1 nr = n. The mean
vector, or center of cluster Cy is defined as the centroid of the cluster:

1<~

(k) — 1 k

m\ = T, 1
nk; (1)
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k) ) .
where :vg ) is the ith pattern belonging to cluster Cy, [8]. The square-error for cluster
Cy, also called within-cluster variation is:

=35 (69 )" (o i) »

i=1

The square-error for the clustering is defined as:
M
E} = Z er (3)
i=1

The objective of this clustering is to find a partition that minimizes (3).

The role of vector quantization (clustering) is to reduce the amount of data
and to model the distribution of the feature vectors. The problem of automatically
separating training data into groups representing classes is solved by a clustering
algorithm. A comparison of clustering algorithms in a VQ-based speaker identification
system was made by [5] and the results were that the accuracy of identification of a
system generally is not influenced by the clustering algorithm, but is influenced by
the number of clusters (codebook size) chosen. So for clustering any efficient and fast
algorithm can be used.

The identification procedure can be performed in two ways:

1. comparing the sequence of feature vectors extracted from the unknown
speaker utterance {z1,zs,...,zy} with all N models (codebooks) in the
speaker database [1].
2. forming a codebook from the sequence of these feature vectors and compar-
ing the resulting codebook with the codebooks from the speaker database
[3]-
For case 1 the identification procedure can be formulated as follows:
Consider a speaker idenification system with N known speakers. We define
the codebook for the i*" speaker as
Ai = (mgl), mgg), ...,m(-M)) , 1=1,2,...,N

(3
where mik) is defined by (1).
1. Extract the set of features from the unknown speaker utterance.

X:{ml,arg,...,mT}, .Z'Z‘ERD

2. For every model \;, ¢ =1, N compute the distortion
1 T
d(X, \;) = T k,ljgﬂ-l}” dg(zk,m

(j))

i

where dg is the Euclidean metric defined in R”.
3. Identify the speaker as the one with the smallest distortion:

Id=arg min {d(X, A;)}
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FIGURE 1. Identification rate vs. number of clusters

For case 2 the identification procedure is almost identical to case 1. The only difference
is in step (1), where after the feature extraction step is made a codebook from features
and this codebook is used in step (2) for calculating the distortions with known speaker
models. In this case the algorithm uses a reduced number of distance calculation but
performs a clustering to obtain the codebook.

In the application used for measurements we used case 2 for the identification.
We trained systems with number of clusters

M € {1,2,4,6,8,10,12,14,16, 18,20, 22, 24, 26, 28, 30, 32}

and measured the identification rates achieved by these systems. The results are
represented in figure 1. The parameters of the identification system are presented in
the Section 4.

3. GMM-based Speaker Identification

3.1. Preliminaries. Since the primary speaker-dependent information conveyed by
the spectrum is about vocal tract shapes, we want to use a speaker model that captures
the characteristic vocal tract shapes of a person’s voice as manifested in spectral
features.

6
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In the statistical speaker model a speaker can be treated as a random source
producing the observed feature vectors. The random speaker source is formed by a
set of hidden states corresponding to characteristic vocal tract configurations. When
the random source is in a particular state, it produces spectral feature vectors from
that particular vocal tract configuration. The states are called hidden because we
can observe only the spectral feature vectors produced, not the underlying states
that produced them. Each state produces spectral feature vectors according to a
multidimensional Gaussian probability density function (pdf) with a state dependent
mean and covariance [4]. The pdf for the state i and feature vector = can be expressed
as )

()= = =) ()
"= s W
where

e z is a D-dimensional feature vector, z € R”
e 4, is the state mean vector, y; € RP
e Y, is the state covariance matrix

The mean vector represents the expected spectral feature vector from the state, and
the covariance matrix represents the correlations and variability of spectral features
within the state.

The produced feature vector depends on the parameters of the current state
(ni, X;) and the process governing what state the speaker model occupies at any time
is modeled as a random process. The following discrete pdf associated with the M
states describes the probability of being in any state

M
{p17p27"'7pM}a where Zplzla (5)
i=1

and a discrete pdf describes the probability that a transition will occur from one state
to any other state,
a;; = P(i — j), i,j=1,M (6)

The above definition of the statistical speaker model is known as Hidden
Markov Model (HMM) [15]. The HMMs are capable of describing a complex statistical
process.

Because our goal is to build speaker’s models for text independent speaker
recognition we can simplify the statistical speaker model by setting the transition
probabilities a;; equal to 1/M. This means that all state transitions are equally
likely.

In following sections we will call each state a component.

3.2. The Gaussian Mixture Speaker Model. A Gaussian mixture density of a
feature vector z, = € RP, given the parameter vector A is a weighted sum of M
component densities, and is given by the equality:

M
pMM=ZmbM) (7)
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where
e 1 is a D-dimensional feature vector
e bi(z) i=1,M are the component densities
e p; i =1,M are the mixture weights.

Each component density is a D-variate Gaussian function defined by the equation (4)
with mean vector p; and covariance matrix ¥; and the mixture weights satisfy the

constraint
n
> pi=1
i=1

The complete Gaussian mixture density is parameterized by the mean vectors,
covariance matrices and mixture weights from all component densities.
These parameters are collectively represented by the symbol:

A= (pz;ﬂz;zz); l:].,M

There are two principal advantages for applying Gaussian mixture densities
as a representation of speaker identity. The first is the intuitive notion that the
individual component densities of a multi-model density may model some underlying
set of acoustic classes. These acoustic classes reflect some general speaker-dependent
vocal tract configurations that are useful for characterizing speaker identity. The
second advantage of using Gaussian mixture densities for speaker identification is the
empirical observation that a linear combination of Gaussian basis functions is capable
of representing a large class of sample distributions. One of the powerful attributes
of GMM is its ability to form smooth approximations to arbitrarily-shaped densities.

3.3. Applying the model. With the GMM as the speaker representation we can
then apply this model to speaker identification. The identification system is a maxi-
mum likelihood classifier. For a reference group of N speaker models {\1, Aa, ..., AN},
the objective is to find the speaker identity § whose mode has the maximum posterior
probability for the input feature vector sequence

X ={z1,2a,...,27}

The minimum-error Bayes’ rule for this problem is

X|As
§ =arg max P(X\]X)=arg max pXIA;)

1<s<N 125SN  p(X) - P(Xs) (8)

Assuming equal probabilities of speakers, the P(\;) and p(X) are constant
for all speakers and can be ignored. Equation (8) becomes
§ = arg 1glsa§xN p(X|As)

Assuming independence between observations the decision rule for the
speaker identity becomes

T
=g max TTtain (9)



UNSUPERVISED CLASSIFICATION FOR DESIGNING SPEAKER IDENTIFICATION SYSTEMS

where
e T is the number of feature vectors
o p(z¢|As) is given in equation (7)
Because the logarithm is monotonically increasing, (9) becomes

T

§ = arg 1Ignsang ltZ;logp(mﬂ/\s)

3.4. Estimating GMM parameters. Given a training speech from a speaker, the

goal of speaker model training is to estimate the parameter vector A for GMM. We

will use Maximum Likelihood (ML) estimation technique. The aim of ML estimation

is to find the model parameters which maximize the likelihood of the training data.
For a sequence of T training feature vectors

X = {$1,$2,...,1’T}
the GMM likelihood can be written as than model with fewert

T
(X = [ plael)

The ML parameters can be estimated by using a specialized version of the
expectation-maximization (EM) algorithm. The basic idea of the EM algorithm is
beginning with an initial model A, to estimate a new model ), such that p(X|\) >
p(X|A). The new model then becomes the initial model for the next iteration.

On each EM iteration the following estimates are calculated:

Mixture weights::

T

1 .
pi = T Zp(”mta/\)
t=1
Means:: r
—_ Zt:l p(Z|J]'t, )‘) * Tt
1 T .
> 11 P(ilTe, A)
Covariances::

T ) T

T = Zt:l pilwe, A) - wexy J—
T T B M
> i1 PlilTe, A)

If we are using diagonal covariance matrices, we need to update only the
diagonal elements in the covariance matrices. For an arbitrary diagonal element o?
of the covariance matrix of the i** mixture, the variance estimates become:

T . 2
52 = Zt:1 pli|ze, )z )

T (3

T .
2i—1 P(ilze, A)
The aposteriori probability for component ¢ is given by

. pi - bi(wy)
plilre, N) = ="
2116\4:1 Dk - bk (ajt)
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FIGURE 2. Identification rate vs. mixture numbers

Each of the equations involves p(i|z:, A),which can be interpreted as “fuzzy
membership” of x; to Gaussian .

Initialization of the GMM models

First, the order M of the model must be large enough to represent the feature
distributions. Second, the type of the covariance matrices for the mixture distribu-
tions needs to be selected. Diagonal covariance matrices simplify the implementation
and are computationally more feasible than models with full covariances. The EM
algorithm guarantees to find a local maximum likelihood model regardless of the ini-
tialization, but different initialization can lead to different local maxima. Usually the
means are initialized with centroids of clusters obtained with k-means algorithm and
for covariance matrices can be used as initial value the identity matrices.

3.5. Experimental results. In the first experiment we tested how the mixtures’
components number (model order) influence the identification accuracy. The results
are given in figure 2.

In the second experiment we tested if there exists a relationship between the
identification system size —speakers known by the system— and the mixture compo-
nents. We measured the identification rate for systems with mixture’s components
1, 2 and 4, increasing the system size (number of speakers) from 1 to 66. As the

10
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Identification rates vs. system size for different number of mixtures

100 T
Mixtures =1 —x—
Mixtures =2 —o—
Mixtures =4 —+—
80 o %A\‘\
v o ot
g $xs 3
c
2
T
o
e 40
k=
20
0
0 10 20 30 40 50 60 70

Number of speakers

F1GURE 3. Identification rates vs. system size obtained for systems
with mixture components 1, 2 and 4

number of speakers increases the model with more mixture components achieves a
better performance than the model with fewer components.it was made a The results
are shown in figure 3.

4. Conclusions

All experiments were done with speech collected from 66 speakers, 29 Hungar-
ian native speakers and 37 Romanian native speakers. 45 of 66 were female speakers
and 11 were male speakers. The ages of speakers vary from 14 to 60. The speech was
recorded with at least four types of microphones on anonymous soundcards without
laboratory conditions. The sampling rate was 16 kHz with 16 bits/sample. Before fea-
ture extraction stage a preprocessing was made with direct component (DC) removal
and a high emphasis filtering with

H(z)=1-0.95-2"1

and finally, performed a short-term mel-cepstrum analysis with 30 ms Hamming win-
dow, with 10 ms shift. The number of mel-cepstral coefficients was 12. For training
purposes we used 30s speech and for identification a new set of 1s speech collected
from each speaker.

11
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In the stage of estimating the GMM models we initialized the parameters of
the model with the following values:
* Di = 71,
e 1; were obtained with the clustering algorithm used in the VQ model too
e for ¥; we used diagonal covariance matrix initialized with the identity
matrix, i = 1, M.

Our goal was to compare the VQ method with the GMM method so we used the
same features obtained from the same speech database and the same clustering for
both methods. Our expectation was that the GMM method will overperform the VQ
method, but this is not the case for all values of M. The following figure shows the
results obtained for the two systems.

Comparison of VQ and GMM methods

100
VQ —o—
GMM —+—

- S S R
A

£
@ ¥
©
o
c
K]
w
2
=
=
c
S 40
h=]
20
0

0 5 10 15 20
Number of clusters/components of mixtures

The GMM models’ construction is more computer-time consuming and may
have a serious shortcoming, particularly when a mixture distribution consists of sev-
eral overlapping distributions [11].
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DATA DEPENDENCE OF THE FIXED POINTS SET OF WEAKLY
PICARD OPERATORS IN GENERALIZED METRIC SPACES

CLAUDIA BACOTIU

Abstract. In this paper we will extend the results concerning the data de-
pendence of the fixed points set of weakly Picard operators to a generalized
metric space (X, d) with d(z,y) € R”, n € N*.

1. Introduction

Definition 1. Let z,y € R", & = (1,22, ...,&n), ¥ = (Y1,Y2, -, Yn). We will
consider, by definition:

er<ysuz <y Vi=1n

'|$ ‘: (| L1 |7|m2 |v~'~7|xn |)7

e maz(x,y) = (mazx(x1,y1), max(x2, ya), ..., Max(Tn, Yn)).

Definition 2. Let X be a nonempty set; an application d : X x X — R is called
generalized metric on X iff:

(i) d(z,y) = 0 Va,y € X; d(z,y) =0 2 =y;

(it) d(z,y) = d(y,z) Va,y € X;

(i11) d(z,y) < d(z,z) + d(z,y) Vr,y,z € X.

In this case, (X,d) is said to be a generalized metric space (g.m.s. on short).

The related definitions of completeness, weakly Picard operators, the operator
f°° in a g.m.s. are the same as in the standard metric spaces.

Definition 3. If (X, d) is a g.m.s., we will consider the Pompeiu-Hausdorff

functional

H : P(X) x P(X) = Ry U{+oo})",  H = (Hy, Hy, ..., H,)

H;(A, B) := max{sup inf d;(a,b),sup inf d;(a,b)} VA, B € P(X) Vi =1,n.
acAbEB beb a€A

Definition 4. If (X,d) is a g.m.s., an operator f : X — X is called C-weakly Picard
iff f is weakly Picard and there exists C € M, ,,(R) such that
d(z, f(z)) < Cd(z, f(x)) Ve € X.

Received by the editors: 17.09.2003.
2000 Mathematics Subject Classification. 47TH10, 54H25.
Key words and phrases. fixed point, Picard operator, generalized metric.
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2. Main results

Theorem 1. Let (X,d) be a complete g.m.s. and f,g: X — X two operators. We
suppose that:
(i) there exist C,D € M, ,(R) such that f is C-weakly Picard and g is D-weakly
Picard;
(i1) there exists n € R such that d(f(x),g(x)) <n Vo e X.
Then H(Fy, F,) < max{Cn, Dn}.

To prove this theorem we will use the next Lemma:

Lemma 1. If (X,d) is a g.m.s. and A, B € P(X); n,{ € R such that:
VYae A3be B: d(a,b) <mn;
Vbe B Jae€ A: d(a,b) <.
Then H(A, B) < max{n,(}.
Proof-Theorem 1:
Let z € Fy; then:
d(z, f>(z)) < Cd(z, f(z)) = Cd(g(z), f(x)) < Cn.
By a similar argument, we have that d(z, g*°(z)) < Dn Va € F}.
It follows from Lemma 1 that H(Fy, F,;) < max{Cn, Dn}.00
If in Theorem 1 we take f,g A-orbitally contractions, we have:

Theorem 2. Let (X,d) be a complete g.m.s. and f,g: X — X two orbitally contin-
uous operators. We suppose that:
(i) 3A € M,, ,(R), AF = 0 (i.e. the matriz A converges to zero) such that

oo

d(f*(x), f(2)) < Ad(f(z),x) Yz € X and
d(g?(x), g(x)) < Ad(g(x),x) Yz € X

(ii) there exists n € R’ such that d(f(x),g(x)) <n Vo e X.
Then:

a) Fy # 0 and Fy # 0;

b) H(Fy, Fy) < (I —A)"'n.

3. Applications

We will consider the following systems of integral equations with deviating
argument:

b

z(t) = z(a) + /K(t, s,x(s))ds Vit € [a,b] (1)
ab

2(t) = 2(a) + / N(t,5,2(s))ds Vi € [a, ] )

where K, N € C([a,b] X [a,b] x R™,R™).

By Theorem 2 we have:

Theorem 3. We suppose that:

(i) K(a,s,u) =0€R™ and N(a,s,u)=0€R" Vs e R VueR";

16
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(i1) there exists n € R such that
|K (t,8,u) — N(t,s,u)| <nVts € [a,b] YueR™
(1) there exists L € M,, ,(R) such that
|K(t,s,u) — K(t,s,v)| < Llu —v| Vt, s € [a,b] Yu,v € R" and
IN(t,s,u) — N(t,s,v)| < Llu—v| Vt,s € [a,b] Yu,v € R™;
(iv) the matriz (b — a)L converges to zero.
If S1 and Sy are the solutions sets of the systems (1) and (2) in C([a,b],R™) then:
a) S1 # 0 and Sy # 0;
b) Hyjj(S1,82) < [I = (b—a)L}(b— a)n;
where we consider the space C([a,b],R™) with the generalized metric induced by the
Tchebychev norm |yl == (lly1llclae, 1v2llclap)s - Ynlloas) Yy € C(la,b],R™) and
H\. is the related Pompeiu-Hausdorff functional.

Proof. We consider the operators
fyg:C(la,b],R") — C([a,b],R™) defined by

b

f(2)(t) = z(a) + [ K(t,s,2(s))ds Vt € [a,b] Yz € C([a, b];

b
g(x)(t) = z(a) + [ N(t,s,2(s))ds Vt € [a,b] Vz € C([a,b]
and we will appl; the Theorem 2.
b
We have f2(z)(t) = z(a) + [ K(t,s, f(z(s))ds Vt € [a,b] Vz € C([a,b],

so [f2(2)(t) — F@)(B)] < (b )L|| f(x) — ]| =
1£2(@) = f@)I < (b—a)L |f(z)—al,s0 Fy =25 #0.
converges to 0
By a similar argument, |g%(z) — g(z)|| < (b—a)L| f(z) — ||, so Fy = Sz # 0.
We also have ||f(x) — g(z)]] < (b —a)n Vz € C([a, b]).
We are in the conditions of the Theorem 2 = H|.|(Fy, Fy) < [I — (b —a)L](b— a)n,
i.e. H).(S1,S2) <[I—(b—a)L](b—a)n.O
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ASYMPTOTIC FIXED POINT THEOREMS IN E-METRIC SPACES

T. BARANYAI

Abstract. In this paper we prove two asymptotical fixed point theorems
in E-metric spaces. The first theorem is a variant of Ciric-Reich-Rus the-
orem in E-metric space, the next theorem is the asymptotic variant of this
theorem.

Let F be a real linear space partially ordered by < and let
E. ={e€ E:e>0} be the positive cone of E. We consider on F a linear conver-
gence, i.e., a convergence with: ([1])
) ife, =e, Vn € N=lime, =e.
.) if lime,, = e implies lim e, = e for every subsequence (e,) of (e,).
.) lime, = e and lim f,, = f imply lim(e, + f,) = e+ f.
.) lime,, = e implies lim(r -e,) =71 -¢, Vr € R.
) ife, < fn,Vn€Nandlime, =e, lim f,, = f then e < f.
) ifen < fr < gn, ¥n € N and lime,, = lim g, = e then also lim f,, = e.

SO W N~

Let X be a nonempty set and let F be an ordered linear space with a linear
convergence. An E-metric on X is a mapping d : X x X — FE, subject to the usual
axioms:

1.) d(z,y) = 0 if and only if z = y.

2.) d(z,y) =d(y,z), Yo,y € X.
3.) d(z,y) < d(z,z) +d(z,y), Vz,y,z € X.

By E-metric space we mean a nonempty set X with an E-metric on X. The
ordered space F is briefly called the metrizing space for X.

A sequence (z,,) of elements of an E-metric space X is said convergent toward
xz € X (and we write x,, — z) if d(z,,x) — 0 as n — oc.

A sequence (z,,) in X is said to be a Cauchy sequence if d(x,,z,) — 0,
n,m — oo.

The E-metric space X is said to be sequentially complete, if each Cauchy
sequence in X converges to a point in X.

A subset Y of an E-metric space X is said to be bounded if the set
{d(z,y) : ,y € Y} has an upper bound in E.

Received by the editors: 29.09.2003.
Key words and phrases. E-metric space, fixed point theorems, asymptotic fixed point theorems, theorem
of Banach and theorem of Ciric-Reich-Rus.
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We note Fy := {z € X|A(z) =z} - the fixed point set of A.

In this note we need the following results:
Theorem 1. (Ciric - Reich -Rus, [2], [3]) Let (X,d) be a complet metric space
and A : X — X be an operator. Suppose that there exists the numbers a, b, ¢ such
that 0 < a+b+c <1, and let A be a map such that:

Then A has an unique fixed point.
Lemma 1. ([3]) Let X be a nonempty set and f : X — X a mapping. If there
exists k € N such that Fyr = {z*}, then Fy = {2*}.

The first result is the generalization of Theorem 1 in E-metric spaces:

Theorem 2. Let X be a sequentially complete E-metric space. Let S,T,R: E, —
E. are increasing operators and let A : X — X be an operator which satisfy the
following condition:
d(A(z), A(y)) < Sd(z, A(x)) + Td(y, A(y)) + Rd(z,y), =, yeX.
Suppose that
(i) 1g — T is a bijection
(ii) there exists xog € X such that, Y [(1g —T)~1(S + R)]"d(xo, A(z0)) con-
verges. nen
Then A has an unique fixed point.
Proof. Let y = A(x). Then
d(A(z), A%(x)) < Sd(z, A(z)) + T d(A(z), A%(z)) + Rd(z, A(x))
and we have that
(1g — T)d(A(z), A%(2)) < (S + R)d(z, A(z)).
Because (1g — 7)) is a bijection, we have

d(A(x), A%(z)) < (1 = T)7" - (S + R) d(z, A())

d(A" (), A(2)) < (1g = T)" (S + R) d(A™(x), A" (z)) < ...
<[(1g —T)"YS+ R)]"d(x, A(z)), V¥n€N*.
We want to prove that the (A"xg), is a Cauchy sequence:
(A" (x0), A" (20)) < (A" (o), A" (o)) +
(AT (o), AN (0)) 4 o+ d(AMT (20), A" (20)) <
< [(1p = T)7H(S + R)" ™ d(wo, A(wo))+
+[(1p = T) 1S + R)|" ™™ 2 d(zo, A(20)) + ...
-+ [(Lp = T)7H(S + R)]" d(wo, A(wo)) — 0. (ii)
Because the sequence is Cauchy and X is sequencially complete we have that

the sequence is convergent and let x* = lim A™xy.
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We have
d(x”, A(x")) < d(z", A" (x0)) + d(A" (20), A(x7)) <
< d(x*, A™(w0)) + S d(A" H(z0), A" (z0)) + T d(x*, A(x*)) + Rd(A" (z0), 2*).
Hence
(1g — T)d(x*, A(z*)) < d(z*, A™(20)) + S d(A" (x0), A™(20))+
+RA(A™ (zg), z*%)).
d(z*, A(z*)) < (1g — T) M d(z*, A (z0)) + S d(A"(20), A™ (z0))+
+R (A" (z0), 27))] — 0.
By letting n — oo we have d(z*, A(z*)) =0, i.e. Fq = {a*} and A"(zg) —
z*. O

The following theorem is the asymptotic variant of the Theorem 1 in E-metric
spaces.

Theorem 3. Let X be a sequentially complete E-metric space. Let S,T,R: E, —
Ey andlet A: X — X be a map for which there exists k € N* such that

d(AFz, A%y) < Sd(z, Akz) + T d(y, A¥y) + Rd(x,y), Vz,yc X.
Suppose that:
(i) 1g — T is a bijection
(ii) there exists xg € X such that, Y. [(1g — T)~Y(S + R)|"d(xo, A*(z0))

neN
CONVETJES.

Then A has an unique fized point.

Proof. We apply the Theorem 2 for the iterate A* and we have that A* has
an unique fixed point. Now apply the lemma and we have that the operator A has
an unique fixed point.

Remarks.

1. When § = 0 and T' = 0, we have the asymptotic variant of Banach fixed
point theorem in E-metric spaces [1].

2. Let E = R" then we have an asymptotic variant of Perov fixed point
theorem ([3]).
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APPROXIMATION BY GENERALIZED BRASS OPERATORS

ZOLTAN FINTA

Abstract. We establish direct and converse theorems for generalized
Brass operators and for parameter dependent Brass - type operators, re-
spectively.

1. Introduction

In the paper [8], D. D. Stancu has introduced and investigated a linear positive
operator L, , : C[0,1] — C[0,1] defined by

(Lo ) mek a-a s (B (2] o

where n > 2r > 4 and p,_,x(z) =

Z o (1 —2)" "% k =0,n—7r. The
operator L, o has been given earlier by H. Brass in [4]. Stancu has established the
convergence of the sequence (Ly, ,)n>2r, the representation of the remainder in the
approximation formula by means of the second - order divided differences and the
estimate of the order of approximation using the classical moduli of continuity, re-
spectively.

In what follows we give direct and converse theorems for the operator given
above. The converse results will be of Berens - Lorentz type [3] and of strong converse
inequality of type B, in the terminology of [7].

Furthermore, let us consider a new, parameter dependent linear positive op-
erator Ly . : C[0,1] — C[0, 1] defined by
(L3, (@) =

n—r

= 3 wenatro), et 6) et (50 |

Received by the editors: 10.06.2003.
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where n > 2r and

n—r\ IS (@4ie) I (1 -2+ ja)
Wn—rk ( k ) I+a)(1+20)...(1+(n—1a)

where k =0,n —r and a > 0 is a parameter which may depend only on the natural
number n. In the case a =0, L?L’,, is the generalized Brass operator defined by (1).
Similarly to ( 1), we shall prove direct and converse theorems for ( 2 ).

In the next sections we will use the weighted K — functional for f € C[0, 1]
defined by

Ko (f.0) = imf{ |f—gll + & ll6°g" - geWZ(d) }, d=0.

Here ¢ : [0,1] — R is an admissible step - weight function of the Ditzian - Totik
modulus [1, pp. 8-9], | -] is the supremum norm on C[0, 1] and W2 (¢) consists
of all functions g € C[0, 1] such that g is twice continuously differentiable and ||$2?g” ||
is finite. It is well - known that Ks 4(f,d) and wi(]ﬂ V/8) are equivalent [1, p. 11,
Theorem 2.1.1 ], where

wi(f.6) = sup sup | f(z +ho(x)) = 2f(x) + f(z — ho(x)) |

0<h<é z+hep(z)€(0,1]

is the Ditzian - Totik modulus of smoothness of second order.

2. Direct and converse theorems

Our direct result is

Theorem 1. Let (Ly, )n>2r be defined asin (1), p(x) = /z(1 —z), z € [0,1] and
¢ :10,1] = R an admissible step -weight function of the Ditzian - Totik modulus with
¢? concave. Then

n+rir—1 r)?
(Lonl) = )] < 4 Ko (£, EO)
holds true for x € [0,1] and f € C[0,1].
Proof. By [8, p. 214, Theorem 2.1 | we have L, ,(t —z,z) =0 and
n+rir—1)
n2

~p(x)?

On the other hand, the operator L, , is bounded as follows from

L. ((t— )% x) =

(a2 3 pusta)- [ -0 (5) [ e |1 (520 |
< I3 ) = Wl ®)

Now we use [2, p. 398, Theorem 1 |, obtaining the assertion of the theorem.

24



APPROXIMATION BY GENERALIZED BRASS OPERATORS

Corollary 1. Let L, ,, ¢ and ¢ be given as in Theorem 1. Then
ntr(r—1) o)
n o(x)
forz €10,1] and f € C[0,1], where the constant C' depends only on ¢ and ¢.
Proof. It is a direct consequence of Theorem 1 and the equivalence between

K34 (f, pir(eol) . (w)z) and w3 <f7 7n+r(r D (w)) )

(L f)(@) = f(2)] < Cw (ﬁ

#(x)? ¢(z)
In order to prove the next theorems we need some Bernstein type inequalities.
Lemma 1. Let ¢ : [0,1] — R be an admissible step - weight function of the Ditzian

- Totik modulus with ¢* concave, p(z) = \/x(1 —z), z € [0,1] and n > 2r > 4. Then
for f € C[0,1]
l¢* (Lo /)"l < 4 (n—7) |I£] (4)
and for smooth functions g € C?[0,1]
19 (Lnrg)ll < Cilr) lle?g”ll, (5)
16*(Lurg)"ll < Ca(r) 679", (6)
where C1(r) = 50r% + 34r + 17.
Proof. Let
n—r k
1 _ hd
LD = 3 puos) £(£) 2o
k=0
and

(L2, Z Pr—rk( (k+7~)7 z € [0,1].

Then
(Lnsf)(@) = Q=) (L, f)l@) + 2 (L7, f)(@), (7)
€ [0,1]. Furthermore, let A}, _,.; : C[0,1] — R (i = 1,2) be positive linear func-
tlonals defined by AL_, ((f) = f(£) and X2_ (f) = f (), where k = 0,n — 7
and f € C[0,1]. Then A}, (1) = A2 ~x(1) = 1. Moreover, if II; denotes the set
of all algebraic polynomials of degree at most one then L, ,(II;) C II; for i = 1,2.
Therefore, by [2, p. 414, Lemma 3 | we obtain

p(@)? (Lo, )" (@) < 2 (n—r) |If] (8)

for x € [0,1], n > 2r and i =1, 2.
On the other hand, in view of ( 7 ) we have

(Lo )" () = =2(Ly, . ) (@) +2(L3,  f) (@) + (L=2)(Ly, . )" () +2(L7 . )" (). (9)
Using [6, p. 305, ( 2.1 ) ] we obtain

@ = on 3 () 1 (5)] st
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{ (k:+r+1) f<’fz7')] Prr—1k(2).

P (L £ @) < 5 ) 5] (10)
)and( 0 ) we obtain

< =P+ (=PI + (1 =) 20— )]

- 2(n = )|fl = 4n = )],

and

(Linf) (@) = (n—r)

3

M '
1

O |
L

Hence

pla
=1,2. Then, by (9), (8
|

oz ) (L nrf)”( )

which implies ( 4 ).
Furthermore,

IN

ko ok O\ /ry\2 , (1Y’
A _ < R -
2 [(n n—r) (n) ] < (2r) <n)
for n > 2r and k = 0,n —r. Thus, in view of [2, p. 144, Lemma 3 | we have for
g € C?[0,1] :
l6* (L, -9)"l < C'(r) 16%9" (11)
i=1,2, where C'(r) = 48r% +32r +8. By ( 9 ), we have
¢(x)2 . |(Ln,r9)//(x)| <
< 20(2) - [(L3,.9) (x) = (Ly rg) (2)] +
+ (=) 6(2) [(Ly09)" (@) + 2 ¢2)® (L7 ,9)" ()] (12)

Therefore, in view of ( 11 ), we have to estimate ¢(x)? - [(L2 ,.g)'(x) — (L}, .g9) (x)|.
Using Taylor’s formulas

+

(B 2o (B ) g [T () g
o(5) s+ (E-a) g [ (5-u) dwan

and

we obtain

26
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k=0
n—r—1 % k
=Y peenle) [ (5 -u) o' du}
k=0 z "
But, if
n—r—1 ]f
n—r— n—r— - 4 9 al
Brra$@) = 3 pasas@) S (7). S0
then By_p—1(t —z,2) =0 and therefore
"~ (k+1 1 r+1
Z 'pn—r—l,k(x) = — - - X
— n n
and
n—r—1 r 4+ 1
L pn—r—l,k(z) = - * Ly
n
k=0

respectively. Thus

(Lyr9) (x) =
= (”—7")'{ nilpnrlk /;:Yl (T—u) g"(u) du —

- ”kzrol Prn—r—1,k(T) /: (z U) 9" (u) du} (13)

Analogously, we have
(L3 ,9) (x) =
k+r+1

= (n—r).{ nzr:lpnrlk /1;7 <k+;+1—u) g"(u) du
- kz Prr-1(2) / (’“:T—u) g (u) du} (14)
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Thus ( 13 ) and ( 14
(L79) (@) = (Ln,,

) imply

9)'(x) =

ZOLTAN FINTA

kdr41

n—r—1
W 1
= n—’l“ {Z Prn—r— 1k / (W_u> gl/(u)du_

n—r—1

- Z pnfrfl,k(x)
k=0

n—r—1

- Z pn—r—l,k‘(m)
k=0

n—r—1

+ Z pnfrfl,k('r)
k=0

So we have to estimate |f;

399, (5 ) ] we obtain

|/ (- w) o (u) du

Hence

n—r—1

anrlkr

n—r—1

Z Pn—r— 1k:

n—r—1

Z pnrlk

28

(t —u)

/"i k+r
z n
k+1

/mT (k:l—u> " (w) du +

k

[ (5) v af

—u> ¢ (u) du —

(15)

g"(u) du|. Because ¢? is concave, using [2, p.

\/t |tu|-|g"<u>|du\s\[ ';()
< | [t en < LT

s

lo*g” |
¢(x)?

lg*g” |

- ol

+1

(k+7‘+1 u) g”(u)du’g

~ k+r+1
: E pnfrfl,k(x)
n
k=0

)/ <k+T—u) () du | <

2
_x> ,

1%l "~ . (k+T_x>2
¢($)2 — Pn—r—1,k n )
|\¢2g"|| E+1 )
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n—r—1
Z Pn—r— 1k: ‘/ (_u> g”(u) du‘ S
2 n—r—1 k 2
< ||¢g H Z Pn—r— 1k <n_z> ,

respectively. Using again B,,_,_1(t —z,2) =0 and B,_,_1(t*,7) = 2? + ===
obtain

and

n—r—1 k+7’+1 2

S o) (BT L)
n

k=0

- .
(r+1?2 1 n 1 9
= _— _. < — = 1 1 1
[ n +4 n—r—1| — n |4 (r+1)7+1), (16)
because
n 2r
3 _ 2 — < 4
sup {n—r—l " 7‘} Sy —,-1 =Y

where n > 2r > 4. With similar arguments we obtain

n—r—1 k‘+7’ 2

Z pn—r—l,k(x) : - =

n

k=0
<r+1 7“)2 <n—r—1)2 z(1—1x)

n n n n—r—1

r\2 1 1 1 1

h .- < .z 1 1
(n) LR — <4T+)7 (17)

n—r—1 k +1 2
Z pnfrfl,k:(x) — T =
n
k=0
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<r+1 1>2 <nr1)2 z(1—x)
n n n n—r—1

r\2 1 1 1 /1
< - .- < Z.(Z.r24 1
- (n) +4 n—-r—1 " n <4 r ) (18)

and

<r+1> (n—2—1>2.5(1r—x)1

n
r+1 1 1 1 9

< —_— < == 1 1]. 1

- ( n ) 4 n—r—1 " n [4(7“4— )+ ] (19)

Now, 1nv1ew0f( 15), (16 ), (17 ), (18 ) and ( 19 ) we obtain
2 ¢(2)* - (L7, ,9) (z) = (Ly n9) ()] <

n—r

2

1 1
5o+ ez g 10t

(27“2 4+ 2r + 9) N6%g” |-

IN

Hence, by ( 12 ) and ( 11 ) we get

(Z)(x)Q |(Ln,rg)”(x)‘ <
< @420 4+9) - 6%" | + (1 —2) - C'(r) [6°g" ]| +z- C'(r) ||6°9" |
= (50r% 4 34r + 17) - [|¢*g"||.

This means that ||¢?(L,.g)"|| < Ci(r) - |#2¢”||, which was to be proved at ( 6 ).
If = ¢ then we obtain ( 5 ), which completes the proof of lemma.

Remark 1. If ¢ = ¢ then, by Corollary 2, we have

n+r(r— 1))

- (20)

| Lnof = £l < Cwj (ﬁ

Thus our first converse theorem will constitute an inverse of ( 20 ). More precisely
we have

Theorem 2. If f € C[0,1] and k > 2r, n > 2r, r > 2 then we have

<f7n+r(1>> < ||Lk7rf_f||+c.%.[(2,¢ <f7k:+r(r—1)>7

n2 k2

where the constant C depends only on r (it can be chosen as (r + 1)Ci(r) ).
Proof. By Lemma 3: (4) — (5) we obtain
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KQ,Lp <f7 %) S

n+rir—1)

< F - Lot G gy

< N = Lo+ D 2L (7 - )+ 6 ) )

< N = Lo+ S ED eyl - gl + i) - %)

= L D -{4f—g||+01<r>-kir-|¢2 I}
< | meb B s a4 a2 B g
< ans = 1+ 0 S fi g+ EEEE g |

Now taking infimum over all g € C?2[0, 1] we obtain the assertion of our theorem.

Remark 2. By Corollary 2, the implication

n+r(r—1) o) :
n ¢()

wy(f,8) = 0(6%) = [(Lnsf)(2) — f(z)] < C (
holds true for a € (0,2).
The converse result of Berens - Lorentz type is included in the next theorem
Theorem 3. Let (Ly,)n>2r be defined by (1 ), o(z)y/xz(l—2), z € [0,1] and
¢ : [0,1] — R an admissible step - weight function of the Ditzian - Totik modulus

with ¢ and p?/¢* concave functions on [0,1]. Then for f € C[0,1] and o € (0,2) the
pointwise approxrimation

ntr(r—1) cp(:c))a

(Lnsf)(@) = f@)] < © ( N

x € [0,1] implies w3(f,6) < C 6%, 6 > 0.
Proof. We mention that C' > 0 denotes a constant in this theorem which may
depends only on r and it can be different at each occurrence.

The statement of the theorem results from [2, p. 410, Theorem 3 | with slight

modification using Lemma 3. Indeed, because n > 2r > 4 we hqve w < %

Thus P
(LoDl s < € (T52) - (w2 28

By Lemma 3 : ( 4 ) we have |¢*(L,, - f)"|| < 4n||f|| for f € C[0,1]. Using ( 6 ) and
step by step the proof of [2, p. 410, Theorem 3 | we obtain

2
wi(fit) < C (6°‘+52 wi(f,é)), 0<t<é§
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which yields the assertion of the theorem by the well - known Berens - Lorentz lemma
[3].

To prove the strong converse inequality of type B for L, , we need another
lemmas.

Lemma 2. Let ¢(z) = \/x(1 — ), z € [0,1] and n>2r >4. Then for f € C[0,1]

16 (L )Nl < Ca ®2|| £ (21)
and for smooth functions g € C?[0,1]
16> (Lanrg)”|l < Ca(r)n'”|l*g" |, (22)

where Cy = /61 + 3122+ 2v2+ 11 and C3(r) = 3C"'(r) + 3v2 = 14472 + 96r +
24+ 3v/2.
Proof. By (9 ) we have

(Lo f)" (@) = =3(Ly,  f)" (@) + 3(L7 )" (2) + (1 = ) (Ly, . )" () + (L7, )" (2).
Then
p(@)* - [(Los /)" (@) < 30(2)°[(Lp o f)" (@) + 3p(2)*|(L3 . f)" ()]
+ (1= a)p(@)’|(Ln, )" (@) + zo(@)’| (L7, £)" ()] (23)
Using ( 8 ) we obtain
p(@)*|(Ly, )" (@)] < 2(n = r)p@)IFI| < (n = )| f] (24)

forz € 0,1, n>2r and i=1,2.
Furthermore, by means of the expressions
T, s(x) = Z (k—nx)® ppr(z), n=1,2,..., s=0,1,2,...
k=0

we have the following estimates ( see [6, pp. 303 - 304 ] and [7, p.128, Lemma
9.4411): Tha(x) =ne(x)?, Tha(z) < 11n?p(z)* and T, 6(z) < 61n3p(x)®, where
x €[1/n,1—1/n] and n > 2. In this case p(x) > \/%, x €[1/n,1—1/n]. Then, for
the Bernstein polynomials

Bah)@) = 3 pusla) f(
k=0

S|

), feCo,1]

and for z € [1/n,1 — 1/n] we have
p(@)° - |(Buf)"(2)] =

_ 1 - ‘ St (i) (k —nz)3pp k(x) — 3(1 — 2z) kz: f (:) (k — nz)*p, p(z) —

pa)? | =

—(Bnz(l —x) —2z(1—2z)+1) Z f <fz> (k — nx)pni(z) + 2nz(l — z)(1 — 2z)
k=0

/1]

= 20

3 {(Tuo(@)? + 301 = 22| (T a(2))/?
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+ [30p(2)* — 20(2)? + 1| (T 2(2))"/* + 20[1 = 2] - p(a)? |

/1l
p(x)?

<

A VBT 20(2)* + 3y Ting () (3np(@)? + D/ p(x) + 2np(a)? |
< 11 {VBTnY/2 4 3v/Z2n%/2 4 502 + 2v/2n/?)}

= (V6T +3v22+ 5+ 2v2) n*?| f]. (25)

On the other hand, by [1, p. 125, (9.4.3 )] we have for z € [0,1/n]U[1—1/n,1]
and f e C[0,1]:

e@P(Bup)" @) < 07 | nn—1)(n—2) j () ey (22)

w3 (S s (B)] meso)| < s o)

n

Therefore, in view of ( 25 ) and ( 26 ) we get

5)
p(@)*|(Baf)" (2)] < (VB1+3V22+2V2+5)n*||f| (27)
for f € C[0,1] and = € [0, 1].
Moreover, (L, f)(z) = (Ba_rg})(z) and (L2, £)(2) = (Ba_rg2)(z), where
gr(z) = f (=L -2), z€[0,1] and g2(2) = f (=L -2+ L), z € [0,1], respectively.
Then, by ( 27 ) we obtain
p(@)*|(Ly,, )" (@) < (V61 +3V22+2v2 4 5)n? g, |

(V61 +3v22 4+ 2v2 + 5)n°2| f||

A

and

(V61 + 3v22 + 2v2 4 5)n%/2|| g2 ||
< (V61 +3v22 +3v2 4 5)n%2||f]|.
Hence, by ( 23 ) and ( 24 ) we have

P(@)?|(Lnr )" ()] 6n f]| + (V61 +3v22 4 2v2 + 5)n*?| f|
Con®| £,

(2)°|(Ln )" (@)]

IN

A

<
<

which was to be proved.
For ( 22 ) we use [7, p. 87, Lemma 8.4 ] :

3
¢ (Bag)" Il < 7" n'2e%g"|.

Hence, by ( 23 ), replacing f by g, and ( 11 ) with ¢ = ¢ we obtain
¢(2)*|(Lnrg)"(z)] <

p(2)*|(B—rgn)" ()| + - ¢(2)°|(Bn-rgy)" ()]
(n=m)"2 1L (gn) "l + 2 - —=(n = 1)"% - 2% (g2)" |
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3 n—r\>
< 3CI(T)H<P2 ”H + (1 *I) \ﬁ(n—r)l/2 . <n) . ”902 //”+

n—r

+x~\%(nfr)1/2~ <

Hence || (Ln.rg)" || < Cs(r)n'/?||p?g"||, which completes the proof of the lemma.

) g < BC'() + 3V g

Lemma 3. Let (L, )n>2r be defined by (1), p(x) = /z(1—2x), z € [0,1] and
a> 07 Ea,n = {zO € [Oa 1] | Ty £ an71/290($0) € [Ov 1}}7
 (t—m0)?, if |t — mo| > Mn=12p(x0)
QRO { 0, otherwise.

Then (Lyrgnin,z ) (T0)/(n " o(x0)?) — 0 as M — oo uniformly inn and xo € Eq .
Proof. Simple computations show, if g € E, ,, then zy € [#12, 1- #2&2} . This

means that
a

> 28
\/ESD@?O) = 1+a2 ( )
Therefore, by ( 7 ) we obtain
n
. Ln rdm,n,x x =
(p(xo)g ( ;r9m,n, 0)( 0)
n k 2
=t iR (U NED DU ] P
E_go|>Mn=1/2¢(z0)
k+r 2
+ Zo Z Pn—r.k(Z0) < n Io)
%—io >Mn=1/2¢(z0)
n — 1 n k 4
< (1= N T r_
S ENE {( o) kzz;) M o2 P #(0) (n 330> +
k+r 4
+ o Z MQ-W Pn— rk(wo)< " —300> }
1
< ) {0 0) | Do) = 4 25 T paan) +
rag)t 1
T, — r2(x0) + ( ng) :l + X9 l:n4 'Tn—r,4(l‘0) -
r(1 —afo) (r(1 —x0))? (r(1 = 20))*
—4- T : Tn—r,S(xO) + 6 - TL4 : Tn—T,Z(Z‘O) + n4
2
1 n 1 T 9
= e (SO(CUO)2) : {n‘l - Ty—ralxo) — 8- A ©(x0)” - Th—r3(x0) +
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r? r
+ 6 - i o(z0)” - Tp—r2(z0) + v o(x0)*(1 — 3¢($0)2)} .

Hence, by [1, p. 128, Lemma 9.4.4 ] and ( 28 ) we obtain
W ’ (Ln,Tg]\/[,n,a:O) ($0) <

1 n e, 1/2
< ar (o) s {0 Pelen)t + 8o (Tuoratea))? +
+ 617 o(w0)*(n — 1)e(w0)® + ro(20)* (1 4 3¢(z0)) }
o 1 .2 4 2. 3/2 5
S S
C
+ 67"2.n<p(m0)4—|—r4<p(m0)2—|—3r4<p(x0)4} < R 0

as M — oo. ( Here C' > 0 denotes an absolute constant which can depends only on
r and it can be different at each occurrence ).

Remark 3. For n > 2r we have
1 m 1
Vi S G
Therefore, by Corollary 2 we have for ¢ = ¢ the following direct result:
Lurt =11 < € (12).
Vn

The constant C may depends only on p, ¢ and r.

Thus the next theorem will constitute an inverse of type B for ( 29 ) :
Theorem 4. Let (Lpy)ns2r be given by (1) and p(zx) = /2(1l —x), z € [0,1].

Then there exist two constant K and C' ( C may depends only on ¢, ¢ andr ) such
that for all f € C[0,1] and m,n with M > Kn we have

2 (F0z) < O 2 (Lund =11 + MEmed = 71 (30)

Proof. Using (3 ), Lemma 3: (4)-(5), Lemma6: (21 )-(22) and Lemma 7,
we obtain (30 ) in view of [9, p. 372, Theorem 1 ].

3. A new generalized Brass operator

In this section we establish direct and converse theorems for the operators
defined by ( 2).

Theorem 5. Let (L, . )n>2- be given by (2 ) and ¢(x) = /(1 —=z), z € [0,1].
Then there exists an absolute constant C > 0 such that for all f € C[0,1] we have

1 nJrrrfl
Ve =71 < cwz<f, ¢1+a~( ta )
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Proof. By [5, p. 1180, Lemma 3.1 | we have for a > 0 and « € (0,1) the following
identity

_(n—r\ B@Ea't+k(Q-z)at+n—r—Fk)
wnfr,k(xya) - < k ) B(xa—l,(l—x)oz_l) .

Consequently, Ly . f can be represented by means of the operator ( 1 ), as follows

15,00 = greraes [ =0T e a6

On the other hand, by ( 31 ) and [8, p. 214, Theorem 2.1 | we have

Lzm(u —z,x) =

1 S 1z _
T Blza L, (1-z)a 1) /O te = 1 —t) = "t Ly(u—a,t) dt
1 ! z _ 1—w o
= B(xail (1_.%)@*1) /O to 1(1—t) o 1 . [Ln,r(u—t,t)+Ln77.(t—x,x)} dt

1 v
- . ta=l(1—¢
B(za=t (1 —2x)a™ 1) /0 ( )
and

Ly ((u— )% 2) =

Sl (t—a)dt = 0 (32)

B(za™1, (1 —x)a™1) /o =T L ((u - ) )

1 1 2_po opalzeoq w12
- B(m—l,u_x)a—l)'/o e (=) (Lo ((u—=1)%,8) +

+ 2(t—2)Ly,(u—tt)+ (t—2)%] dt

= Blaa (11 ] _1)./1 tffl(lft)lffl.%;’fl).t(lft) dt +
za~l (1 -2 0 n

+ B (za~1 (11750)(1*1)./0 tf_l(l_tf‘:m_l'(t—xf dt

= 1ia'<n+régl>+“)""(z)2 (33)

Furthermore, by ( 3)

(L ()] <

B(.TOé_l,(l —Qf)Oé_l) : |(Ln,7”f)(t)| dt < ”fH

So
1L fI < 1Al (34)
for all f € C[0,1]. Now, using ( 32 ), ( 33 ), ( 34 ) and the standard method [1,

Chap. 9 ], we obtain the assertion of the theorem.
In what follows we shall use some lemmas. These are the following:
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Lemma 4. For (L, ,)n>2r, p(z) = v/2(1 —2), € [0,1] and f € C[0,1] we have

NP fYN < Co (W = £+ [ Lenef = 1),

where Cy > 0 is an absolute constant.

Proof. The announced inequality is the estimate ( 14 ) for m = Kn given in [9, p.
373 ], using the estimates (4 ), (5 ), (21 ), ( 22 ) and Lemma 7.

Lemma 5. For (L, ,)n>2r, ©(z) = /x(1 —2), z € [0,1] and f € C[0,1] we have

||Li,rf - Ln,rf” < ) ||<P2(Ln,rf)”‘|-

1+a
Proof. By ( 31 ) and Taylor’s formula :

(L f)(t) = (Lo (@) + (t = 2) (L r ) () +/ (t —w)(Ln, f)" () du

we have

(Lgﬂ“f)(x) - (Ln,rf)(w) - B(za~! (11 —z)a~ 1) ’ A tg_l(l —t) i

[(t—x><Ln,rf>'<x>+ [ 0L ) ]

1 L, 1—a
. te 1 —¢)= L.
B(za=1,(1—z)a™1) A ( )

{/ (t —u)( Ly, f)" (u) du} dt. (35)
Hence, by [1, p. 140, Lemma 9.6.1 | we obtain
« — €T = 1 . ' ol — 1:0_1 .
(55, £)@) = (L (@) e 0 AR

‘ / |t_U| u(l —u) [(Lny f)" (w)| du | dt

(1—w)

16® (L )" Vel 1o
B(za=t (1 —x)a™1) ./0 e (1w

«
~— gt = ——— ||@2(Ln,f)" Vert,
i ¥ = Tya 1€ ) Ver

which was to be proved.
We have the following result:
Theorem 6. Let (L, . )n>2r be given by (2 ) and p(z) = /(1 —x), x € [0,1]. If
a=a(n) and (a/(1+a)) n(Co+Co-Ci(r)+4K) < & < 1 then
(I =&) (Lnyf = Fl+ Lrnnf = FI) < NEG o f = FI 4 1L f = fII <
< (1+O‘)(HLnrf fHJr”LKnrf f”)
37
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for all f € C[0,1]. Moreover, there exists an absolute constant C > 0 such that for
all f € C[0,1] we have

(fjﬁ) < L8~ fl 4 L f — ] < C o2 (f, f).

Proof. We have, in view of Lemma 11 :
Lo f— fIl + IILKmf—fII <

< ||Ln rf - L, Tf” + HLn,Tf - fH + ||L?(n,rf - LKH,Tf - fH + ||LKn,7’f - f”
n,r " Lnr - L 2L n,r " L n,rJ .
P L D+ 1L f = Fl+ o - 103 L £l + | B = £

Using Lemma 3 : (4 ) -

IN

), we obtain

(5
1€*(Lcns )"l < N10*(Licne(f = Lna£))" | + 10° (Licn,r (Lo )|
< 4K f = Lo, fl 4 Co(r) - [0 (Lo )]
Thus

1L f = FI + L%, f = £ 1+ C1(r) - l9® (L )] +

‘_1-1-

@
— 4K 1) Lnr - L nr] — .
(o A0 L) UL = 1+ i = 1]
Hence, by Lemma 10 we obtain

L5 f = fll + ||LKan fll <
nCo - (1 +C1(r)) - (N[ Lnyf = fll + [ Lrnsf = fII) +

(nCo(1 +cl<T>>+4K>] NLorf — fIl +

1+
+ < AKn + 1) N f = Fl + | Licnsf — £l

_nCy(1+ cl(r»] NLwnnf — f]

1 + a ( HLn rf f” + ”LKn rf f” ) (36)
On the other hand
| Lo f = fll + | Licne f = fII <

S ||La f - Ln rf” + HLa f - fH + ||L?(n rf - LKn rf” + HL%(TL rf - fH
o P 4 NG = o NP L)+ Lo ] — S
Using Lemma 10 and Lemma 3 : (4 )- (5 ), we obtain
”Ln,rf - f” + HLkn,rf - f” <

o Co (Lnf = fll + | Lxcne f = 1) + L5 f = FIF +

+17 o (4Kl Lo f = fll 4 O L £)1]) + 1 f = £l

+
<

<
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SNEG o f = P14 Lo = T+ T - (0G0 (L4 Co(r) 4 4Km) - | Lo f = 1 +

o nCo(1+ CL(1) - [ Lin,rf —

<Ly f = Fl+ 1E%ep o f = Fll+ @l Lo f = FIl+ 1 Lgn e f = 1) -

Hence

(1 =a) ([ Lnof = fl + I Lrnef = fI1) < WLy f = FI+ 1 L5en = £l (37)

In conclusion ( 36 ) and ( 37 ) imply the assertion of the theorem. Moreover,

by (129 ) and ( 30 ), we obtain the second statement of the theorem using the first

one.
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THE FIRST EIGENVALUE AND THE EXISTENCE RESULTS

ANDREI HORVAT-MARC

Abstract. In this paper we establish some conditions to existence for the
solution of the boundary value problem

1
_m (p (;K) ul (iE))/ = f (I‘,u (‘T) , W (p7 q) u, (l‘)) ) L € (07 h)
u(0)=u(l)=0
The hypotheses from the main result contain assumption on the first
eigenvalue of some particular Sturm-Liouville problem. Using the lower
boundary for the first eigenvalue, we can give some conditions of existence.

1. Introduction and notation

We consider the equation

—(p (@) (2)) +q (@) u(x) = Ar (z) u () (1)
for € [0,h], where p,p’,q,r € C(0,h) and satisfies p(z) > py > 0, ¢(z) > 0,
r(z) > ro > 0 for & € [0,h]. The Sturm-Liouville problem is to find all eigenvalues
A for which the equation (1) has a nontrivial solution which satisfy the boundary
condition
au (0) + fu’ (0) =0
~yu (h) + 0u’ (h) =0,
with a,3,7,6 € R such that o? + 32 # 0 and 72 + 62 # 0. The corresponding
nontrivial solution is called an eigenfunction.
Example 1.1. For the problem
—u" () = Mu(z),z € [0,7]
u(0) = (m) =0
the eigenvalue are A\, = k?, k € N and the corresponding eigenfunction is uy (x) =
Apsinkz, k € N.
In general, the first eigenvalue A\; of the Sturm-Liouville problem is too dif-
ficult to determinate. Using the Weinstein’s method of intermediate problem we can

find a lower boundary for A; see [4]), and by Rayleigh-Ritz method it’s possible to
determinate an upper boundary for A\ .

Received by the editors: 30.09.2003.
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Example 1.2. [2] Let be the Sturm-Liouville problem
—(p (@) (@) +q(@)u() = tu(z), x€0,h]

w(0)=u(h)=0

where p,p’,q € C(0,h), 0 < po < p(z) < p1 and 0 < g(z) < g1 on [0,h]. We have
the next approximation for the eigenvalues of this problem

p0772 ki2 1 7.‘.2 /{i2
hr o == TR
In the sequel, we make the following notation:

(N1) Rg is the set of all measurable functions ¢ : (0, ) — [0, c0) such that

h

[la ()" dz =1

where 3 is a real number, 8 # 0;
(N3) mg = 1nf A1 and Mg = sup Aq;

+q1,k:€N

qeR QGR/;
(N3) R, is the set of nonnegative measurable functions p on (0, k) such that
h
[ lp (@) de =1

0

where « is a real number, a # 0;

(Ny) mq = inf A\ and M, = sup Ag;
q€ER, qER,

1
(N5) B is the Euler beta function B (a,b) = [2°7! (1 —x) ) da;
0

1—L1
“ (20;111) B2(27 3+ 3g), for a € (=00, =1) U (0, +00)

(Ne) C(a)=¢ " -
—42et (2?;11> (fo (th )5 ) , for a € (—3,0)

(N7) The set
T =12(0,1) =
{u :[0,1] — R;w is measurable function and fol q(z)|u(z)]? de < oo}.

is endowed with the inner product

1
(u,0)p = / ¢ (@)u(2)v (@) do (2)

= ([t |u<x>|2dm)% | 3)

(Ng) L2 (0,1;R2) = {u L 0,1] = R [ g (2) [u (@) do < oo}.

and the norm
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(Ng) The set H = {u € LZ(0,1);u is absolute continuous and v’ € L2 (0,1)} is en-
dowed with the inner product

(u,0) 5 = / p(@)u (2)v (z) de (4)

fulla = ( (@) (m)ﬁdx);. 5)

Let us consider the Sturm-Liouville problem
u’ (z)+ Mg (x)u(z) = 0,2 € (0,h) (6)
u(0) =u(h)=0
The variational principle implies that the first eigenvalue A; can be founds as
h 2
fo [ (2)]” dx

m h 2
w00 7 g (@) [u (@) do

and the norm

A =

(7)

In the following, we remainder a result of Y. Egorov and V. Kondratiev
Lemma 1.1. [1] If 8 > 1, then

2-1 _1\+5
mg = (}ll) ’ MBQ <1’1—1> and Mg = oo.
B(28-1)7

If 6 =1, then My = 00 andmlzﬁ,
If0<6<%, then

VTR =)t L1 _
= (i) S () e
If 8 <0, then

1 1
1\>7% (1-p8)"7 11 1
e (YO (Y
hooopa-zpr \2 2020
If £ < B <1, then Mg = 0o and mg = 0.
For the Sturm-Liouville problem
(p(x)u () + Mu(z) =0, for z € (0,1) (8)
u(0)=u(1)=0.
The first eigenvalue for this problem is given by
1 2
Mo it Jor@W @) dr

1 1 2
HGC:?#SOJ“L) Jo [u(x)]” dzx

We have the following result
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Lemma 1.2. [1] Ifa > —1, a # 0 then M, = C (a) and mq = 0.

If o < —1 then my = C (o) and M, = .
]f—lgag—%, then M, = oo and m, = 0.

2. Existence results
In that follows, we assume that f : [0,1] x R? — R satisfies the Caratheodory
condition, i.e.

(i) the application f (z,-) : R? — R is continuous a.e. for z € [0, 1];
(ii) the application f (-, s) : [0,1] — R is measurable for every s € R2.

Let us consider the nonlinear boundary value problem
1
(p () v () = f (,u (), w (@) (x)), for z € (0,1) (10)

q()
u(0)=u(1)=0.
Consider the operator A : H — T" defined by

Aw) (@) =~ () (1) (11)

We have

[ e@e ey

Guy = [ oo [P )

= p@ @@+ / p (o) (o (2) do = ull}

Hence,
Julf < 5 (Au)p < 5 Al - el

Therefore,

1
lullp < 5= 1 Lup - (12)
1
Theorem 2.1. Suppose that

(Hh) w(w) < /58 on [0,1];

(Hy) the application f : [0,1] x R? — R satisfies the Caratheodory conditions and
|f(@,s,t) <alt|+bs|+g

for every x € (0,1); t,s € R and g € T;
(H3) there exist a,b € [0,00) small enough that
b
a + —= <1

MV

Then, the problem (10) has at least one solution in H.

Proof. For the beginning, we write problem (10) as a fixed point problem. For this,
consider the operator .J : H — L2 (0,1;R?) given by
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J (u) = (u, )
and the Nemitskii operator Ny : Lg (0, 1; R2) — I defined by
Ny (u) (z) = f (z,u1 (), w (z) uz (z))

where u = (u1,u2). The hypothesis (Hs) ensures that the Nemitskii operator is well
defined and continuous, see [3] for details. We have the diagram

L2 i g

Now, we have that the operator T: H — H, T = AileJ is completely continuous
and the problem (10) is equivalent to the equation

Tu=u,u € H.
We have |[7]} = (AT, ). < Tl - [ AT} = [Tl - ngllp. 2From (12), we obtain
ITlr < 5 [IATlr = 55 [Nyl So.
1
VAL

1T 5 < [Nl - (13)

By (Hz) we have

2

N7l /Q(Jﬂ) | (@, u (@) w (2) o' ()] do
0

Nl=

< /q<x>{g<x>+a|u<x>\+b\w<x>u’<x>|}2dx
0
< gl +allullp+0 / ¢ (@) w? (2) (o (2))° da
0

Now, hypothesis (H7) implies that

IN

1N gp+au||r+b( / p<x><u'<x>>2dx)2

lgllp + allully + b llull -

IA

. 2 2
Since [[uls < 5 ully, vesults [Nl < gl + <& ully +bllull. Henee,
by (13), we obtain

VAL AtV

Now, conform to hypothesis (H3) we can find a real number r > 0 such that

gl a b
ITully < =25+ + = ) lullg -

ITull 4 < |lully for w € H with ||u|| > r.
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By Lerray - Schauder principle, result that equation Tu = u has at least one
solution in H. O

In a similar way, we can prove the next result

Theorem 2.2. Let us consider the boundary value problem
1
i@ (p(2)d (2)) = f (z,u(x),u' (x)), for any z € (0,1) (14)
uw(0)=u(l)=0
Suppose that the mapping f satisfies Hy and
(Hy) there exist a,b € (0,00) small enough that
b
o b fa
A VALY po
Then, the problem (14) has at least one solution in H.

<1

An analogous result remains if we consider the interval [0, h].

Example 2.3. For the Sturm - Liouville problem
—u" = X1 +sinz)u, for ue[0,n]
w(0)=u(r)=0

it can establish the inequality 0.5394 < \; < 0.54088, see [4]. So, the boundary value

problem
1

1Tsma -’ (z) = f(z,u,u’), for = €0,
u(0)=u(l)=0

has at least one solution if the mapping f : [0, 7] x R? — R satisfies the Caratheodory
condition and

|f (2,8, )] <
for z € (0,7) and g € L2 (0,7).

g(z)

-+l
4

3. The First Eigenvalue and the Existence Results

Now, in Theorem 2.2 we put the estimation from Lemma 1.2 and obtain the
following result

Theorem 3.3. Consider the nonlinear boundary value problem
—(p (@) (2)) = f (2, u(x),u' (x)), for z € (0,1) (15)
w(0)=u(l)=0

Suppose that f satisfies (Hz) and
(Hs) the nonnegative measurable mapping p : [0,1] — R is such that
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1
po= inf p(xz)>0and [p(z)*de=1 fora < -1;
z€(0,1) 0

(Hg) there exist the numbers a,b € (0,00) small enough that
b
24 <1,

My vV Poma

1
2041 (a+1\"7 ,/11 1
"= Bz 24 ).
" a <2a+1> 22 " oa

Then, the problem (15) has at least one solution in H.

with

By Theorem 2.2 and Lemma 1.1, we obtain

Theorem 3.4. Consider the nonlinear boundary value problem
1
—mw' () = f (z,u(@),u (2)), forz € (0,h) (16)
w(0)=u(h)=0
Suppose that [ satisfies (Hs) and
(H7) the nonnegative measurable mapping q : [0, h] — R is such that

h
g1 = sup q(z) < oo and /q(:v)’gdx: 1 for g >1
z€(0,h) 0
(Hg) there exists the numbers a,b € (0,00) small enough that
a b

— +

Me q1
ma

(1T (=Bt 2<11_1>
Mﬁ_(h) 5(1725)%3 2’2 28)

Then, the problem (16) has at least one solution.

<1,

with
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MODULES OVER TRIANGULATED CATEGORIES
AND LOCALIZATION

CIPRIAN MODOI

Abstract. For a compactly generated triangulated category we gives a
new proof for the fact that the category of modules over its subcategory
consisting of all compact objects it is not only the colocalization, but also
the localization of the category of finitely presented modules over the full
triangulated category. We do not only prove the existence of a right adjoint
for the restriction functor, but we give it explicitly.

A problem arising in the study of (compactly generated) triangulated cate-
gories is to find some abelian categories closely related to a given triangulated one. A
such category is the category of finitely presented contravariant functors defined on it
with values in the category of abelian groups. We denote it here by Mod- 7, where 7
is the triangulated category. The Yoneda embedding gives an universal homological
functor h : 7 — Mod-7 [3, 5.1.18]. A result due to Neeman [3, 5.3.9] says, that
a triangulated functor between two triangulated categories 7 — S have a right or
a left adjoint if and only if the induced functor Mod-7 — Mod-S does. But it is
also not easy to deal with the category Mod- 7, since it may be not well-powered [3,
Appendix C], in the sense that an object may have a proper class (which is not a
set) of subobjects (quotients). In the same work of Neeman [3], was observed that a
"good” approximation of the category Mod- 7 is the category Ex((7®)°P, Ab), whose
objects are additive functors (7*)°P — Ab which take coproducts fewer than a ob-
jects in products in A4b. Here « is a fixed regular cardinal, 7% is the full subcategory
of a-compact objects of 7, in the sense of the definition [3, 4.2.7], and it is supposed
to be skeletally small. Precisely, the category Ex((7“)°P, Ab) is the colocalization of
Mod-7 [3, 6.5.3]. In the case C = 7 that is a = Ry we have Ex(C°P, Ab) = Mod-C
contains all functors C°P — Ab. In this note we find a new proof for the fact that
Mod- C is not only the colocalization, but also the localization of Mod- 7, an explicit
formula for the right adjoint of the restriction functor being also given.

A few words about terminology and notations: By Ab we shall denote the
category of abelian groups. We shall write A — B respectively A°P — B to emphasize
that we deal with a covariant (contravariant) functor between two given categories A
and B. It is well-known that an associative ring R may be regarded as a preadditive

Received by the editors: 01.08.2003.

2000 Mathematics Subject Classification. 18E30, 18E35.

Key words and phrases. triangulated category, module over an preadditive category, compact object,
localization, colocalization.
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category with a single object, and then a right R-module means a functor R°P — Ab.
The additive functors AP — Ab, defined on an arbitrary preadditive category A
will also call (right) modules over A, or simply A-modules. We denote by A(a’, a)
and Hom 4(M’, M) the set of morphism between objects a’ and a, in the category A,
respectively the class of all natural transformations between A-modules M’ and M.

For basic facts about abelian categories, we refer the reader to [4], and for
the general theory of triangulated categories to [3]. Even if in the text all references
concerning abelian categories are to [4], the personal experience of the author playing
a role here, this things may be found also in many works, for example in Gabriel’s [1].

By a (right) module over a preadditive category 7, we understand, as in the
case of ordinary modules over a ring, an additive contravariant functor M : 7P —
Ab. If T is skeletally small, then the class of all modules over 7 together with the
natural transformations between them, form a Grothendieck category, denoted by
Mod- T [4, chapter 4, 4.9], where the limits and the colimits are computed pointwise.
Returning to the general case, a module N over the category 7 is called finitely
presented, if there is an exact sequence of functors and natural transformations

T(—,s) = T(—,t) = N —0.

Denote by Mod-7 the class of all finitely presented modules over 7. Note that, even
if the class of all modules over 7 forms only a illegitimate category, in the sense that
the class of the natural transformations between two such modules may be proper,
this does not happen with Mod-7. Indeed, by the Yoneda Lemma we infer that the
class of all natural transformation between two finitely presented modules is actually
a set, Mod-7 together with natural transformations being a good defined category.
If, in addition, 7 is triangulated, then by [3, 5.1.10], the category Mod- 7 is an abelian
one.

Let 7 be a triangulated category, and C its full subcategory consisting of all
compact objects. Recall that an object ¢ € 7 is called compact provided that the
covariant functor 7 (¢,—) : 7 — Ab commutes with direct sums. It is well-known,
and also easy to see, that C is a thick subcategory of 7, that means, a triangulated
subcategory which closed under direct summands. Throughout of this note we assume
T has arbitrary coproducts, C is a skeletally small category, and it generates 7, i.e.
T (¢,z) =0 for all ¢ € C implies « = 0.

The functor h : 7 — Mod-7, h(t) = 7(—,t) is a homological embedding,
which send any object ¢ of 7 into a projective object of Mod-7. Moreover, since
7 is idemsplit (that is every idempotent ¢ — ¢ splits, for all ¢ € 7) [3, 1.6.8], every
projective object of Mod-7 is of this form [3, 5.1.11]. Restricting to C the images of
h on each object ¢t € 7, we obtain a homological functor h : 7 — Mod-C, h(t) =
T(—,t)|c. Clearly h commutes with coproducts, and for any M € Mod-C, there is
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an exact sequence

EBjGJ B(dj) - @ie[ h(¢;) —= M ——0

B(@e,d;) —= b (Die; ;) —= M —=0,

with d; and ¢; belonging to C.
Since h is an universal homological functor [3, 5.1.18], it results an exact
functor 7« making commutative the diagram

T —2 Mod-T

X J,"
Mod-C.
Because every additive contravariant functor takes finite coproducts to products, we
lie in the hypothesis of [3, chapter 6]. It follows that (M) = M|¢ [3, 6.5.2], and

Mod- C is the colocalization of Mod- 7", what means, the functor 7 has a fully—faithful
left adjoint L : Mod-C — Mod-7. This adjoint is determined by its right exactness,

and by the equality
L (QB B(ci)> —h (@ q) :
icl iel

for all ¢; € C [3, 6.5.3]. Denote by v : 1yod.¢ — 7L and w : L — 1yoq.7 the unit,
respectively the counit, of this adjunction. It is well-known that the fully—faithfulness
of L is equivalent to the existence of an inverse for v [4, chapter 1, 13.11].

Lemma 1. Any projective object P of Mod-C is of the form, h(c) for an object
c=@,;c;ci €T, with ¢; € C, and the induced map

T (c,z) — Home(h(c), h(z))
is an isomorphism for all x € T .

Proof. A projective object P of Mod-C is a direct summand of a direct sum
®D,c,C(—,d;), and because C is idemsplit, it follows P = h(EP,c; ¢;) = h(c).

Using the isomorphism of adjunction, and then the Yoneda isomorphism, we
have

Home (h(c), h(x)) = Home (h(c), w(h(z))) = Hom (L(h(c)), h(c))
=~ Homy (h(c),h(z)) 2 T (c, ).

We record also an analogous for injectives:
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Lemma 2. [2, Lemma 1] Any injective object Q of Mod-C is of the form h(q), for
an object ¢ € T, and the induced map
T (v,q) — Home(h(z), h(q))
is an isomorphism for all x € T .
Lemma 3. The assignement M +— Home(h(—), M) gives a functor
R : Mod-C — Mod-7.
Proof. The unique problem which arises is that Home(h(—), M) : TP — Ab is

actually finitely presented, for all M € Mod-C.
Choose an injective resolution for M:

0—=M—Q1— Q2.

Fix an object = € 7. Applying the left exact functor Home (h(z), —) to this injective
resolution, and using Lemma 2, it follows that there are two objects ¢1,q2 € 7, and
a commutative diagram of abelian groups:

0 ——> Home (h(z), M) —— Home (h(z), Q1) —> Home (h(x), Q2)

0 — Home (h(x), M) T(x,q1) T(x,q2).

Therefore Hom(ﬁ(—),M ) is pointwise the kernel of the natural transformation
T(—,q1) — T(—,g2) between two finitely presented 7-modules. Then, by [3, 5.1.10],
this functor belongs to Mod- 7. O

Now we are ready to give the main result of this note.

Theorem 4. The functor R : Mod-C — Mod-7T is the fully—faithful right adjoint of
the functor 7 : Mod-7 — Mod-C, so the category Mod-C is not only the colocaliza-
tion, but also the localization of the category Mod-T .

Proof. Let c € C, and M : COP — Ab be a C-module. Then, the Yoneda isomorphism
Home (h(c), M) = Home (7 (—, ¢)|c, M) = Home (C(—, ¢), M) = M(c)

shows that wR(M) = R(M)|c = Hom(h(—), M)|¢ is naturally isomorphic to M.
Denote by v’ : #R — 1pog- ¢ this isomorphism.
Let now N : T9P — Ab be a finitely presented 7-module. Then we have

Rir(N) = Home(h(—), 7(N)) & Homr (L(R(-)), N)
= Homy (Lw(h(-)), N),

and again an Yoneda isomorphism

Homy (h(-), N)

1%

N.
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The counit up—y : Lw(h(—)) — h(—) of the adjunction between L and =
gives a morphism Homz (up(_), V), which induced by the above isomorphisms an
another one

uy : N 2 Homz(h(=), N) — Homz(Lw(h(-)), N) = Rw(N),

so a natural transformation v’ : 1yoq-7 — R
FixceC,t € T, M € Mod-C and N € Mod-7. The maps R(v},), v;_(N)
are clearly isomorphisms since v’ is so. Moreover, the maps

(m(ui))e : m(N) = N(c) — Home (h(c), Nlc)

and

(UIR(M))t : Home (h(t), M) — Home (h(t), Home (h(—), M)|c)
are isomorphisms too, by an analogous argument to the one used for v. Hence, the
naturality of these morphisms implies the equalities

R(vi)ugr(ay = Ir(ary and vy m(uly) = 1r(y,
which show that R. is the right adjoint of 7r, with the unit v’ and the counit v’.

Finally the fully—faithfulness of R is equivalent, by [4, chapter 1, 13.10], to
the fact that v’ is invertible. O

Remark 5. The subcategory Ker w of Mod- 7, consisting of the objects sended by 7
into 0 is both localizing and colocalizing, and the categories Mod-7 / Ker 7, Mod-C
and Ker 7\ Mod- T are all equivalent.
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UNIVALENCE CRITERIA CONNECTED WITH ARITHMETIC
AND GEOMETRIC MEANS

HORIANA OVESEA-TUDOR

Abstract. In this paper we obtain some univalence criteria connected
with arithmetic and geometric means of the expressions f/g and f'/g’,
where f and g are analytic functions in the unit disk.

1. Introduction

Welet U, = { z € C: |z| <r } denote the disk of z-plane, where r €
(0,1], U1 = U and I = [0,00). Let A be the class of functions f analytic in U such
that f(0) =0, f'(0) = 1. Our consideration apply the theory of Lowner chains; we
first recall here the basic result of this theory, from Pommerenke.
Theorem 1.1. ([4]). Let L(z,t) = a1(t)z + aa(t)z® + ..., ai(t) # 0 be analytic in
U, for allt € I, locally absolutely continuous in I and locally uniform with respect to
U,. For almost all t € I suppose
OL(z,t)
0z
where p(z,t) is analytic in U and satisfies the condition Rep(z,t) > 0 for all z €
U, tel. If|lai(t)| = oo fort — oo and {L(z,t)/a1(t)} forms a normal family in U,,
then for each t € I the function L(z,t) has an analytic and univalent extension to the
whole disk U.

OL(z,t
= p(z,t) é’? ), Vz e U,

z

2. Univalence criteria and arithmetic mean

In this section we derive several interesting criteria of univalence related to
arithmetic mean. The method of prove is based on Theorem 1.1 and on construction
of a suitable Lowner chain.

Theorem 2.1. Let «, (3, 7 be complex numbers such that o # —1,
=B <18+, Iy—1 <L ha+1)-@B+1D<|B+1],

and let f € A. If there exists a function g € A such that the inequalities

f(z) ¢'(2) f(z) ¢'(2)

9(z) f'(2) 9(z) f'(2)

Y+ 1)g'(z) —1-p

<‘1+ﬂ

Received by the editors: 08.07.2003.
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and

\ e+ 07 = 1= pEETE - 2y [ - 1) (14 6520

f'(z)g(z (2)9(2)
) D) () [ FR) (2)(2)
T e e (1 f’(Z)g(z))HS‘Hﬂf’(z)g(@ ®

are true for all z € U, then the function

P = (o [ 0w )W 3)

18 analytic and univalent in U, where the principal branch is intended.

Proof. Let us prove that there exists a real number r € (0, 1] such that the
function L : U, x I — C', defined formally by

L(zt) = <7 [ e (1)
0
N e(2=Mt _ o=t 8 f’(e:tz) iy f(eitz) 1/~
l+a g'(e7*2) gle7t2)
is analytic in U,. , for all ¢ € I. Let us consider the function
f'letz) | fle*2)
h(z,t) = :
B0 = gt g
We have h(0,t) = 1+ ( and we observe that h(0,t) # 0. Indeed, if ~(0,t) = 0 then
B = —1 and from the condition |a — 8] < |3 + 1| it follows & = —1 which is a

contradiction with the hypothesis o # —1. Therefore there is a disk U,,, 0 <r; <1,
in which h(z,t) # 0 for all ¢t € I. Denoting

—t

ha(2t) = / T fwdu

we have hi(z,t) = 27ha(z,t) and is easy to see that hg is analytic in U,, for all
tel, ha(0,t) = e 7. The function

e(2=Nt _ o=t

hs(z,t) = ha(z,t) + h(z,t)

1+a
is also analytic in U,, and
et

T la=p)+1+ge].

Let us now prove that h3(0,t) # 0 for any ¢t € I. We have h3(0,0) = 1. Assume that
there exists to > 0 such that h3(0,t9) = 0. It follows e?* = (3 —«)/(1+ 3) and since
o — B < |8+ 1] we get €0 < 1 and this inequality is imposible. Therefore, there

h3(0,t) =
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is a disk U,,, 2 € (0,71] in which hs(z,t) # 0 for all ¢ € I. Then we can choose an
uniform branch of [h3(z,t)]'/7 analytic in U,.,, denoted by hy(z,t), that is equal to

2oy [ (a—B)e ™ +(140)
14+«

at the origin, and for a; (t) we fix the principal branch, a;(0) = 1. From these consid-
erations, it follows that the relation (4) may be written as

L(z,t) = 2z - ha(z,t) = a1 (t)z + as(t)2® + ...,

and then the function L(z,t) is analytic in U,.,. Since |y —1| < 1 implies Re(2/7v) > 1
it follows that lim;_, o, |a;1(¢)| = co. We saw also that aq(t) # 0 for all ¢ € 1.

From the analyticity of L(z,t) in U,., it follows that there is a number r3, 0 < r3 < ra,
and a constant K = K (r3) such that

| L(z,t)/a1(t) | < K, VzeU,,, tel,

In consequence, the family { L(z,t)/a;(t) } is normal in U,,. From the analyticity of
OL(z,t)/0t, for all fixed numbers T > 0 and 74, 0 < 74 < 73, there exists a constant
K, > 0 (that depends on T and r4 ) such that

OL(z,t)
ot

It follows that the function L(z,t) is locally absolutely continuous in I, locally uniform
with respect to U,.,. Let us set

’ < Ki, VzeU,, tel0,T].

_ 0L(z,t) /OL(z,t)
e =22 JOE )
and =0
_plat)—1
v =+ )

The function p(z,t) is analytic in Uy, 0 < r < r4. The function p(z,t) has an analytic
extension with positive real part in U, for all ¢ € I, if the function w(z,t) can be
continued analytically in U and |w(z,t)| < 1 for all z € Uand ¢ € I.

After computation we obtain:

w(z,t) = A(z,t) - e 2 + B(z,t)(1 —e ), (7)
where

_ (e7t2) g'(e tz2)

yla+1)g'(etz) — 1 - BRI - e
Az, ) = W CEE G (8)

+ By ey
B(z,t) =y — 1+ 9)
e tzf"(e”t2) . e’t'zg”(eftz) e’t’zg’(eftz) f(e’t ) g'(e7'2)
7 e g 8 G (1-Le=d - 4=3)

+

fle—tz '(e—tz)
L+ AR e
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From (1) and (2) we deduce that w(z,t) is analytic in U. In view of (1), from (7) and
(8) we have

Yo+ 1)g'(2) ~ 1 - LG 43

f(z) | g'(z)
1+ 856 - 565
For z =0, t > 0, since |y(a+1) — (1+ 08)] < |6+ 1| and |y — 1] < 1 we get
ot )=(146)
1+3

If ¢ > 0 is a fixed number and z € U, z # 0, then the function w(z,t) is analytic in U
because |e 'z| < et <1 for all z € U and it is known that

w(z, )] = lmlaX\w(C B =lw(e® 1), 0=0t)€R (12)

Let us denote u = e~*e?®. Then |u| = e~ and because u € U, from (7), (8) and (9)
taking into account (2) we get

w(z,0)| = [A(z,0)| =

<1 (10)

lw(0,t)| = +(y=-1D1-e?| <1 (11)

lw(e®? t)] < 1. (13)

From (10), (11), (12) and (13) we conclude that |w(z,t)| < 1 for all z € U and t € I.
From Theorem 1.1 it results that L(z,t) has an analytic and univalent extension to
the whole disk U, for each t € I. But L(z,0) = F,(z) and then the function F., defined
by (3) is analytic and univalent in U.

Remark. Suitable choices of ¢ yields various type of univalence criteria, so we can

take g(z) = 2, g(z) = f(z) or g(2) =z - f'(2).

If in Theorem 2.1 we take g(z) = z we have the following result.

Corollary 2.1. Let o, (3, v be complex numbers such that o # —1,

la=Bl<1+8, |y=1<l, Ja+l)-@B+1<[B+1],
and let f € A. If the inequalities

V(a“)_l‘ﬁz%)‘ < ’1+ﬁsz(’2)
and
’ [’Y(aJrl)lﬂzj;Ez)] 22+
wa-1e) [0 -0 (1070 ) + T s (1- 155 ) || < el

are true for all z € U, then the function F., defined by (3) is analytic and univalent
wmn U.

Number of corollaries we can get for particular values of parameters o and
8. We shall formulate only two: for 8 = 0 and for « = 8 = 0.
For 8 = 0 we obtain from Corollary 2.1 a generalization of the well-known condition
for univalence established by Ahlfors.
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Corollary 2.2. Let a, v be complex numbers such that o # —1, |a| <1,
[y =1 <1, y7(a+1) =1/ <1 and let f € A. If the inequality

ot =1+ 0= ) | L )| <1

is true for all z € U, then the function F, defined by (3) is analytic and univalent in
U.

In the case v = 1 we get F1(z) = f(z) and we have the univalence criterion
found by Ahlfors ([1]).

Corollary 2.3. ([1]). Let a € C, |a| <1, a # —1 and let f € A. If the inequality
2f"(2)
f'(2)

holds for z € U, then the function f is univalent in U.

<1

alel + (1 = =)

For o = 3 =0 we get
Corollary 2.4. Let v € C, |y — 1| < 1. If the inequality
Zf”(z)
a-1p
f'(z)
is true for all z € U, then the function F., defined by (3) is analytic and univalent in
U.

'yl‘ <1

We recognize here the expression (1 —|z|?)zf"(z)/f'(z) which appears in the
condition for univalence established by Becker. We know that if this value lies in the
unit disk U, then the function f is univalent in U and we observe that if this value lies
in a disk with the same radius 1, but with the center in the point 1 —, |y — 1| < 1
we obtain the analyticity and the univalence of the function F,.

If in Theorem 2.1 we take f = g we have a very simple result given by

Corollary 2.5. Let o, 3, v € C such that o # —1, |a— 3| < |6+ 1],
Iy =1 <1, [ya+1)=(B+1)]<|B+1] and let f € A. If the inequality
1+5 1+7
Y(a+1) [y(e+1)]

is true for all z € U, then the function F, defined by (3) is analytic and univalent in
U.

Example. Lety € C, |y—1| <1. Then the function

1
L-hl &
1+~

F(z)==z- [ 1+
is analytic and univalent in U.

To prove it consider the function f € A of the form

1*|“Y*1|'Z2

f(z)=z+ 2
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and we apply corollary 2.5 with a = 3. So we have
1 -1 1—-|y—-1 -1 1—|y—1 1
‘:v O Sl et B R ot -1 1

FE=21=17 Y S P

Remark. For the case v = 1 we have Fi(z) = f(z) and from Theorem 2.1 we find
the results obtained by S. Kanas and A. Lecko [ 3].

3. Univalence criteria and geometric mean

Substituting the arithmetic mean by the geometric one in the construction
of the Lowner chain we obtain the following

Theorem 3.1. Let o, B, v be complex number such that |y — 1] < 1,
Rey > 1/2 and let f € A, f'(2)f(2)/z # 0 in U. If there exists a function g €
A, ¢ (2)g(2)/2z #0 in U, such that the inequalities

re(f) (1) -
N
- (8- o (-3 -] <

are true for all z € U, then the function

re=(r [ uv-lf%u)du)m (16)

18 analytic and univalent in U, where the principal branch is intended.

<1, (14)

Proof. The method of the proof is similar to those of Theorem 2.1. Let us
define

—t

Lizt) = [/ T (w)dut (17)

_ a _ Jé] 1/~
+ <6(2—'y)t _ e—'yt) Pl f/(e tz) f(e tz)
g'(e7'z) gle7'z)
It can be shown that L(z,t) is an analytic function in U,, r € (0,1] for all t €
I, L(z,t) = a1(t)z + az(t)z? + ... , where

.y 1— 1/~
ar(t) =e 7t (1 + 'Ve%) (18)
Y

We fix a determination of (1/v)/7 denoted by &. For a;(t) we fix the determination
equal to ¢ for t = 0. Since |y — 1] < 1 it follows that lim; o |a1(t)] = oo and from
Revy > 1/2 we have |y — 1| < |y| and then a;(t) # 0 for all ¢ € I.

Moreover, it can be prove that there is a disk U,,, 0 < 79 < r such that
L(z,t) is locally absolutely continuous in I, locally uniform with respect to U,, and
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z,t)/a1(t)} is a normal family in U,,. For the functions p(z,t) and w(z,t) defined
in (5) and (6), by computation we get

o= [ (FE3) (2g) 1o

+1—ea e lzf"(e7t2)  e'zg"(e”'2) N
fr(e7tz) g'(e7tz)
e7tzf'(e7tz)  etzg'(e7t2
+8 Jle =) _ezge )N o],
fle7tz) gle~'z)
We observe that the function w(z,t) is well-defined and analytic in U for each ¢ € I.
The rest of the proof runs exactly as in Theorem 2.1. From Theorem 1.1 it results
that the function L(z,t) has an analytic and univalent extension to the whole disk U,
for each t € I, in particular L(z,0). But

L(2,0) = (/0 q,n—lf'(u)du)l/7

and then also the function F, defined by (16) is analytic and univalent in U.

For g(z) = z we can deduce the following

Corollary 3.1. Let o, 3, v € C such that |y — 1] < 1, Rey > 1/2 and let f €
A, f'(2)f(2)/z £ 0 in U. If the inequalities

‘(ff@)B(f’(z) o1 <1
H(]{Z))la(f/(z))l_a—1 22+

(1= |2?) {az}f,lég) +8 (ZJ]:;S) - 1) oy 1” <1

hold for all z € U, then the function F, defined by (16) is analytic and univalent in
U.

For a = 0 and 8 =1, from Corollary 3.1 we get

Corollary 3.2. Letye€ C, |[y—1| <1, Rey>1/2 and let f € A, f'(2)f(2)/z2 #0
in U. If the inequalities

a6 <
(46t 0w (0 10-5) <

hold for all z € U, then the function F., defined by (16) is analytic and univalent in
U.

For g(z) = f(z), from Theorem 3.1 we get the following useful result
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Corollary 3.3. Lety€ C, |y —1| <1, Rey > 1/2 and let f € A. If the inequality
| fiz)-1] <1 (19)
hold for all z € U, then the function F, defined by (16) is analytic and univalent in
U.
Indeed, the inequality (14) becomes (19) and the inequality (15) will be
| (') =P+ A= -1) | < L

This inequality is true under the assumption |y — 1| < 1 and in view of (19).
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ON THE DIRECT LIMIT OF A DIRECT SYSTEM
OF COMPLETE MULTIALGEBRAS

COSMIN PELEA

Abstract. In this paper we will prove that the direct limit of a direct
system of complete multialgebras is a complete algebra.

1. Introduction

This paper deals with multialgebras. An important instrument in the study
of the multialgebras is fundamental relation of a multialgebra, which can bring us into
the class of the universal algebras. In [9] we proved that the fundamental algebra of a
multialgebra verifies the identities of the given multialgebra. When trying to obtain
multialgebras that verify (even in a weak manner) the identities of their fundamen-
tal algebra we obtained a new class of multialgebras. In the particular case of the
semihypergroups these multialgebras are the complete semihypergroups that is why
we called this multialgebras complete. We will prove that the complete multialgebras
form a class of multialgebras closed under the formation of the direct limits of direct
systems.

2. Preliminaries

Let 7 = (n4)y<o(r) be a sequence with n, € N={0,1,...}, where o(7) is an
ordinal and for any v < o(7), let £, be a symbol of an n,-ary (multi)operation and let
us consider the algebra of the n-ary terms (of type 7) B (1) = (PU(7), (1) <o(r))-

Let A be a set and P*(A) the set of the nonempty subsets of A. Let
A = (A, (fy)y<o(r)) be a multialgebra, where, for any v < o(7), f, : A" — P*(A)
is the multioperation of arity n, that corresponds to the symbol f,. One can admit
that the support set A of the multialgebra 2 is empty if there are no nullary multi-
operations among the multioperations f,, v < o(7). Of course, any universal algebra
is a multialgebra (we can identify an one element set with its element).

Defining for any v < o(7) and for any Ag,..., A, _1 € P*(A)

Fr(Ao,. . An, 1) = £ (a0, an, 1) | @i € Aiy i €40, ny — 13},

Received by the editors: 01.12.2003.
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we obtain a universal algebra on P*(A) (see [11]). We denote this algebra by P*(2).
As in [6], we can construct, for any n € N, the algebra ) (P*(A)) of the n-ary term
functions on P*(A).

A mapping h : A — B between the multialgebras 20 and B of the same type
7 is called homomorphism if for any v < o(7) and for all ag,...,a, —1 € A we have

(1) B(fy (@0, an, 1)) € fy(R(ao), ... h(an, —1)-

A bijective mapping h is a multialgebra isomorphism if both h and A~! are multial-
gebra homomorphisms. The multialgebra isomorphisms can also be characterized as
being those bijective homomorphisms for which (1) holds with equality.
Proposition 1. [8, Proposition 1] For a homomorphism h : A — B, if n € N,
p € P(1) and ag,...,an_1 € A then h(p(ao,...,an_1)) C p(h(ag), ..., h(an_1)).

The fundamental relation of a multialgebra 2 as the transitive closure o*
of the relation « given on A as follows: for x,y € A, xay if and only if x,y €
p(ag,...,a,_1) for some n € N, p € P (P*(A)) and ag,...,a,_1 € A (see [7] and
[9]). The relation «* is the smallest equivalence relation on A such that the factor
multialgebra 21/a* is a universal algebra. We denoted the class of a € A modulo o*
by @ and A/a* by A. We also denoted the algebra 2l/a* by 2l and we called it the
fundamental algebra of the multialgebra 2.

Proposition 2. [9, Proposition 3] The following conditions are equivalent for a mul-
tialgebra A = (A, (fy)y<o(r)) of type T :
(i) for all vy < o(T), for all ag,...,a,, -1 € A,

a < fv(ao, A ,am_l) = a= f—y(ao, ce ,anw_1).
(ii) for all m € N, for all q,r € P (1) \ {x; | i € {0,...,m —1}}, for all
ao,...,am_l,bo,...,bm_l EA,

q(ao, e ,am,l) N ’I’(bo, ey bmfl) # (Z) = q(ao, e ,am,l) = ’l"(bo, e, bmfl).

The multialgebras which verify one of the equivalent conditions (i) and (ii)
from the previous proposition are generalizations for the complete semihypergroups
(see [3, Definition 137]). This fact suggests the following:

Definition 1. A multialgebra which satisfies one of the equivalent conditions from
the previous proposition will be called complete multialgebra.
Remark 1. As we have seen in [9], a hypergroup (H,o) can be identified with a

multialgebra (H, o, /,\) with three binary multioperations, with H # (), o associative
(i.e. (aob)oc=uao(boc), forall a,b,c € H) and

(2) a/b={x e H|a€zxzob}, b\a={r € H|acboxz}.

Remark 2. In [10] the complete hypergroups are defined as the complete semihyper-
groups which are hypergroups. For any elements a and b from a complete hypergroup
(H, o) there exists b’ € H such that a/b = aol’ and b\a = b’ o a (see [10, Theorem

146]). Thus, a hypergroup (H, o) is complete if and only if the multialgebra (H, o, /,\)
from the previous remark is a complete multialgebra.
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One can construct the category of the multialgebras of the same type 7 where
the morphisms are the multialgebra homomorphisms and the product is the usual
mapping composition. We will denote this category by Malg(r). The complete
multialgebras form a full subcategory CMalg(7) of the category Malg(r).

3. The direct limit of a direct system of complete multialgebras

Let A= (i |i€1),(pij|i,5€l,i<y)) bea direct system of complete
multialgebras and let multialgebra 2. = (Ao, (f5)y<o(r)) be the direct limit of the
direct system A.

Remind that (I, <) is a directed preordered set and the mappings ¢;; (4,7 €
I, i < j) are such that for any 4,5,k € I, with i < j < k, @jr 0 ¢;; = @i and
i = 14,, for all ¢ € I. Also remind that the set A is the direct limit of the direct
system of sets ((A; | i € I), (@i | 3,5 € I, i < j)) and it is obtained as follows: on the
disjoint union A of the sets A; one defines the relation = as follows: for any z,y € A
there exist ¢, j € I, such that z € A;, y € A;, and « = y if and only if () = ¢,r(y)
for some k € I with ¢ <k, j < k. This relation on A is an equivalence and A, is the
quotient set A/= = {Z | x € A} (see [6]).

The multioperations of the direct limit multialgebra are defined as follows:
let v < o(7) and Ty, ..., %, —1 € Ao and for any j € {0,...,n, — 1} let us consider
that M IS Aij (ij S I) Then

f’y(d\()a"'aa/m,?l):{aero‘zlmeja iOSma"'a Z‘n,y—l <m,
ac fw(@iom(ao)v .. ~a§0inw71m(an771))}~

Lemma 1. [10, Lemma 2] Let p € P (1) and ag,...,an_1 € A. Ifig,... in_1 €1
are such that aj € A;; for all j € {0,...,n — 1} then

p(dzhy(ﬁ—\l) :{aero | Elme[y 7:0 Sm7"'a in—l va
a € P(Sﬁiom(%), cey Soin_lm(an—l»}'

Let A= (| i€l),(pijli,jel, i<j)) bea direct system of multialge-
bras and let us consider J C I such that (J, <) is also directed. We will denote by A,
the direct system whose carrier is (J, <), consisting of the multialgebras (2; | i € J)
and the homomorphisms (;; | 4,5 € J, i < j).
Proposition 3. [10, Proposition 1] Let A be a direct system of multialgebras with
the carrier (I, <) and let us consider J C I such that (J, <) is a directed preordered
set cofinal with (I,<). Then the multialgebras liL>nA and h_H)lAJ are isomorphic.

Remark 3. This proposition was proved for the case when (I, <) is an ordered set.
Yet, the antisymmetry of the relation < is not involved in the proof.
The main result of this paper is the following:

Theorem 1. The category CMalg(1) is a subcategory of the category Malg(r) which
closed under direct limits of direct systems.

Proof. Let A = (; | i € I),(vi; | 4,7 € I, i < j)) a direct system of complete

multialgebras, let n € N, q,r € P (7)\ {x; | j € {0,...,n — 1}} and ap,...,an_1,
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66, e b:l € A,.. We can consider that the representatives aq,. .., Gn_1, bg,. .., bp_1
of the given classes are from the set Ay (k € I). If

4(@o, -G 1) N7 (B, bu1) # 0

then there exists a € |J,.; A; such that

iel
EE q(c?o,...,zfl_\l)ﬂr(bo,...,bn_l).
From @ € q(ay,...,a@,_ 1) it results that there exist m’ € I, m’ > k, and o’ = a such

that

a'l € Q((pkm’ (CL()), sy PEm! (an—l)) - Am’-
Analogously, from a € r(l)AO, ..., bp_1) it follows that there exist m” € I, m” > k, and
a’’ = a such that

a/, € T(onm”(bo)v ey @km”(bn—l)) g Am”-

Let Z be an arbitrary element from ¢(dy,...,a, 1). Then there exists [ € I with
k <[ such that

r € q(prlao), ..., orlan—1)) € A
From o’ = a = a” we deduce the existence of an element m'” € I with m’ < m/”,
m” <m/" such that @, (a’) = @mrme (a”). Since (I, <) is directed, there exists
m € I with m"” <m and [ < m. According to Proposition 1 we have
im(z) € pim(a(pri(ao), - .- pri(an—1)))
C q(pim(pri(ao))s - im(pri(an-1)))
= Q(<Pkm(a0)7 C) @km(anfl)) g Am
Also,
@m’m(a,) S @m’m(q(@km’(aO)» ey Plem! (anfl)))
g q(@m’m(@km’(ao))7 ) (pm’m(spkm’(anfl)»
= Q(kam(GO)y ceey (pkm(an—l)) c Am
and, analogously,
@m”m(au) € T(‘Pkm(b()% ceey kam(bn—l)) C Am
But
(p,rn/m(a,,) = ()Om///m(gpm/m/// (a,)) = (pm///m(gpm//m/// (a”)) = (pm//m(a”),
and, since the multialgebra 2, is complete it follows that

@lm(m) € Q(cpkm(aﬂ)a ) (pkm(an—l)) = T(‘Pkm(bo)a ceey @km(bn—l))-

Consequently, T € 7"(56, cee b:l). Thus we have proved that
(@, an=1) € 7(Boy -, bo1)-

Similarly, one can show that q(ap,...,a, 1) 2 ’I“((;;), el b:l), so, we have
4@, @n-1) = r(bo, -, bu1).
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Thus the multialgebra %A, is complete. O

Corollary 1. Let A = ((A; | i € I),(pij | 1,5 € I, i < j)) be a direct system of
multialgebras. If any i,7 € I have an upper bound k € I such that 2y is a complete
multialgebra, then A, is a complete multialgebra.

This follows from the previous theorem and Proposition 3 since the set
J ={k € I|%y is a complete multialgebra}

(with the restriction of < from I) is a directed preordered set cofinal with (1, <).

In [12] are proved the following theorems:
Theorem 2. [12, Theorem 3] Let (((Hj,0:) |t € I),(pij |4, €I, i <j)) be a direct
system of semihypergroups. The direct limit (H', o) of this system is a semihypergroup.
Theorem 3. [12, Theorem 4] Let (((Hj, ;) |t € I),(pij | 4,5 €I, i < j)) be a direct
system of semihypergroups having the property that for any i,j € I there exists k € I,
i <k, j <k such that Hy is a hypergroup. The direct limit (H',o) of this system is
a hypergroup.
Remark 4. In [12] is considered that (I, <) is partially ordered, but the property holds
even if (I, <) is only preordered.

Remark 5. If we see each hypergroup (H;,o;) as a multialgebra (H;,0;, /;,\;) as in
Remark 1 we obtain a direct system of multialgebras of type 7. If we consider for this
system the direct limit multialgebra (Hyo, 000, /,\) then H' = Hy,, 0 = o4 and the
multioperations /,\ are obtained from o using (2).

From Remark 2, Theorem 3 and Theorem 1 we have:

Corollary 2. The direct limit of a direct system of complete (semi)hypergroups is a
complete (semi)hypergroup.

Using, in addition, Corollary 1 we also have:
Corollary 3. Let (((Hj,0;) | @ € I),(psj | 1,5 € I, © < j)) be a direct system of
semshypergroups having the property that for any i,7 € I there exists k € I, 1 < k,
Jj < k such that Hy is a complete (semi)hypergroup. The direct limit (H' o) of this
system is a complete (semi)hypergroup.
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A REMARKABLE STRUCTURE AND CONNECTIONS
ON THE TANGENT BUNDLE

MONICA PURCARU AND MIRELA TARNOVEANU

Abstract. The present paper deals with the conformal almost symplec-
tic structure on TM. Starting from the notion of conformal almost sym-
plectic structure in the tangent bundle, we define the notion of general
conformal almost symplectic d-linear connection and respective conformal
almost symplectic d-linear connection with respect to a conformal almost
symplectic structure A, corresponding to the 1-forms w and @ in TM. We
determine the set of all general conformal almost symplectic d-linear con-
nections on T'M, in the case when the nonlinear connection is arbitrary
and we find important particular cases.

1. Introduction

The geometry of the tangent bundle (T'M, 7, M) has been studied by R.Miron
and M.Anastasiei in [6], by R.Miron and M.Hashiguchi in [7], by V.Oproiu in [8], by
Gh.Atanasiu and I.Ghinea in [1], by R.Bowman in [2], by K.Yano and S.Ishihara in
[10],etc.

Concerning the terminology and notations, we use those from [4].

Let M be a real C*-differentiable manifold with dimension n, (n=2n’) and
(TM,n, M) its tangent bundle.

If (z%) is a local coordinates system on a domain U of a chart on M, the
induced system of coordonates on 7= 1(U) is (z*,v), (i = 1,...,n).

Let N be a nonlinear connection on 7'M, with the coefficients le-(x, y), (4,5 =
1,...,n).

We consider on T'M an almost symplectic structure A defined by:

1 , 1 . ,
Az, y) = 5%‘(%, y)dz' A dx? + i&ij(xa y)oy' Aoy, (1)
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where (dz*,6y*), (i = 1,...,n) is the dual basis of ( o 8‘3 ) and (a;;(z,y), a;j(z,y))
is a pair of given d-tensor fields on T'M, of the type (0,2), each of them alternate and
nondegenerate.

We asociate to the lift A the Obata’s operators:

{25400 o). 05 40 v, ®
B = L(516] — aya), 8% = 100+,
Obata’s operators have the same properties as the ones associated with a Finsler space
[7].

Let A2 (TM) be the set of all alternate d-tensor fields, of the type (0,2) on
TM. As is easily shown, the relations on Ay (T M) defined by (3):

(aij ~ bjj) & () Mz, y) € F(TM), a;;(z,y) = 62)‘(””’y)biz(x7y)) , )
(s ~ b)) & (3 ulw,y) € FITM),is(w,y) = Dby (,y) )

is an equivalence relation on A (TM).

Definition 1.1. The equivalent class: A of Ay (TM)/~ to which the almost symplectic
tensor field A belongs, is called conformal almost symplectic structure on T M.

Thus:
A= {A|Aj(2,y) = "V a;5(x,y) and Aj(z,y) = T Vag(x,y)} (4)

2. General conformal almost symplectic d-linear connections on TM.

Definition 2.1. A d-linear connection, D, on T M, with local coefficients
DT(N) = (Lljk, ik Cjk, C’ ) 18 called general conformal almost symplectic d-linear
connection on T M if:

aijk = Kijiy aijle = Qi Gijie = Kijr, @ijli = Qij, (5)
where Kiji, Qijk, K’ijk, Qijk are arbitrary tensor fields, of the type (0,3) on T M, with
the properties:

Kijk = —Kjir, Qijik = —Qjir, Kijk = —Kji, Qijk = —Qjik (6)

and |, | denote the h-and respective v-covariant derivatives with respect to D.
Particularly, we have:

Deﬁnition 2.2. A d-linear connection, D, on TM, with local coefficients DT'(N) =

(Lijk7 ik C’]k, C’ v), for which there exists the 1-forms w and @ in TM, w = w;dz’+

widy', @ = w;da’ + wWoy' such that:
Qijlk = 2wraij, ijlk = 20kai;,
(7)

Qij|k = 20055, Aijle = 2 O Ayj,
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where | cmdl denote the h-and v-covariant derivatives with respect to D,is called con-
formal almost symplectic d-linear connection on T M, with respect to the conformal

almost symplectic structure 121, corresponding to the 1-forms w,w and is denoted by:
DI'(N,w,®).

We shall determine the set of all general conformal almost symplectic d-linear

connections, with respect to A.
0 0 0

00 o 0 2 ,
Let DI'(N) = (L'}, L'j5, C'5. ') be the local coefficients of a fixed d-

0
linear connection D on T'M. Then any d-linear connection, D, on TM, with local
coefficients: DI'(N) = (L}, Eijk, C‘ijk, C";),can be expresed in the form:

Nt =Nt —A?

J J J?
A
3 — 3 3 7
ij —ij +Ak0jl —Bjk,
0 0

i T l i i
w =Ly AL Oy~ B
0

where (Aij7Bijk,éijk7l~)ijk,Dijk) are components of the difference tensor fields of

0
0 0 0
DI'(N) from D T'(N), [4] and |, | denotes the h-and v-covariant derivatives with

0
respect to D.

0
Theorem 2.1. Let D be a given d-linear connection on T M, with local coefficients
0 0 0 0

0_ 0 0 . ,

DU(N) = (L', L' jy, O, C*y1.). The set of all general conformal almost {ympleétic
d-linear connections on TM, with local coefficients DT(N) = (L', L' j3,, C"1., C'51.)
is given by:
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0
Ni =N X',

. 0 0 _ 0 _
L =L+ Clym X7+ 50000 g o sy [y X7 = Kogn) + B0
- .0 0 0 - o
L, :Lljk + O XM 3@ o 4y |, X7~ Kgi) + @5 X, (9)

sjlk
C Jk *C Jk + a (as] ‘k QSJk) (I);lszh

C C]k + a’ (aSJ |k stk) +(I)h_]Yth’ X’L \k = 0’
J

L , 0
where X%, X%, X', Y7, Y7, are arbitrary tensor fields on T'M, I, | denote the

0 . -
h-and respective v-covariant derivatives with respect to D and Kk, Qijr, Kijk, Qijk
are arbitrary tensor fields of the type (0,3) on TM with the properties (6).

Particular cases:
1. IfXZ sz—XJk—ij—ij—Oln Theorem 2.1. we have:

Theorem 2.2. Let D be a given d-linear connection on T M, with local coefficients
0 0 0 0

0_ 0 ) 00 .
DI'(N) = (Lljk,Lljk,C”jk,C’jk). Then the following d-linear connection D, with

0
local coefficients DT'(N) = (L ]k, Cjk, C”]k) given by (10) is a general conformal
almost symplectic d-linear cmmectwn with respect to A:

0
Li_ :Lz _|_lais a K. ,
" ng 77 sjlk k)
[~,i, =i 1~is(x _ K.
ik Jk +3a (angk sjk)s (10)

ci ik —ng +30" (ay; |k —Qsjk);
Cj :Cgk +350" (s |k —Qsji)s

0o 9

where |, | denote the h-and respective v-covariant derivatives with respect to the
0 . -
given d-linear connection D and Kjjk, Qijk, Kijr, Qijr are arbitrary tensor fields of
the type (0,3) on TM with the properties (6).
2. If Ky, = K”k = Q”k = @Qijx = 0 in Theorem 2.1 we have :

Theorem 2.3. Let D be a given d-linear connection on T M, with local coefficients
o 0 0

0_ 0 )
DI'(N) = (L', L ]k,C]k,C" w)- The set of all alm~ost symplectic d-linear connec-
tions on TM, with local coefficients DU(N) = (L'}, L 3., C*1,, C*3y,) is given by:
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0
N =N —X*.,

, 0 0 , 0
L, =Lt +Ch X™ + %a’s(asﬁk + agj |, X™) + @ X",
.. 0 0 0 L
Liy =L + Cllpn X+ 1a”(aszk +asj |, X™)+ ‘I’ZZX"W (11)

0 0
~Ni 1 _1is . ir v h
C'y, =C" +3a%as; [, +@5Y ",
0

Clp =Chy +5a"ag; |, +OIY" Xka =0,
J
0 0
where X', X%, X', Yi, Yi_ are arbitrary tensor fields on TM and |, | denote
the h-and respective v-covariant derivatives with respect to D
3. If Ky, = Qank,Kwk = 2a”wk,Q”k = 2a”wk,Q”k = 2a;;wg, such that
w = w;dx’ + w;0y" and respective @ = @;dx; + ©;0y" are two 1-forms in TM, then

from (9) we have the set of all conformal almost symplectic d-linear connections on
TM:

0
Theorem 2.4. Let D be a given d-linear connection on T M, with local coefficients
0 0 0 0

00 I .

DU(N) = (L'}, L' 1, €1, C') . Then set of all conformal almost symplectic d-linear
connections on T M, with respect to A correspondmg to the 1-forms w and @, with
local coefficients DT'(N,w, @) = (L ko ]k,C],wC’ &) s given by:

0
N% =N — X',

, 0 0 , 0 _ ,
Bl =Ly o i X7 3070 g+ sy |y X73) = Tyt N0
- 0 0 L 0 "
L%Ak :szkJrOij karan(aszkwLasj | X, )—5 war(I) X )
12

0 -
c k_C +lawasj|k —8" o + @Y

' —C']k—l— a*as; |k—(5 wk—l—(bfijh

where Xij, Xijk7 Xijk, ?§k7 Y;'.k are arbitrary tensor fields on TM, w = w;dx’ +w;éy’
0 0
and respective @ = @;dxr; + ©;0y" are arbitrary 1-forms in TM and |, | denote the

0
h-and respective v-covariant derivatives with respect to D.
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i vi o Vi Vi Vi (s .
4. If Xj = Xj,c = Xjk = ij = ij = 0 in Theorem 2.4. we have:

0
Theorem 2.5. Let D be a given d-linear connection on T M, with local coefficients
0 0 0 0

0_ 0 .
DI(N) = (L* Jk, Lk C']k, Yik)- Then the following d-linear connection D, with local
coefficients DF(N,w,w) = (Lijk, f/ijk, C’ijk, Cijk,) given by (13) is a conformal almost

symplectic d-linear connection with respect to A, corresponding to the 1-forms w and

w:!

0 )
Lt =L'., +ia¥q , — 8wy
Jk jk T2 silk JHR
0
Liy =L, +3da o — &5
g T (13)

7 .
Ci k—C k—&— at Sag; \k —05Wk,

i i
Cjk C]k—i— a’ Qs |k —05Wk,

00

where |, | denote the h-and respective v-covariant derivatives with respect to the

0 ) . . .
given d-linear connection D and w = w;dz" + w;dy* and respective @ = O;dx; + @0;0y"
are two given 1-forms in T'M.

0
5. If we take an almost symplectic d-linear connection as D in Theorem 2.5,
then (13) becomes:
. 0 ,
(2
szk :L;jk: 7(5jwk,
L :L;jk —05@k,

Oy =Cy 0o,
0

P U
Cjk_ ik —5jw;€.

6. If we take a conformal almost symplectic d-linear connection with respect

. 0
to A as D in Theorem 2.4, we have

0

Theorem 2.6. Let D be a given conformal almost symplectic d lz'near connec-
00 o 0

tion on TM, with local coefficients: DIT(N,w,d) = (L ko 7,C,C'J,g,C']k) The

set Aof all conformal almost symplectic d-linear connections on TM, with respect
to A, NcorreSNpondmg to the I-forms w and ©, with local coefficients DT'(N,w,®) =
(L3, L 1, Ciy C) s given by:
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0
Ni =N, X',
. 0 .0 ) .
Lty =Ly +(CY,, +050m) X™, + +q)’IL1Tthrk7
. 0 0 . .
Lt =L +(C 5 +050m) XMy + QX"
0

%A ir vh
Cp =C"% +O1LY " s
g

Ctyp, =Chy + Y,

ilk
where Xij, Xijk, )N(ij, ?;k, Y;k are arbitrary tensor fields on TM, w = w;dx’ +w; 6y

0
. . O
and respective @ = @&;dx; + ©;0y° are two arbitrary 1-forms in TM and |, | denote

0
h-and respective v-covariant derivatives with respect to D.
7. If we take Xij = 0 in Theorem 2.6 we obtain:

0

Theorem 2.7. Let D be a given conformal almost symplectic d-linear connection
00 o 0 0 0

on TM, with local coefficients: DT'(N,w,w) = (szk,L’jk,Cij,C’jk). The set of all

conformal almost symplectic d-linear connections on T M, with respect to A, which
0
preserve the nonlinear connection N, corresponding to the 1-forms w and ©, with local

0 o .
coefficients DT'(N,w,®) = (Lljk,Lljk,C“jk,Czjk) s given by:

0
i o7 ir yh
Lty =L +93 X5,
0

Fi o __Fi Lir Sh

L'y =L, +9 X7,
0

A ir vrh

C =C +OY
g

i _ L &irvh

C' i =C +255Y ",

where Xij, Xijk, X"Jk, f’;k, ij are arbitrary tensor fields on T M.
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STUDIA UNIV. “BABES-BOLYAI”, MATHEMATICA, Volume XLIX, Number 1, March 2004

ON CERTAIN CLASSES OF P-VALENT FUNCTIONS WITH
NEGATIVE COEFFICIENTS. II

G. S. SALAGEAN AND H. M. HOSSEN AND M. K. AOUF

Abstract. The object of the present paper is to obtain modified
Hadamard products (convolutions) of several functions belonging to the
classes T*(p,a) and C(p,«) consisting of analytic and p-valent functions
with negative coefficients. We also obtain class preserving integral operator
of the form

F(z) = C;p/o 7 f()dt, ¢ > —p

for the classes T*(p,a) and C(p,a). Conversely, when F belongs to
T*(p, ) and C(p, ), radii of p-valence of f defined by the above equation
are obtained.

1. Introduction

Let S(p) denote the class of functions of the form

f(Z) = zp_|_ Z aP+an+n7 (p eN= {1727"'})

n=1
which are analytic and p-valent in the unit disc U = {z : |2| < 1}. A function f of
S(p) is called p-valent starlike of order « if f satisfies the following conditions

Re {ZJ{;S)} >a, 2z€U (1.1)

[ 7)o

for 0 < a <p, pe Nand z € U. We denote by S*(p,«) the class of all p-valent
starlike functions of order . The class S*(p, ) was studied by Patil and Thakare
[3]. Further a function f of S(p) is called p-valent convex of order « if f satisfies the

following conditions
zf"(2) }
Re {1+ >a, 2€U 1.2

e (12

and

Received by the editors: 17.03.2004.
2000 Mathematics Subject Classification. 30C45.
Key words and phrases. analytic, negative coefficients, p-valent, starlike, convolution.
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2m "
zf (Z)}
Re {1+ df = 2prm
/0 { f'(z)
for 0 < a<p, pe€ Nand z € U. We denote by K(p,«) the class of all p-valent
convex functions of order a.
It follows from (1.1) and (1.2) that
f(z) € K(p,a) if and only if zf'(2)/p € S*(p,a), 0<a<p.

Let T'(p) denote the subclass of S(p) consisting of functions of the form

and

f(Z) = 2P - Z ap+nzp+n (ap-i-n Z 07 p,ne N) (13)
n=1

We denote by T (p, a) and C(p, ) the classes obtained by taking intersections, respec-
tively, of the classes S*(p, o) and K (p, ) with T'(p), that is T*(p, a) = S*(p,a)NT(p)
and C(p,a) = K(p,a) N T (p).

The classes T*(p, «) and C(p, ) were studied by Owa [2].

In order to prove our results for functions belonging to the classes T*(p, )
and C(p, @) we shall require the following lemmas given by Owa [2] and Aouf [1].

Lemma 1.1. Let the function f be defined by (1.3); then f € T*(p,«) if and only
if

oo
Z(p+n —a)apin <p—a.
n=1

The result is sharp for the functions

F(z) = 2P — % Pt peN. (1.4)
Lemma 1.2. Let the function f be defined by (1.3); then f € C(p,a) if and only if

> (p+n)p+n—a)apn <plp-a)

n=1

The result is sharp for the functions

2) = 2P — p(pia) Zp+n n

2. Modified Hadamard product
Let the functions f; be defined, for i € {1, 2, 3}, by

fi(z) = 2P — Z Apini 22T (apin,i > 0). (2.1)
n=1
The modified Hadamard product (convolution) of f; and fy is defined here by
frx fa(z) = 2" = Z Aptn,1 Gpin,2 2P H
n=1
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Theorem 2.1. Let the functions f;, i € {1, 2}, defined by (2.1) be in the class
T*(pv O[). Then fl * fZ(Z) € T*(pvﬁ(pv O[)), where

o (p—a)?
B(p, ) =p (p+1—a)—(p— )%’ (2.2)

The result is sharp.

Proof. Employing the technique used earlier by Schild and Silverman [4],
we need to find the largest 5 = B(p, @) such that

o

ptn-p0
> o Gtttz S L

n=1
Since
(oo} (oo}
p+n—a« p+n—a«
nz::l p—ia Ap4n,1 < 1 and Z p—ia Ap4n,2 < 17
by the Cauchy-Schwarz inequality we have

n=1

= p+n—a«w
> o Vrn10pn2 S 1
n=1 p

Thus it is sufficient to show that

ptn—F a cbtn—a
p+n,1 Up4+n,2 =
p—0

Vaptnd Gpnz (2> 1),

p—a«
that is
(p—B)p+n—a)
VOpin,1 Qpyn2 < .
P = (g —a)(p+n — B)
Note that
p—a«
Vi 2 —— >1).
Qp+n,1 Ap+n,2 Ptn—a (n )

Consequently, we need only to prove that

p—a _@=-Plp+tn-a)

p+n—a‘%p—®@+n—5)(nzm
or, equivalently, that
N2
pere e ez
Since ,
W(n) o) (n=1), (23)

P e - a)?
is an increasing function of n (n > 1), letting n = 1 in (2.3) we obtain

(p— )

Pt+1-a)=(p-a)
which completes the proof of Theorem 1.

B<V()=p—
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Finally, by taking the functions
pP—« .
fi(2) :Zp_mZerl, (i e {1, 2}), (2.4)
we can see that the result is sharp.

In a similar manner, with the aid of Lemma 1.2, we can prove
Theorem 2.2. Let the functions f;, i € {1, 2}, defined by (2.1) be in the class
C(pa Oé). Then fl * f?(z) € C(p7ﬂ(p, OZ)), where
(p—a)
p+1-a)(p+1)/p—(p—a)?

The result is sharp for the functions

2

ﬂ(paa>:p_ (

N w__ Pl—a) prl
fi(z) ==z (p—l—l)(p—i—l—a)z , 1€{1, 2} (2.5)
Theorem 2.3. Let the function fi defined by (2.1) be in the class T*(p, ) and let the
function fo defined by (2.1) be in the class T*(p,7); then f1x fa(z) € T*(p, ((p, a, 7)),
where
(p—a)p—7)
p+l-a)lp+l-7)-(p—a)p—7)

C(pyo,y) =p— (

The result is sharp.
Proof. Proceeding as in the proof of Theorem 2.1, we get
n(p—a)p—7)
(ptn—a)lp+tn—7)-(p-a)p-")

Since the function ®(n) is an increasing function of n (n > 1), letting n = 1 in (2.6)
we obtain

(<®(n)=p-— (2.6)

(p—a)p—1)
p+l-a)p+1—9)=(p—a)lp—7)
which evidently proves Theorem 2.3.

Further, taking
_p__PTY 1 d —p__ P77 ph 9
fi(z) =z oyi—a’ fo(2) =2 el (2.7)
Theorem 2.4. Let the function fi defined by (2.1) be in the class C(p,«) and the

function fy defined by (2.1) be in the class C(p,v); then fi * fa(z) € C(p,((p, 7)),
where

¢so)=r—

p—a)(p—7)
p+l-a)lp+1-7)p+1)/p—(p-a)p—1)
The result is sharp for the functions

C(pya,y) =p— (

z)=2F — plp=a) 2Pt an z)=2zF — plp =) 2Pt
he) = 1 —a) and 7a(2) p+1-7@+1)"
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Corollary 2.1. Let the functions f;, i € {1, 2, 3}), defined by (2.1) be in the class
T*(p, «); then f1* fox f3(z) € T*(p,n(p, ), where
(p—a)
prI-ap - (- aP
The result is the best possible for the functions
. _.p_ Db«
filz) =2 p+1l—-a

Proof. From Theorem 2.1 we have f; x fo(2) € T*(p, B(p,)), where 8 is
given by (2.2). We use now Theorem 2.3 and we get f1 * fo x f3(2) € T*(p,n(p, &),
where

3

n(p,a) =p— (

PTG e {1, 2, 3)).

(p—a)lp—B) o (p—a)®
pr1-a)p+1-A-(p-ap-F ' Gp+i-af—(p—ap
This completes the proof of Corollary 2.1.

Corollary 2.2. Let the functions f;, i € {1, 2, 3}), defined by (2.1) be in the class
C(p,a); then f1* fox f3(2) € C(p,n(p,@)), where

(p—a)
p+1l-a)P(p+1)?/p*—(p—a)®
The result is the best possible for the functions

np,a) =p— (

3

np,a) =p— (

filz) = 2P — (p+11’(fa;<2+1) A Ge{1,2,3)).

Theorem 2.5. Let the function fi defined by (2.1) be in the class T*(p,«) and the
function fo defined by (2.1) be in the class T*(p,7); then f1* fa(2) € C(p, B(p, o, 7)),
where

P+1)p—a)p—")
ptl-a)p+1—7)—-(@+p-a)p-1)

i (p7 CY, 7) 2! (
j he 768ult 18 Sha7 p.

Proof. Since f; € T*(p,a) and fo € T*(p,7), we have

oo
Y (p+n—a)apny <p—a and Y (p+n—7) a2 <p—7.

n=1 n=1

It follows that

> ptn—a)p+n—2)apinitpinz < (p—a)(p—7).
n=1
We want to find the largest 5 = 8(p, @, ) such that

(oo}

D (p+n—B)(p+n)apiniapine < pp - B).

n=1
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This will be certainly satisfied if
(p+n—B)p+n)

(ptn—-—a)p+n—9) (

p(p_ﬂ) S (p_a)(p_,y) n Z 1)7
or n(p+n)p—a)(p—7)
S R PR Ry PR PR ) (n =1
Since
= R et (n=1)  (28)

pp+n—a)p+n—7)—(p+n)p-a)p—-7)
is an increasing function of n (n > 1), letting n = 1 in (2.8) we obtain
B<K(1)=p-— (P+1)(p—a)p—7) ’
plp+l-a)p+1—7)—-(@+-a)p-1)
and so B(p,«,v) = K(1). Finally, the result is sharp for the functions f; and fo
defined by (2.7).

Theorem 2.6. Let the functions f;, i € {1, 2}, defined by (2.1) be in the class
T*(p,@); then the function

o0

h(z) = 2P — Z (a12>+n,1 + a§+n72) 2Pt (2.9)

n=1
belongs to the class T*(p,d(p, «)), where
2(p — @)?
p+1—a)?—2(p—a)?

d(p,a) =p— (

The result is sharp.
Proof. By virtue of Lemma 1.1, we obtain

2
YT G Sy <1 (2.10)

n=1 p—a n=1 p—a
and
o] 2 00 + 2
p—i—n—a} 5 p+n—a
Dy ap+n,2§{z_%+nv2} =1 (2.11)
It follows from (2.10) and (2.11) that
1 (pt+n—a 2 9 9
Yo {5 @t <t
n=1

Therefore, we need to find the largest § such that

p+n—5<1 p+n—a«a 2
p—>6 T 2 D— o ’

that is
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Since
2n(p — a)?

(P+n—a)?=2p—a)?
is an increasing function of n (n > 1), we readily have
2(p — a)?
(P+1-a)=2(p—a)?*
The result is sharp for the functions f;, i € {1, 2} given by (2.4).

Theorem 2.7. Let the functions f;, i € {1, 2}, defined by (2.1) be in the class
C(p,); then the function h(z) defined by (2.9) belongs to the class C(p,d(p,a)),
where

D(n) =p -

(n>1)

§<D(1)=p-—

(p.c) =p - 2 —off
’ (P+1)(p+1-a)?—2p(p—a)?
The result is sharp for the functions f;, i € {1, 2} defined by (2.5).

3. Integral operators

Theorem 3.1. Let the function f defined by (1.3) be in the class T*(p,a) and let
d be a real number such that d > —p; then the function F defined by

Plz) = 1P /0 $L (1) dt (3.1)

»d
also belongs to the class T*(p, a).
Proof. From the representation of F' it follows that

F(z) =2 — ;bp+nzp+ , where bpi, = m%ﬂr
Therefore
St by =30t < St n 0)agen <p o
n=1 ! n=1 d + p + n : B n=1 : B

since f € T*(p, o). Hence, by Lemma 1.1, F' € T*(p, «).

Putting d =1 — p in Theorem 3.1 we get the following corollary.

Corollary 3.1. Let the function f defined by (1.3) be in the class T*(p, ) and let
F be defined by
1 [Ff®)

P —= dt;

F(z) = T

then F' € T*(p, a).

Theorem 3.2. Let d be a real number such that d > —p. If F € T*(p,a), then the
function f defined by (3.1) is p-valent in |z| < Ry, where

e | Pt —a)(d+p) n
=1 {<p+n><p—a><d+p+n>} '

The result is sharp.
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Proof. Let F(z) = 2P — > 7 | apnzPt™ (apyn > 0). It follows from (3.1)

that
2174 (24F (2 . d
f(Z) = —( ( )) = Zp — 7+p+ " G/p+n2p+n
d+p —~ d+p
To prove the result it suffices to show that
f'(= x
zp(*l) —p|<p for [z] <R,
Now
f'(z) = d+p+n = d+p+n ,
S Z:l(p + H)W apnz"| < Z:l(p + n)w aptn |2]"-

Zp+nd+p+n

Aprn 2" < 1. 3.2
T " < (32

But Lemma 1.1 confirm that

o0
+n—«
YR <L

n=1 p—a
Thus (3.2) will be satisfied if
prn)dtptn) . ptn-a o
p(d+p) T op-a -
or if

pp+n-a)d+p) ]
(p+n)(p - a)(d+p+n)
The required result follows now from (3.3). The result is sharp because the functions
f(2) = o7 — (p—a)d+p+n) ,in,
(p+n—a)(d+p)
are defined by (3.1) when F' are given by (1.4).

2| <

(n>1). (3.3)

(n>1)

In a similar manner, with the aid of Lemma 1.2, we can prove the following
theorem.
Theorem 3.3. Let the function [ defined by (1.3) be in the class C(p,«) and let d
be a real number such that d > —p. Then the function F' defined by (3.1) also belongs
to the class C(p, ).
Theorem 3.4. Let d be a real number such that d > —p. If F € C(p,«), then the
function f defined by (3.1) is p-valent in |z| < R}*, where

1/n

By = @ +n)
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The result is sharp for the functions

f(Z):Zp— p(p_a)(d+p+n) Zp+n

(p+n)p+n—a)(d+p) (n>1).
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THE STUDY OF REMAINDER FOR SOME CUBATURE
FORMULAS FOR TRIANGULAR DOMAIN

ILDIKO SOMOGYI

The purpose of this paper is to give some practical cubature formulas in
approximation of the integral

= /;.f(x,y)dxdy 1)

where D is a triangular domain, D = {(z,y)/x >0,y > 0,2 +y < h}and f: D — R
is an integrable function on D. We would like to construct some practical cubature
formulas of the following form:

i=1 j=1

where A;; are the coefficients of the formula and Ry, (f) the remainder. We will use
the quadrature rules given by Bruno Welfer in [2] for triangular domain and we will
study the remainder of these rules and some optimal properties. To obtain the error
of the approximation formula we will use a generalization of the Peano Theorem,
when the function is a member of the so-called Sard space. We will note with By, the
Sard space where p,q € N,p+ ¢ =m. Let Q = [0, h] x [0, h] where h € R, then the
Sard space B, 4(0,0) is the set of all of the functions f : @ — R with the following
properties:

1. [0 € c(@)

2. fm=39)(.,0) € C[0,h], j =0,...,¢ — 1

3. fm=9(0,.) € Cl0,h),i=0,...,p—1
Theorem 1. Let L : B,,(0,0) — R be a continuous linear functional. If Ker(L) =
P2 | then

h
L(f) = ZA Km_j,j (S)f(mij’j)(s, O)dS + Z Ki,7yl_i(t)f(i’m7i) (O, t)dt+

Jj<q i<p

+//ngwwwgﬁmﬁ (2)

Received by the editors: 12.12.2003.
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where 4
(x—s)p 77ty
(m—j—1 j!

2 (y-)7 "
- i<
z‘ (m—i—1)! Psp

(-5 (y-7"
—-1! (¢—1)

First of all we consider the cubature formula with a single knots:
//f:cydxdy*ff( b ). 3)

Because the degree of exactness of this formula is equal with 1, we can use

Kpy—jj(s) = L) ] 7 <4q

K, 4(s,t) = L)

the first theorem and follows:
Theorem 2. If f29(-,0) € C[0, 4], f©2)(0,-) € C[0,h] and fOV (z,y) € C(D) then

we can give the following delimitation of the error in formula (3):

4 ht 89h*

h
< = i
|R1(f)] < 721\/[20fﬂL 72M02f+ 1944M11f7
where
Maof = max |f*7(@,0)], Moof = max [fO?(0,9)], Muaf = max|fD (@, y).
€
Proof. Theorem 1 implies the following error representation:
/ K20 O) S 0 d5+/ K02 f(o (0 t)d
+//Ku(s,t)f(l’l)(s,t)dsdt (4)
Th
and

Kao(s) = R™ [(z — 5) 4]
Koo(t) = R™ [(y — t)4]
Kii(s,t) = R [(z — s)%(y — )] .
Therefore the so-called Peano-kernels has the representation

(h=5)® _ h%(h
= (2 —s), s<
Kao(s) = G 2237 %0 7=
20(5) { (h—s)° s>

Wl wl=

=
[\v]
—
~
S~—
Il
,_/H
[=}
—~
=
b
Nt
w
w
~
vV
w|> wls
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and
(hftfs)d h2 0 < s, t < h

Klls,tz 6 2
(5,%) { wv <hh<t<hor ﬁ<s<h0<t§%

If we study the sign of these functlons7 we conclude that Koy and Kyo are
positive functions at the interval [0, h] and K11(s,t) < 0,0 < s,t < % and Ki1(s,t) >
0if 0<s<BA<t<hor 2<s<hO0<t<h

Since
h h4
/0 Ko (s)ds = 73
h 4
h
K = —
/0 0yt =2,

8944
K
//| 11 S t>|d8dt 1944’

from (4) finally yields the theorem.
Let now consider the following formula:

//fa:ydxdy—[ﬂ b o Hlivrg. @

The degree of exactness of this formula is 2, therefore we can use the theorem
1 for the representation of the error, an we can give the following delimitation of the
approximation error:
Theorem 3. If fG9(.,0) € C[0,h], fZV(-,0) € C[0,n], f©3)(0,-) € C[0,h] and
f&2)(s,t) € C(D) than we have

and

e o B 15
[Ra(f)] SJ\/-":sofﬁO-l—M21f@-5-]\403f%+M'12fﬂ (6)
where
Maof = s [£09(5,0)] Marf = s |09 (s.0)],
Mos f = R ‘f(o R t)‘ and Mz f = max ‘f(l’g)(s,t)‘ :

Proof. We will use the same method like in the previous theorem, than the
error of the formula (5) is

h h h
f) = / Kso(s) f®O (s)ds + / Koy (5) 3 (s, 0)ds + / Koa(t)£O9) (0, £)dt +
0 0 0

+ /D / Kia(s, ) f02) (s, t)dsdt

where

h—s)?t 3
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(h—s—t)®  h2/h _
KlQ(Svt):{ 6 6,(2 t)a 0<3,t<h/2

> otherwise
and \
h—t h?(h 2
ront) - { LB o
24 =z
The kernel functions Ksgand K 03 are positive on the interval [0, 4] and their
integral on the same interval is equal with 2 m Also we have Iél[ax | K21 (z,y,8)| = %

and max |K12(z,y, 5,t)| = 55,
(s,;t)eD

the absolute error:

therefore we can give the following delimitation of

h
|Ra(f)] < / Kso(s)f39 (s,0)ds| +

h
/ Ko1(s)f 3V (s,0)ds| +
0

/ Kos(t) fO3(0,t)dt| +

/Klz 12)(s,t)dsdt‘
n @)
< Maof [ 1Ko(s)] ds + ‘f D(s,0)| ds-+
0 364 J,

h 3
h
+M03f/ |Kos(t)|dt+—/ /‘f(l’Q)(s,t)’dsdt
0 12 Jp

ho hb hb hb
< Msgf—+Mo1 f— + Mosf— + Mo f—
< 30f720 + 21f364 + 03f720 + 12f24

Finally we consider the following cubature formula:

//f(a:,y)dxdy: 1}‘;0 [3f(0,0)+3f(h,0)+3f(0,h)+8f(;,0)+
D

+81(3.5) +81(0.5) 4 2075 )| + Ralh),

Because the degree of exactness of this formula is equal with 3, we can give
the following theorem for the delimitation of the absolute error:

Theorem 4. If f*0)(s,0) € C[0,h], f3Y(s,0) € C[0,h], fOY(0,t) € CI0,h],
f&3)(0,t) € C[0,h] and f3?(s,t) € C(D) then
h® 7h" 7h" h® hS

+ M,

M. 4+ My f— L Mo f—— + Moo fe
|Bs(F)] = 4Ofsmo #1110 3 Taa0 T MosS gggp + Ma2f g5

where

Mo f = ‘<40> O‘M - ‘(39 O‘M - ((13>0t
af = max [E9(s,0)], May f = gen[gﬁ]f (5,0)|, Misf = fé}?}i}f (0,t)],
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Mggf = maXx ‘f(z’Q)(S,t)‘ .

Moaf = max |00 (0,1
01/ tg(?% MO (s,t)ED

Proof. We will use again the generalization of the Peano theorem in bidi-
mensional case and we have

h h h
:/A@@ﬂwwm@+/5m@ﬂwwm@+/1@mﬂmm@ﬁ+
0 0 0
h
+/0 Klg(t)f(173)(07t)dt+/D/KQQ(s,t)fW)(s,t)dsdt

where the Ky, K31, K13 and Ky are the so-called kernel functions, and they have
the following representation:

755 2 733 ﬁ_s 3
(h5l) _lhTO (h2) +8(23) 9( s):|7 SE[O,%]
_s)P 2 _s)3 h_ )3
Kios) =y 05 G [Ug 4B se ()
h—s)® h2 (h—s)® h
R - e s € [5.h]
h—s)® 2 h—2s h—3s
SO g [0 ] o)
_ $)°
K3 (s) = ) (240)(11 25)2, s€ (&b
h—s)® h
5!5 s € [57]@
h—t)° (h— 2t2 h—3t)? h
4 5!) _120 h : h( 2 }’ te [0’5]
J— 3
Ki3(t) = —(h5!t) 2h40 (h— 2t)?, te (4,
—bp te[5,h]
and
KQQ(S,t):
h—s—t)* 2
Crt -ty BG - 9G -0+ -9 -0], 0<si<h
h—s
e LCEDICE) hes<ho<t<h
= 0<s<alb<t<y
(et 0<s<lhlb<t<n,
h<s<h0<t<}

The K49, K31 and the K;3 functions do not change their sign at the interval
[0, h] and if we calculate the maximum of the function Koo we obtain max | Koa(s,t)| =
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%, therefore for the absolute value of the error we have the following delimitation:

h h
[Rs(f)| < /0 Kio(s) f 49 (s,0)ds| + /O K31(s) f® Y (s,0)ds| +

h
+ + / Kis(t) F19(0, £)dt| +
0

/ / Kas(s,t) f(2’2)(5,t)dsdt‘
D

h h h
< M40f/ | K40(s)|ds + M31f/ |K31(s)| ds + M04f/ | Kos(t)] dt+
0 0 0

h
/ Koa(£) FO9(0, £)dt
0

+

h 6
h
M Kys(t)| dt + M.
+ 13f/0 Ry (0)] db + Moo
Ko 7ho 7hS RS i
= Maof gers + Marf g5 + Moaf 75 + Moaf 5 + Maa g

Remark 1. The cubature formula (5) has an optimal character, because it satisfy the
conditions established by Stroud in [5] regarding the minimal number of knots for a
cubature formula. If the degree of exactness of a cubature formula is equal with 2 then
the minimal number of the knots is N = n+1 where n is the dimension number. The
cubature formula (5) with the degree of exactness 2 and three knots, has a minimal
number of knots.
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ON A CLASS OF GENERALIZED GAUSS-CHRISTOFFEL
QUADRATURE FORMULAE

D. D. STANCU, IOANA TASCU, AND ALINA BEIAN-PUTURA

Abstract. We consider Gauss-Christoffel-Stancu quadrature rules, over
the interval [—1, 1], using m Gaussian nodes and s preassigned multiples
nodes, so that the node polynomial of these fixed nodes does not change
sign in (—1,1). The Gaussian nodes zj of formula (2) are determined so
that the degree of exactness of this quadrature formula to be the highest
possible. These can be found either by means of the formula (10) or
by determining the minimum of the function F of m variables (11). We
give explicit formulae for the coefficients and for the remainders. Several
illustrative examples are presented for certain preassigned multiple nodes.

1. In a memoir published by E. B. Christoffel in 1858 [1] has been considered
a generalization of the classical Gauss quadrature formula, by introducing certain
preassigned simple nodes situated outside the integration interval (—1,1).

This formula has the following form

1 m n
/ fa)dn = 30 Auf(on)+ D0 B (0)+ RO (1)
- k=1 j=1

where b; are preassigned nodes (the fixed nodes), not situated in the interval (—1,1), f
is an integrable function on this interval and R(f) is the remainder of this quadrature
formula. The free nodes xj are selected so that formula (1) has the highest degree of
exactness. We will call z; the fundamental or the Gaussian nodes.

2. In 1957 D. D. Stancu [4] has introduced and investigated a quadrature
formula using multiple fixed nodes a; and simple Gaussian nodes zy.

It has the form

[ rwin =3 Ai)+ 30 Y Copra) + RU). )
-1 k=1 i=1 j=0

Let us denote by u(z) the node polynomial of the free nodes x; and by w(z)
the node polynomial of the fixed nodes, that is

u(z) = (x —x1)(x —x2) ... (T — Tp), (3)

wE)=(r—a)" (x—a2)™...(x —as)™. (4)

Received by the editors: 07.10.2003.
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We assume that r; are natural numbers so that we have w(z) = 0 on the
integration interval (—1,1).

Given the fixed nodes a; and their multiplicities 7;, the problem is then to
determine the simple nodes xj and the coefficients Ay and C; ; so that formula (2)
has the highest degree of exactness.

In order to find the Gaussian nodes x; we shall start from the Lagrange-
Hermite interpolation formula using the simple nodes x, the multiple nodes a; and
other nondetermined simple nodes t1, to, . .., t,,, distinct from the other nodes. It has
the form

F(@) = (Hamsp1 f) (@) + (Romspi ) @), (5)
where we use as nodes the roots of the polynomial P(z) = u(x)w(x)v(z), v and w
being defined at (3) and (4), while

ve)=(—-t1)(x—ta)...(x —twm), p=r1+r2+---+7s.
The interpolation polynomial Hay,4,—1 has the following expression (see [4]):

(H2m+p—1f)(x) = Z

k=1

wz) v@) @@
ug(zr) v(zr) w(xg)

flap)+

+i ule) o). w(? ftn)+

' r—a;) | (z—a;) 1\ ;
+ZZ E J! : l( u!) <wi(x)> ]Wi(z)fm(ai%

a;

where
up(z) = u(z)/(z —ax), wvp(z) =v(@)/(x—1t), wilz)=w()/(z—a)".

3. By integrating the preceding interpolation formula we obtain a quadrature
formula of the following form

[ sy = glAkfm) " gmah) " gg CosfD(a) + R, (6)
where )
= zik((;;)) | vv&)) | 5(?2) e "
B = / ) e e 8
Ci; nu_z_::l/ll (z —J'az)j [(x —V!ai)” (wix))iy)] wi(z)dz, (9)
R(f) = / 11 u()o(w)w(x) [x T ;f} da.
The brackets used in this remainder represent the symbol for divided differ-
ences
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4. Now we want to determine the nodes zj so that we have B, = 0 (h =
1,2,...,m) for any values of the parameters t1,ta,...,t,. It is easy to see that this
is equivalent with the condition that the polynomial u(z) is orthogonal on (—1,1),
with respect to the weight function w(z), with any polynomial of degree m — 1, since

t1,t2,...,t, are arbitrary numbers.
But it is known [4] that we must have

L () Liypy1(2) Lm-i-;v(m)
Ly, (a1) Lyy1(ar) Linp(ar)
L, (a1) L, (a1) Ly, p(ar)

L ) L5V (a) Ly (@)

Un(z) = L (az) Lm+1(az) Liip(az) w(z), (10)

Ly (as) Lint1(as) Linip(as)

Lin(as)  Ligalas) oo Lipp(as)

L=V (q,)

Ts 71 Ts 71
Lsn )(G'S) L'En+1 )(as) m+p

where by L, we denote the Legendre polynomial of degree n:
Lo(z) = (2" )" (@® = 1)"™ and u(z) = Uy ().

If we take into consideration the formula (8) for the coefficient B, we can
see that in order to have B; = --- = B, = 0 it is necessary and sufficient that

/ w(z)u(z)g(x)dx = 0,

-1
where g(z) is any polynomial of degree m — 1.
But it is known [4] that in this case the node polynomial u(z) can be found
by means of the formula (10).
We make the remark that the nodes x can be found also by determining the
minimum of the following function of m variables

1

Fug, .. tm) = / wz)(z —u)?. .. (x — up)’de. (11)

-1

5. Because t1,tq,...,t,, are arbitrary numbers, we can make t; — x (k =
1,2,...,m).

In this case we arrive at the following quadrature formula of Gauss-Christoffel-

Stancu type

[ rwin =3 A0+ 30 Y Copr e + RU), (12)
-1 k=1 i=1 j=0

where

A = / (ﬁ(@) ) 2 :gk)) &
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and

1
R = [ wona) [x o ;f} de. k=T i=Ts.

-1

One observes that all the coefficients Ay, are positive.
Assuming that f € C?*™*P(—1,1), by using the mean-value theorem of di-

vided differences we can give the following representation of the remainder

(2mip)(g) 1
R(f) = M/lw(x)UQ(a:)dx, £e(-1,1). (13)

6. Now we make the remark that if the polynomial of the fixed nodes:
.,tas (2s = r) is even, then we can obtain the following equation for

ial, iag, .
determining the Gaussian nodes xy:
Lm(x) Lm+2<x) Lypir(z)
L,(a1) Lyni2(ar) Lytr(ar)
Li(a1)  Liqo(ar) L ir(ar)
r —1 T —1 I8 —1
L a) LY (a) Ly (a)
Ly, (az2) Lyi2(az) Lyt r(az) 0, (14)
L (as) Limto(as) Linir(as)
L (as)  Liyo(as) Ly (as)
L L I
L™ as) L5 () Ly, (as)

where by L, () we denote again the Legendre orthogonal polynomial of degree n.
7. If we normalize the orthogonal polynomial given at (10), then we obtain

O()= Ly Ty,

Tm 6m+meGm+l

where v, is the coefficient of ™ from the Legendre polynomial L,,(x), that is

1 ) 2
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and by Gj we denote the following determinant

Li(a1) Lii(ar) ... Lpip-1(ar)
L;C(a'l) L;c+1(a1) L;€+p 1(“1)
L) L0 @) - L)
Li(a2) Liyi(az) ... Liip-1(a2)
L;i?(a’2) Lk+1( 2) L;i:-‘rp 1(‘13)
Lk(as) Lk+1(a5) N Lk+p,1(as)
LV (ay) L§j;1 1>( R L}W ”1(%)

By using the known Christoffel-Darboux formula from the theory of orthogo-
nal polynomials, we can obtain for the coeflicients Ay, of the quadrature formula (12)
the expressions

A /1 Uy (t)w(t)dt 1
k= — = — — .
-1 (t —zp)U! (zp)w(zg) VAmw(@k)UL (k) Up—1(zk)
8. In order to present some illustrations we consider that the fixed nodes are:
a1 = —1, ag = 1, having different orders of multiplicities.
If the polynomial of the fixed nodes is w(z) = (1 + x)(1 — z)?, then the
Gaussian nodes can be found by solving the equation

Ly () Lim11(7) Liny2() Lint3(w)
Lm(_l) Lm+1(_1) Lm+2<_1) Lm+3(_1) =0
L7n(1) Lm—i—l(l) L7n+2(1) L’H’L+3(1) .
Ly (1) L () L) Ligs(1)

It leads to the solution of the equation
(2m +5)[Lim(2) = Lins2(2)] = (2m + 3)[Lin 41 () = Lmys(x)] = 0,

eliminating the roots of the polynomial w(z).

1
If we take m = 1 we find the Gaussian node z; = — and the quadrature

formula of degree of exactness four
1 1o 2 e
/ fl@)de = 52 [27f(=1) +125f < 5) +64f(1) =12 ()| + 7517 (6),

given first in [4].
For m = 2 we get the Gaussian nodes
2v2+ 1 2v2 -1
—_—, Ty = ———.
77 7
By using these nodes and the fixed nodes a; = —1 (simple) and as = 1
(double), we can obtain a quadrature formula of degree of exactness six.

xrp = —
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If we now consider that w(z) = (1 — 22)? then the Gaussian nodes and the
fixed nodes are the roots of the equation

(2m + T) Ly (x) + (2m + 3)Lypt1(x) — 2(2m + 5) Lypso(x) = 0.

In the case m = 3 we obtain a quadrature formula of degree of exactness
nine, namely

1 / 1
[1 fla)dx = 105 { 9f(—1) + f'(—1) + 54f <\/§) +64f(0)+
#5347 (=) = PO #1970 + e ri0(6),

Considering also the case w(z) = (1 —22)3, formula (10) leads to the solution
of the equation

2m+7)(2m +9)(2m + 11)L,,(x) —3(2m + 5)(2m + 7)(2m + 11) L1 0(x)+

+32m +3)(2m + 7)(2m + 9)Lypra(x) — (2m + 3)(2m + 5)(2m + 7) Lyyv6(x) = 0.

In the case m = 2 we obtain the following quadrature formula of degree of
exactness nine

1
11 156 f'(—1 "(—-1)+21 —=
/ e 3360{ T3f(~1) + 156f/(~1) + 8£"(~1) + 87f( 3>+
- 7 o / (10)
+2187f <3> +8f"(1) —156f'(1) + 1173f(1)} 442047375]” &).
For m = 3 we get the Gaussian nodes

3 3
xr1 = — ﬁ’ 29 =0, x3= ﬁ

and a Gauss-Christoffel quadrature formula of degree of exactness eleven.
9. Considering that we have an arbitrary real fixed node a, of multiplicity
2s, we arrive at a quadrature formula of the form
2s—1

/ f(@)ds = ZAkf )+ 30 Baf @) + R,

where the remainder has the expression

f(2m+2s)(§) /1 25772
R(f) = —F—=- —a)*°U, dz.
="z | @~ T
The Gaussian nodes can be found by solving the equation
L (x) Lpi1(x) ... Lpyos(z)
L., (a) Lyi1(a) ... Lpyas(a)
Lin(a)  Liga(a) .o Liiog(e) | =0,
L3 V@ L7 ... LS;Q?( )

omitting the root a of multiplicity 2s.
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In the case when w(z) = 22 and we take m = 5 we find the Gaussian nodes

21+2v14 21 — 214

T =T =\, T =a3= 33

and we are able to obtain a quadrature formula having the degree of exactness eleven,
namely

/_ fla)do = 514500 (440832 (0) + 8960 (0) +
+27(5446 — 537VIA)[f(z1) + f(2a)] + 27(5446 + 537V/IA)[f (z2) + f(xs)]}+

1
. S A P)
+476804928600f (©):

Considering also the case w(z) = #* and m = 3 we get the Gaussian nodes
T AR (98

} +
404157600
Ending this paper we mention that D. D. Stancu and A. H. Stroud have tabu-

lated the values of the nodes, the coefficients and the remainders, with 20 significant
digits, in the paper [6].

and the following quadrature formula

/ fa 36015 {50160f(0) +3500/"(0) + 10935 [f (Jf) ny (f)

1
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A NEW CONVEXITY CRITERION

ROBERT SZASZ

Abstract. In this paper we have obtained a simple sufficient condition for
the convexity of analytic functions defined in the unit disc U = {z € C :
|z] < 1}.

1. Introduction

Let A be the class of functions which are analytic in the unit disc U = {z €
C| |2] < 1} and has the form f(2) = 2 + ag2® + az2® +... .
The analytic function f is said to be in the class P, if and only if f(0) = 1 and
Ref(z) >0,V z € U. If f and g are analytic in the unit disc U,we say that f
is subordinate to g in U if there exist a function ® analytic in U, so that ®(0) =
0, |®(2)] <1, and f(z) = g(®(2)) for all z € U. The subordination shall be denoted
by f < g. If g is univalent, then f is subordinated to g if and only if f(0) = ¢g(0) and
f(U) cgU).
We say that the analytic function f is convex in U if it is univalent and f(U) is a
convex domain in C . It is well known that a function f is convex if and only if

"

7'(0) # 0 and Re (1 + zﬁ((;)) >0, for all z € U. Let K denote the subset of A
z

consisting of convex functions. In order to show our main result,we need the following

lemmas.

Lemma 1. (Herglotz) [1]
A function f belongs to P if and only if there is a measure p on [0,27] so that

27 Zefit
1) = [ au) and p(0.27) =1

Lemma 2. (H.S.Wilf)[4]

1 - n G n N
If Re 3 —|—n§::1bnz ) >0,VzeUand f(z) = nz::lanz is a convex function, then

0o
n
g apbp2™ < f(2) .
n=1
Received by the editors: 03.12.2002.
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2. Main result

2
7 27 e -1
Theorem 1. If f € A and Re (zf (2) + 5 f (z)) > T iIn2 for z € U then
feK.
Proof. If f € A then it has the form f(z) = z + Zan . The condition

Re (zf”(z) + %f’”(z)) >
2
> 7r+2%n2 = —c is equivalent with 1 + — (Zf”( )+ ZQf”/(Z)> € P and using the

Lemma 1 we obtain the following representatlon:

1 = 2 n—1 _ = n—1 o —it(n—1)
—|—%7;2n (n—1)anz —1—1—27;22 /0 e du(t)

From the last equality we deduce that:
4c o it(n—1)
n=———— TR dpu(t
“ n?(n—1) /0 € uet)

and
n

f2) =2+ 4Ci _ /27r e=t=1) qyy(p)
= n*(n—1) Jo

After a simple calculation we get that

o0

27
2" 77,t(n 1)
=t dp(t)
2f"(2) _ nz:g”_l 0

f/(Z) - 1 e on 1 it
4C+Zn<n—1>/o S

n=2
nl
d
an g +Z nfl

and h is a convex function.
z

1
We introduce the notations h(z —|— Z
oy

1
is easy to observe that h(z) = 4— + log I
c _

n

1 oo
Because Re 3 + Z

T 1) > (0,Vz e U and h is convex using Lemma 2 it follows
n
1

n=
that g(z) < h(z).
The convexity of h implies

& n—1

L A o o—it(n—1)
TR n(n—1) /0 dpu(t) € h(U), (1)
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2w
" Zn_l/ e~ au(t) € h() @)

for every z € U and every measure p for which p ([0, 27]) = 1.
1
Ifo<e< 1 then Re h(z) > 0,z € U and we can draw two tangent lines to the curve

I' = 0h(U). Let denote with a the measure of the angle between the two tangent
lines which contains A(U). From(1) and (2) follows that

LS [

larg | < «

i ? 7zt(n 1)
4c+zn(n—l)/0 ) )

n=2

and so a sufficient condition for Re (1 + ZJ{,/;S)) >0, zeUisa= g
The curve T has the h(e??) = u(6) +iv(6), 6 € (0,27) parametric representation.
The equality a = % is equivalent with the existence of 01,0, € [0,27] with the

properties

w() _ w(0)  wz)  wv(fx) v'(61) v'(02)

w(01)  v'(61) T W(Bz)  v'(B2) T w(61) u(6a)

Because h(U) is symmetric with respect to the real axis,we deduce that 65 =

21 — 07 and after calculation we get ¢ = ]

=-1

.
+2In2 °

Example. Let A be a real number so that 0 < A <

z pt 1 u 52
z) =z +)\// —2/ . dsdudt belongs to K.
oJo U 0 es —1

2
Proof. After derivation we get that: zf”(2) + %f’”(z) =
e —1

m then the function

2
L z € U. In [1] had

eZ_

been proved that ¢(z) = is a convex function in U which implies the inequality:

-1
Req(z)>eT,ZEU. (2)

-1
From (2) follows that |g¢(z)| > < ,z € U or equivalently

z

Using (3) it is easy to deduce that
2 2
" 2" e _ z —e -1
Re(zf (2) + 2f (z)) _)\Reez—l >)\€71 = oy zeU
which is the condition of Theorem 1. O
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CORRIGENDUM:
ON THE IRRATIONALITY OF SOME ALTERNATING SERIES

J. SANDOR AND J. SONDOW

The aim of this note is to point out that Theorem 1 of the first author’s paper
[1] is incorrect, and to replace it with Theorem A below and give an application.

Theorem 1. Let (a,) be a sequence of positive integers such that
& (_1)n—1

an(alag...an,l)Q — o0 as n — oo. Then the series E — s irra-
— an(al . an_l)
n=1
tional.
The constant sequence (a,) = 2,2,... is a counterexample. The mistake

in the proof lies in assuming that, with u; = (a; . ..ai,l)*Q and v; = a;, the sum
n

Z(—l)iflui /v; is a rational number with denominator vy ... v,. In fact, the denom-
i=1
inator is vy, (v ... v,_1)%.

The following result is a generalization of Lemma 1 in [1].

Theorem A. Let (r,) = (hn/kn) be a sequence of rational numbers, with
kn > 0, satisfying

(i) ro <ry <16 < - - <715 <713<7T1 and

(i) linniioréf En|rns1 — rn| = 0. Then the alternating series

r1—(r1—re)+(rs—re) —(rs —ra) +...

converges and its sum is irrational.

Proof. It follows from (i) and (ii) that the conditions of Leibniz’s alternating
series test are satisfied. Thus the series converges and its sum, 6, lies between the
partial sums 7, and 7,41, for n = 1,2, ... Suppose now that § = a/b is rational, b > 0.
Then (ii) and the inequalities 0 < |0 — r,,| < |rp+1 — 7n| imply that 0 < |ak, — bh,| <
bky|rne1 — ] < 1, for some n > 1. This contradicts the fact that ak, — bh,, is an
integer, completing the proof. [

As an application of Theorem A (or of Lemma 1), we obtain a new proof that
if pn/qn is the n-th convergent of an infinite simple continued fraction, n = 0,1,2, ...,

o0
then the sum of the series po/qo—i—Z(—l)"/(qnan) is an irrational number, namely,
n=0

the value of the continued fraction.

Received by the editors: 01.03.2004.
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BOOK REVIEWS

Agostino Abbate, Casimer M. DeCusatis, Pankaj K. Das, Wavelets and Subbands.
Fundamentals and Applications, Birkhduser, Boston Basel Berlin, 2002, ISBN
0-8176-4136-X.

The volume presents in a typical style some researches and noteworthy direc-
tions particularly aimed at providing stimulus and inspiration to workers interested
in the broad areas of related to wavelets and their applications. The content of the
book is divided into three parts.

In the first part (Fundamentals) the authors enlarge on a systematic study of
wavelets and subbands concepts. It is written with a concern for simplicity and clarity.
The section offers detailed and explanation of some concepts and methods accompa-
nied by carefully selected worked examples. The aim of this part is to familiarize the
reader with a lot of basic notions regarding wavelet and subband transforms, such
as: Fourier transform as a wave transform, wavelet transform, time-frequency analy-
sis, multiresolution analysis, wavelet frames, connection between wavelets and filters,
analysis and synthesis filters, iterated filters for subbands, filter banks for subbands.
Also, the link between discrete and continuous wavelets and subbands is explained.

The second part (Wavelets and Subbands) includes advanced topics and a
more in-depth technical treatment of the subject matter. The information is struc-
tured in the following chapters: Time and Frequency Analysis of Signals; Discrete
Wavelet Transform: from Frames to Fast Wavelet Transform; Theory of Subband
Decomposition; Two-Dimensional Wavelet Transforms and Applications.

Within the scope of this section, the authors investigate the large body of work that
has been done in applying wavelet and subband methods to image processing and
compression.

The third part (Applications) contains some practical applications of wavelets
and subbands. Divided in three chapters, these include image processing, image com-
pression, pattern recognition, and signal-to-noise improvement. The communication
application concentrates on spread spectrum systems which have applications to wire-
less communication, digital multitone, code division multiple access and excision.

At the end of the book are inserted four appendices: Fourier Transform,
Discrete Fourier Transform, z-Transform and Orthogonal Representation of Signals.

We point out that for additional information, the reader is referred to the
many excellent references in the literature which are listed at the end of each part. In
the same time, in order to sustain the objectives of the book, a generous bibliography
is listed over 20 pages.
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In our opinion, the monograph is a valuable text for a broad audience includ-
ing graduates, researches and professionals in signal processing.

Octavian Agratini

Erik M. Alfsen and Frederic W. Shultz, Geometry of State Spaces of Operator
Algebras, Mathematics: Theory and Applications, Birkh&user Verlag, Boston-Basel-
Berlin 2003, xiii+467 pp., ISBN 0-8176-4319-2 and 3-7643-4319-2.

The aim of the present book is to give a complete geometric description of
the state spaces of operator algebras, meaning to give axiomatic characterizations of
those convex sets that are state spaces of C'*-algebras, von Neuman algebras, and of
their nonassociative analogs - JB-algebras and JBW-algebras. A previous book by
the same authors -State spaces of operator algebras - basic theory, orientations and
C*-products, published by Birkh&user in 2001, contains the necessary prerequisites on
C*-algebras and von Neumann algebras but, for the convenience of the reader, these
results are summarized in an appendix at the end of the present book with exact
references to previous one for proofs.

The problem of the characterization of state spaces of operator algebras was
raised in the early 1950s and was completely solved by the authors of the present
book in Acta Mathematica 140 (1978), 155-190, and 144 (1980), 267-305 (the second
paper has also H. Hanche-Olsen as co-author). Although the axioms for state spaces
are essentially geometric, many of them have physical interpretations. The authors
have included a series of remarks concerning these interpretations along with some
historical notes.

The book is divided into three parts. Part I (containing Chapters 1 through
6) can serve as an introduction for novices to Jordan algebras and their states. Jordan
algebras were originally introduced as mathematical model for quantum mechanics
(in 1934 by P. Jordan, J. von Neumann and E. Wigner), starting from the remark
that the set of observables is closed under Jordan multiplication, but not necessarily
under associative multiplication. Part II (Chapters 7 and 8) develops the spectral
theory for affine functions on convex sets. The functional calculus developed in this
part reflects a key property of the subalgebra generated by a single element and,
physically, it represents the application of a function to the outcome of an experiment.
Part IIT (Chapters 9,10,11) gives the axiomatic characterization of operator algebra
state spaces and explain how the algebras can be reconstructed from their state spaces.

This valuable book, together with the previous one on C*-algebras, presents
in a manner accessible to a large audience, the complete solution to a long standing
problem, available previously only in research papers, whose understanding requires
a solid background from the readers.

It is aimed to specialists in operator algebras, graduate students and math-
ematicians working in other areas (mathematical physics, foundation of quantum
mechanics)

S. Cobzasg
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Jan Andres and Lech Gérniewicz, Topological Fized Point Principles for Boundary
Value Problems, Topological Fixed Point Theory and Its Applications 1, Kluwer
Academic Publishers, Dordrecht-Boston-London, 2003, 761 + xvi pp., ISBN 1-4020-
1380-9.

The monograph is devoted to the topological fixed point theory for single-
valued and multivalued mappings in locally convex spaces and its applications to
boundary value problems for ordinary differential equations and inclusions and to
multivalued dynamical systems.

Chapter I, Theoretical background (126 pp.) gathers together several topo-
logical and analytical notions and results such as: locally convex spaces, absolute
retracts (AR-spaces) and absolute neighborhood retracts (ANR-spaces), selections
of multivalued mappings, admissible mappings, Lefschetz fixed point theorem, fixed
point index in locally convex spaces, Nielson number etc.

In Chapter II, General principles (106 pp.), topological principles necessary
for applications are presented, namely: Aronszajn-Browder-Gupta type results on the
topological structure of fixed point sets, inverse limit method, topological dimension
of fixed point sets, topological essentiality, relative theories of Lefschetz and Nielson,
periodic point theorems, fixed point index for condensing maps, approximation meth-
ods in the fixed point theory of multivalued mappings, topological degree by means
of approximation methods and continuation principles based on fixed point index and
coincidence index.

Chapter III, Applications to differential equations and inclusions (366 pp.), is
devoted to the applications of the general principles to boundary value problems for
ordinary differential equations and inclusions on compact or non-compact intervals
and to dynamical systems. The following problems are mainly considered: existence
of solutions, topological structure of solution sets, topological dimension of solution
sets, multiplicity results, periodic and almost periodic solutions and Wazewski type
results.

Three Appendices concerning almost periodic and derivo-periodic functions
and multivalued fractals are also included. A large and exhaustive list of References
(58 pp.) and a subject Index are added.

The authors are known as experts in their field and most of presented results
are their own. The book is self-contained and every chapter concludes by a section of
Remarks and Comments giving to the reader historical information and suggestions
for further studies.

Authors’ intention has been to make deep results of algebraic topology and
nonlinear analysis accessible to a wider auditorium and by this, to stimulate the
interest of applied mathematicians (mathematical economists, population dynamics
experts, theoretical physicists etc.) for such type of methods.

I believe that this monumental monograph will be extremely useful to post-
graduate students and researchers in topological fixed point theory, nonlinear analysis,
nonlinear differential equations and inclusions, dynamical systems, optimal control
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and chaos and fractals. This book should stimulate a great deal of interest and
research in topological methods in general and in their applications in particular.

Radu Precup

Emmanuele DiBenedetto, Real Analysis, Birkhduser Advanced Texts, Birkh&user
Verlag, Boston-Basel-Berlin 2002, xxiv+485 pp., ISBN 0-8175-4231-5.

The aim of this book is to present at graduate level the basic results in real
analysis, needed for researchers in applied analysis - PDEs, calculus of variations,
probability, and approximation theory. Assuming only the knowledge of the basic
results about the topology of RY, series, advanced differential calculus and algebra
of sets, the author develops the whole machinery of real analysis bringing the reader
to the frontier of current research.

The emphasis is on measure and integration in RY, meaning Lebesgue and
Lebesgue-Stieltjes measures, Radon measures, Hausdorff measure and dimension. The
topological background, including Tihonov compactness theorem, Tietze and Urysohn
theorems, is developed with full proofs. The specific of the book is done by the treat-
ment of some more specialized topics than those usually included in introductory
courses of real analysis. Between these topics I do mention a detailed presentation
of covering theorems of Vitali and Besicovitch, the Marcinckiewicz integral, the Le-
gendre transform, the Rademacher theorem on the a.e differentiability of Lipschitz
functions. Fine topics, as a.e. differentiability of functions with bounded variation
and of absolutely continuous functions and the relation with the integral, are worked
out.

The spaces LP are also presented in details in Chapter V - completeness,
uniform convexity (via Hanner’s inequalities), duality, weak convergence, compactness
criteria. The next chapter of the book (Ch. VI) contains a brief introduction to
abstract Banach and Hilbert spaces. Distributions, weak differentials and Sobolev
spaces are presented in Chapter VII.

The last two chapters of the book, Chapters VIII and IX, contains more
specialized topics as maximal functions and Fefferman-Stein theorem, the Calderén-
Zygmund decomposition theorem, functions of bounded mean oscillation (BMO),
Marcinkiewicz interpolation theorem, embedding theorems for Sobolev spaces,
Poincaré inequality, Morrey spaces.

Each chapter is completed by a set of exercises and problems that add new
features and shed new light on the results from the main text.

Bringing together, in a relatively small number of pages, important and dif-
ficult results in real analysis that are of current use in application to PDEs, Fourier
and harmonic analysis and approximation, this valuable book is of great interest to
researchers working in these areas, but it can be used for advanced graduate courses
in real analysis as well.

Stefan Cobzag
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Stefan Czerwik, Functional Equations and Inequalities in Several Variables, World
Scientific, New Jersey-London-Singapore-Hong Kong, 2002, ISBN 981-02-4837-7.

In the recent period (especially in the last three decades) functional equations
became an important branch of mathematics. The book under review is intended to
present a survey of classical results and more recent developments in the theory of
functional equations in several variables. Particularly the results of the Polish school
of functional equations are emphasized.

The book is divided into three parts. The first one is devoted to the study
of additive and convex functions defined on linear spaces endowed with semilinear
topologies. The classical results of Bernstein-Doetch, Picard, and Mehdi, concerning
the relationship between the continuity and the local boundedness of a convex func-
tion, are presented in Chapter 4. Closely related to this problem are the so-called
Kuczma-Ger set classes, studied in Chapter 5. The rest of the material included in
the first part deals with familiar functional equations like Cauchy, D’Alembert, and
quadratic equations.

Part II, entitled Ulam-Hyers-Rassias Stability of Functional Equations, is
entirely concened with the examination of the stability problem. It has originally
been posed by S. M. Ulam in 1940 with regard to the Cauchy functional equation. In
1941 D. H. Hyers gave a significant partial solution to this problem, but a substantial
generalization of Hyers’ result has been obtained by Th. M. Rassias in 1978. Rassias’
paper has rekindled the interest of the mathematicians in the field of stability of
functional equations. Since then a great number of articles have appeared in the
literature. This second part of Czerwik’s book brings together the stability results
concerning several functional equations like Cauchy, Pexider, Jensen, D’Alembert,
gamma, and quadratic, obtained by many authors.

Particularly valuable, Part ITI contains a systematic examination of set-valued
functional equations, which has been lacking in the mathematical literature. Set-
valued versions of the Cauchy, Jensen, Pexider, and quadratic equations are studied
in this part. Finally, the author investigates some special kinds of set-valued functions
like subadditive, superadditive, subquadratic, K-convex, and K-concave set-valued
functions.

Twenty-one of the thirty-seven chapters contain valuable notes at the end,
providing useful references to related material. The bibliography counts 216 refer-
ences.

Written by an expert in domain, the book is an excellent tool for any reader
interested to get an idea about the basic results and the latest research directions in
the field of functional equations.

Lokenath Debnath, Wavelet Transforms and Their Applications, Birkhduser, Boston
Basel Berlin, 2002, ISBN 0-8176-4204-8.

The last two decades have produced tremendous developments in the math-
ematical theory of wavelets and their great variety of applications. Since wavelet

111



BOOK REVIEWS

analysis is a relatively new subject, this monograph is intended to be self-contained.
The book is designed as a modern and authoritative guide to wavelets, wavelet trans-
form, time-frequency signal analysis and related topics.

It is known that some research workers look wavelets upon as a new basis
for representing functions, others consider them as a technique for time-frequency
analysis and some others think of them as a new mathematical subject. All these ap-
proaches are gathered in this book, which presents an accessible, introductory survey
of new wavelet analysis tools and the way they can be applied to fundamental analysis
problems. We point out the clear, intuitive style of presentation and the numerous
examples demonstrated thorough the book illustrate how methods work in a step by
step manner.

This way, the book becomes ideal for a broad audience including advanced
undergraduate students, graduate and professionals in signal processing. Also, the
book provides the reader with a through mathematical background and the wide
variety of applications cover the interdisciplinary collaborative research in applied
mathematics. The information is spread over 565 pages and is structured in 9 chapters
as follows:

Brief Historical Introduction
Hilbert Spaces and Orthonormal Systems
Fourier Transforms and Their Applications
The Gabor Transform and Time-Frequency Signal Analysis
The Wigner-Ville Distribution and Time-Frequency Signal Analysis
Wavelet Transforms and Basic Properties
Multiresolution Analysis and Construction of Wavelets
Newland’s Harmonic Wavelets
9. Wavelet Transform Analysis of Turbulence.
At the end of the book a key and hints for selected exercises are included.

In order to stimulate further interest in future study and to sustain the present

material, a generous bibliography is listed.

S o e

Octavian Agratini

Andrzej Granas and James Dugundji, Fized point theory, Springer-Verlag, New
York-Berlin-Heidelberg, 2003, 13 figs. xv + 690 pages, ISBN 0-387-00173-5.

Fixed point theory represents one of the most powerful tools for various prob-
lems from pure, applied and computational mathematics. The abstract theory, the
computation of fixed points and various applications, mainly for proving the existence
of solutions to several classes of nonlinear operator equations, occupies a central place
in today’s mathematics. Over 150 monographs and proceedings, as well as more then
10, 000 papers deal with this topic. Two very new journals are entirely dedicated to
fixed point theory and its applications.

The new edition of Granas and Dugundji’s book is, in my opinion, the most
important and complete survey in the last years on fixed point theory and its applica-
tions. The book goes through almost all the basic results in fixed point theory, from
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elementary theorems to advanced topics, from ordered, metric or topological struc-
tures to algebraic topology. The main text is self-contained, the necessary background
material being collected in an appendix at the end of the book. Each chapter ends
with ”Miscellaneous Results and Examples” and some very important ”Notes and
Comments”. Several nice photographs of famous mathematicians in the field pigment
the text.

The book is organized in six important parts, each of them containing several
chapters, twenty on the whole.

Part I (”Elementary Fixed Point Theorems”, 74 pages) includes ba-
sic results and applications in ordered and metric structures. The main topics of this
part are: the Banach contraction principle, the continuation method for contractive
maps, the Knaster-Tarski and Tarski-Kantorovitch theorems, the Bishop-Phelps re-
sult, Caristi’s fixed point theorem, Nadler’s extension of Banach contraction principle
to set-valued operators, the KKM operator theory and the fixed point theory for
nonexpansive operators.

Part IT (Theorem of Borsuk and Topological Transversality, 112
pages) presents several fundamental results in the topological fixed point theory: the
antipodal theorem of Borsuk (and as consequence, the Brouwer fixed point theorem),
Schauder’s fixed point principles, the infinite-dimensional version of Borsuk theorem,
the theory on topological transversality based on the notion of essential map, the
Leray-Schauder principle and the nonlinear alternative. As applications, the Fan
coincidence theorem, the mini-max inequality and the Kakutani and Ryll-Nardzewski
theorems are also presented.

Part III (Homology and Fixed Points, 50 pages) is dedicated to the
Lefschetz-Hopf theorem for polyhedra.

Part IV (Leray-Schauder Degree and Fixed Point Index, 120 pages)
presents the notions of topological degree and fixed point index. This part starts with
the presentation of Brouwer’s degree, defined for maps on the Euclidian spaces, and
then the concept is extended for compact maps in normed linear spaces. Further
on, the case of an arbitrary metric absolute neighborhood retracts is also consid-
ered. Bifurcation results in absolute neighborhood retracts and existence theorems
for boundary value problems related to partial differential equations are nice applica-
tions of this theory.

Part V (The Lefschetz-Hopf Theory, 122 pages) is deals with the
Lefschetz fixed point theorem and the Hopf index theorem. Several extensions of the
Lefschetz theory to wider classes of maps and spaces are also included.

Part VI (Selected Topics, 97 pages) contains advanced topics of alge-
braic topology: Finite-Codimensional Cech Cohomology, Vietoris Fractions ans Co-
incidence Theory.

The Bibliography is organized as follows:

» General Reference Texts (Monographs, Lecture Notes, Surveys, Articles)
with more than 700 titles
» Additional References with more than 400 titles.
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An Appendix, a List of Symbols, an Index of Names and an Index
of Terms are also included.

From the above considerations, it is more than obviously that this new edition
of Granas-Dugundji’s monograph is, in fact, a new book. New and interesting results
and applications can be found all over the book. The style is alert and pleasant. The
technical presentation of the book is exceptional.

The book Fixed Point Theory, by Andrzej Granas and James
Dugundji, which appeared in the series Springer Monograph in Mathemat-
ics, is an inspired publication of Springer-Verlag Publishing House and I am sure
that it will be a very useful work for anyone (postgraduate students, Ph.D. students,
researchers, etc.) who is involved in fixed point theory in particular and nonlinear
analysis in general.

Adrian Petrusel

Srdjan Stojanovic, Computational financial mathematics using Mathematica: optimal
trading stocks and options, Birkhauser Verlag, Boston - Basel - Berlin, 2003, XI+481

pages.

The book consists in 481 pages i.e. 8 chapters, a bibliography and an index
and includes CD-ROM. Srdjan Stojanovic taught the course on Financial Mathemat-
ics at the University of Cincinnati since 1998 and at Purdue University during the
academic year 2001-2002. This book is an expanded version of those courses, built
with the help of the students during the time when Srdjan Stojanovic taught them
computational financial mathematics and MATHEMATICA® programming.

A very interesting and very actual book, because now, the computer make an
integrand part of our life. The author, himself, underlines in the Introduction, that
the book is addressed to students and professors of academic programs in financial
mathematics (like computational finance and financial engineering). Anyway, the
mathematical background would be Calculus, Differential Equations and Probability,
but varies according to the objectives of the reader. The book is, as recommends the
author, divided in some parts according to the required mathematical level as follows:
the basics (for the Chapters 1-4), intermediate level (the Chapters 5 and 7), advanced
level (for the Chapters 6 and 8).

In the Chapter 1, Cash Account Evolution, ordinary differential equations
are solving with Mathematical*, and symbolic and numerical solutions of ODEs are
presented.

The Chapter 2, Stock Price Evolution, explains to the reader what are
stocks and then presents the stock price modeling, i.e. some stochastic differential
equations. An other aim of this chapter is to be acquainted with It6 calculus and
with multivariable and symbolic It6 calculus. Also, some relationship between SDEs
and PDEs are presented.
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In the Chapter 3, European Style Stock Options, the first paragraph
deals with the notion of stock option. Then, the Black and Scholes PDE and hedging
are presented and the Black and Scholes PDE are symbolically solved. Also, the
generalized Black and Scholes formulas are presented.

In the Chapter 4, Stock Market Statistics, the stock market data import
and manipulation are presented. Then, the chapter deals with the volatility estimates,
i.e. scalar case, and also deals with the appreciation rate estimates (the scalar case)
and the statistical experiments (Bayesian and non-Bayesian). In the same chapter,
the vector basic price model statistics and the dynamic statistics, like the filtering of
conditional Gaussian processes, are treated.

In the Chapter 5, Implied Volatility for European Options, the option
market data is presented. After that, the Black and Scholes theory is made obvious
vs. market data (the implied volatility) and then, the numerical PDEs, the optimal
control and the implied volatility are studied.

The Chapter 6, American Style Stock Options, deals with the american
options, the obstacle problems and presents the general implied volatility for american
options.

Very important, the Chapter 7, Optimal Portfolio Rules, presents the
utility of wealth, the Merton’s optimal portfolio rule derived and implemented, the
portfolio rules under appreciation rate uncertainty, the portfolio optimization under
equality constraints, the portfolio optimization under inequality constraints.

In the Chapter 8, Advanced Trading Strategies, the reduced Monge-
Ampere PDEs of advanced portfolio hedging and the hypoelliptic obstacle problems
in optimal momentum trading are presented.

As we have already said, the book is accompanied by a CD-ROM, but the
book is not a software product. Informations about further developments might be
available at the web site CFMLab.com. The reader may direct comments to the same
address.

Diana Andrada Filip

Advances in Gabor Analysis, Hans G. Feichtinger and Thomas Strohmer - Editors,
Applied and Numerical Harmonic Analysis, Birkhduser Verlag, Boston-Basel-Berlin
2003, xviii+356 pp., ISBN 0-8176-4239-0 and 3-7643-4239-0.

In 1946 Dennis Gébor (Nobel prize for physics in 1971) had the idea to use
linear combinations of a set of regularly spaced, discrete time and frequency translates
of a single Gaussian function to expand arbitrary square-integrable functions. The
idea turned out to be a very fruitful and far-reaching one, with spectacular applica-
tions to quantum mechanics and electrical engineering. The Heisenberg uncertainty
principle, discussed at large in one of the included chapters, is the core of the time-
frequency analysis and of Gabor analysis. Gabor analysis attracted many first rate
mathematicians due to the highly non-trivial mathematics lying behind it. A strong
impulse came from the development of frames in Hilbert space, leading to important
problems of practical computation - rate of convergence, stability, density. In the last
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time, M.A. Rieffel, R.E. Howe and T.J. Steger found some unexpected connections
with operator algebras.

The present book can be considered as a continuation of two previous ones:
Gabor Analysis and Algorithms: Theory and Applications, H. G. Feichtinger and T.
Strohmer - Editors, Birkhduser 1998, and the book by K. Grochenig, Foundations
of Time-frequency Analysis, Birkhduser 2001. It contains survey chapters, but new
results that have been not published previously are also included. The introductory
chapter of the book, written by H.G. Feichtinger and T. Strohmer, contains a clear
outline of the contents as well as some comments on the future developments in Gabor
analysis.

Beside this introductory chapter, the book contains other eleven chapters,
written by different authors, and dealing with various questions in Gabor analysis
and its applications: uncertainty principles, Zak transforms, Weil-Heisenberg frames,
Gabor multipliers, Gabor analysis and operator algebras, approximation methods,
localization properties, optimal stochastic encoding, applications to digital signal pro-
cessing and to wireless communication.

Written by leading experts in the field, the volume appeals, by its interdisci-
plinary character, to a large audience, both novices and experts, theoretically inclined
researchers and practitioners as well. It brilliantly illustrates how application areas
and pure and applied mathematics can work together with profit for all.

S. Cobzas

Enrico Giusti, Direct Methods in the Calculus of Variations, World Scientific,
London-Singapore-Hong Kong, 2003, vii+403 pp., ISBN 981 238 043 4.

Let Q be a domain in R” and F(z,u, z) a function from 2 x RY x R"*¥ to R.
One denotes z = (2;)1<i<n, ¥ = (U¥)1<a<n, and z = (28),1 <i<n,1 <a < N.
The fundamental problem of the calculus of variations consists in finding a function
u : © — RY which minimizes the integral functional

(1) f(u,Q):/QF(x,u(m),Du(m))dx,

provided w satisfies some suitable conditions, the most frequent being a boundary
condition, uw = U on 0§). Supposing F of class C!, replacing u by u + tp, where
© = U on 09, it follows that g(t) = F(u + tp, ) has a minimum at ¢ = O, implying
¢'(0) = 0. This condition leads to Euler (called sometimes Euler-Lagrange) equations

(2) aii <§ji(x,u(m),Du(m))) - g%(x,u(x),Du(x)) =0,

for a = 1,..., N, that give a necessary condition of minimum. This approach is useful
when the Euler equations can be explicitly integrated, particularly for n = N = 1,
leading to an explicit solution of the minimum problem, but with growing difficulties
in higher dimensions.

The direct method in the calculus of variations, initiated by Riemann, con-
sists in proving the existence of the minimum of F and discovering its properties,
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mainly regularity, without appealing to Euler equations. The usual assumptions,
under which such an approach works, are lower semicontinuity of F and some con-
vexity conditions (convexity, quasi-convexity, polyconvexity, rank-one convexity) on
the function F', combined with some compactness hypotheses on the domain of F,
requiring compactness criteria in appropriate function spaces.

The present book follows this approach to the study of minima of the func-
tional (1), an outline of its contents, along with some historical remarks, being given in
the Introduction to the book. The book is divided into ten chapters: 1. Semi-classical
theory, 2. Measurable functions, 3. Sobolev spaces, 4. Convezity and semicontinu-
ity, 5. Quasi-convexr functionals, 6. Quasi-minima, 7. Hdélder continuity, 8. First
derivatives, 9. Partial reqularity, 10. Higher derivatives.

The prerequisites for the reading are basic properties of the Lebesgue integral
and LP spaces, and some elements of functional analysis, the more special topics being
presented with full proofs in the second and the third chapters of the book. Compact-
ness in LP, Morrey-Campanato spaces, John-Nirenberg theorem on BMO functions,
the interpolation theorems of Marcinkiewicz and Stampachia, and elements of Haus-
dorf measure in the second chapter, and a short introduction to Sobolev spaces (in-
cluding embedding and trace theorems, Poincaré and Sobolev-Poincaré inequalities)
in the third one.

The various aspects of the direct methods in the calculus of variations a
treated in the rest of the book - semicontinuity (Chapters 4 and 5) and regularity
(Chapters 6 to 10). A special emphasis is put on quasi-minima.

The field owes much to the Italian school of mathematics, starting with L.
Tonelli, and continuing with the substantial contributions and ideas of E. De Giorgi,
C. Miranda, M. Giaquinta, G. Modica, G. Anzelotti, L. Ambrosio and the author.
The book reflects very well these contributions, along with those of other well known
mathematicians as J. Moser, J. Nash, B. Dacorogna, S. Benstein, O. Ladyzenskaia,
A. Toffe, K. Uhlenbeck, J. Maly, H. Federer, L. Evans, R. Gariepy, et al.

It can be recommended for graduate courses or post-graduate courses in the
calculus of variations, or as reference text.

J. Kolumban

Israel Gohberg, Seymour Goldberg and Marinus A. Kaashoek, Basic Classes of
Linear Operators, Birkhauser Verlag, Basel-Boston-Berlin 2003, xvii+423 pp., ISBN
3-7643-6930-2.

The book provides an introduction to Hilbert and Banach spaces, with em-
phasis on operator theory, its aim being to stimulate the students to expand their
knowledge of operator theory. It is designed for senior undergraduate and graduate
students, the prerequisites being familiarity with linear algebra and Lebesgue inte-
gration (an appendix contains some results in this area with references). At the same
time, the book is written in such a way that it can serve as an introduction to the
two volume treatise by the same authors, Classes of Linear Operators, published by
Birkh&user, 1990 (Vol I), and 1993 (Vol. II).
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The book is based on a previous one of the authors, Basic Operator Theory,
Birkh&user 1981, but the present one differs substantially from the previous one. The
changes reflect the experience gained by the authors by using the old text in various
courses, as well as the recent developments in operator theory. This affected the choice
of the topics, proofs and exercises. They included more examples of concrete classes
of linear operators as, for instance, Laurent, Toeplitz and singular integral operators,
the theory of traces and determinants in an infinite dimensional setting and Fredholm
theory. The theory of unbounded operators is expanded.

The material is presented in a way to make a natural transition from linear
algebra and analysis to operator theory, keeping it at an elementary level. The main
part of the book (Chapters I to X) deals with the Hilbert case. It starts with a
chapter on the geometry of Hilbert spaces, and continues with the study of operators
acting on them. This study comprises bounded linear operators, Laurent and Toeplitz
operators on Hilbert space, unbounded operators, and spectral theory (including the
operational calculus). As applications one considers the oscillations of an elastic string
and iterative methods for solving linear equations in Hilbert space (relying on spectral
theory).

The Banach space setting is treated in Chapters XI to XVI. These contain
the basic principles of Banach spaces, linear operators, compact operators, Poincaré
operators and their determinants and traces, Fredholm operators, Toeplitz and sin-
gular integral operators. The last chapter of the book, Chapter XVII, is concerned
with some fix point theorems for non linear operators.

Each chapter ends with a set of exercises, chosen to expand reader’s compre-
hension of the material or to add new results.

By the careful choice of the topics and by the numerous examples included,
the book provides the reader with a firm foundation in operator theory, and demon-
strates the power of the theory in applications. A list for further reading is presented
at the end of the book.

S. Cobzasg

Nonlinear Analysis and its Applications to Differential Equations, M. R. Grossinho,
M. Ramos, C. Rebelo and L. Sanchez, Editors, Progress in Nonlinear Differential
Equations and Their Applications; Vol. 43, Birkh&user, Boston-Basel-Berlin, 2001,
380 pp., ISBN 0-8176-4188-2.

This volume presents a significant part of the material given in the autumn
school on “Nonlinear Analysis and Differential Equations” held at the CMAF (Cen-
tro de Matemadtica e Aplicagoes Fundamentais), University of Lisbon, in September-
October 1998.

Part 1: Short courses (143 pp.), includes key articles offering a systematic
approach to some classes of problems in ordinary differential equations and partial dif-
ferential equations: C. De Coster and P. Habets, An overview of the method of lower
and upper solutions for ODEs; E. Feireisl, On the long-time behaviour of solutions
to the Navier-Stokes equations of compressible flow; J. Mawhin, Periodic solutions
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of systems with p-Laplacian-like operators; W.M. Oliva, Mechanics on Riemannian
manifolds; R. Ortega, Twist mappings, invariant curves and periodic differential equa-
tions; and K. Schmitt, Variational inequalities, bifurcation and applications.

Part 2: Seminar papers, includes short articles representative of the recent
research of participants: F. Alessio, M. Calanchi and E. Serra, Complex dynamics in
a class of reversible equations; L. Almeida and Y. Ge, Symmetry and monotonicity
results for solutions of certain elliptic PDEs on manifolds; J. Andres, Nielsen number
and multiplicity results for multivalued boundary value problems; D. Arcoya and J.L.
Géamez, Bifurcation theory and application to semilinear problems near the resonance
parameter; P. Benevieri, Orientation and degree for Fredholm maps of index zero
between Banach spaces; A. Cabada, E. Liz and R.L. Pouso, On the method of upper
and lower solutions for first order BVPs; A. Cafiada, J.L. Gdmez and J.A. Montero,
Nonlinear optimal control problems for diffusive elliptic equations of logistic type; A.
Capietto, On the use of time-maps in nonlinear boundary value problems; P. Drébek,
Some aspects of nonlinear spectral theory; C. Fabry and A. Fonda, Asymmetric non-
linear oscillators; T. Faria, Hopf bifurcation for a delayed predator-prey model and
the effect of diffusion; M. Feckan, Galerkin-averaging method in infinite-dimensional
spaces for weakly nonlinear problems; D. Franco and J.J. Nieto, PBVPs for ordinary
impulsive differential equations; M.R. Grossinho, F. Minhés and S. Tersian, Homo-
clinic and periodic solutions for some classes of second order differential equations;
J. Jacobsen, Global bifurcation for Monge-Ampere operators; M. Kunze, Remarks on
boundedness of semilinear oscillators; D. Lupo and K.R. Payne, The dual variational
method in nonlocal semilinear Tricomi problems; F. Pacella, Symmetry properties of
positive solutions of nonlinear differential equations involving the p-Laplace operator;
A .M. Robles-Pérez, A maximum principle with applications to the forced Sine-Gordon
equation; A.V. Sarychev and D.F.M. Torres, Lipschitzian regularity conditions for the
minimizing trajectories of optimal control problems; and I. Schindler and K. Tintarev,
Abstract concentration compactness and elliptic equations on unbounded domains.

We recommend this book to those mathematicians working in nonlinear anal-
ysis, ordinary differential equations, partial differential equations and related fields.

Radu Precup

Steven G. Krantz and Harold R. Parks, The Implicit Function Theorem - History,
Theory and Applications, Birkhduser, Boston-Basel-Berlin, 20002, ISBN 0-8176-
4285-4 and 3-7643-4285-4.

The Implicit Function Theorem (IFT) and its closest relative - the Inverse
Function Theorem - are two fundamental results of mathematical analysis with deep
and far reaching applications to various domains of mathematics, as partial differential
equations, differential geometry, geometric analysis, optimization. The aim of the
present book is to present some fundamental implicit function theorems along with
some nontrivial applications.

Some historical facts concerning the evolution of the ideas of function and
implicit function, are presented in the second chapter of the book, History. It turns
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out that the origins of the notion of implicit function can be traced back to I. Newton
(in 1669), G.W. Leibniz, who used implicit differentiation as early as 1684, and J.-L.
Lagrange, who applied in 1670 the inverse function theorem for real analytic functions
to some problems in celestial mechanics. The first explicit formulation of the implicit
function theorem for holomorphic functions was done by A. Cauchy, and the first
real variable formulation belongs to U. Dini in the academic year 1876/77 at the
University of Pisa. In the third chapter, Basic ideas, the authors present two proofs
of the IFT (the finite dimensional case) - one by induction and one via the inverse
function theorem and Banach contraction principle.

Ch. 4, Applications, deals with existence results for differential equations
(Picard’s theorem), numerical homotopy methods and smoothness of the distance
function to a smooth manifold.

Ch. 5, Variations and generalizations, is concerned with IFT for non-smooth
functions and for function with degenerate Jacobian.

The highlight of the book is Ch. 6, Advanced implicit function theorems,
presenting Hadamard’s global inverse function theorem and the famous Nash-Moser
implicit function theorem.

A Glossary of notions and a bibliography complete the book.

Collecting together disparate ideas in an important area of mathematical
analysis and presenting them in an accessible but rigorous way, the book is of great
interest to mathematicians, graduate or advanced undergraduate students, who want
to learn or to apply the powerful tools supplied by implicit function theorems.

Tiberiu Trif

Sergiu Kleinerman and Francesco Nicolo, The Evolution Problem in General Relativ-
ity, Progress in Mathematical Physics, Vol. 25, Birkhduser Verlag, Boston - Basel -
Berlin 2003, xxii+385 pp., ISBN 3-7643-4254-4 and 0-8176-4254-4.

From the Preface: " The aim of the present book is to give a new self-contained
proof of the global stability of the Minkowski space, given in D. Christodoulou and S.
Kleinerman, The global nonlinear stability of the Minkowski space, Princeton Math-
ematical Series, Vol. 41. Princeton 1993 (Ch-Kl). We provide a new self-contained
proof of the main part of that result, which concerns the full solution of the radiation
problem in vacuum, for arbitrary asymptotically flat initial data sets. This can be
also interpreted as a proof of the global stability of the external region of Scwarzschild
spacetime.

The proof, which is a significant modification of the argument in Ch-KI,
is based on a double null foliation of spacetime instead of the mized null-mazimal
foliation used in Ch-KI. this approach is more naturally adapted to the radiation
features of the Einstein equations and leads to important technical simplifications.”

The book is fairly self-contained, the basic notions from differential geometry
being reviewed in the first chapter. This chapter contains also a review of known
results on Finstein equations and initial data value problems in general relativity,
and the formulation of the main result.
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The rest of the book is devoted to technical preparations for the proof, and
to the proof of the main result. These chapters are headed as follows: 2. Analytic
methods in the study of the initial value problems, 3. Definitions and results, 4.
Estimates for the connection coefficients, 5. FEstimates for the Riemann curvature
tensor, 6. The error estimates, 7.The initial hypersurface and the last slice, and 8.
Conclusions. This last chapter contains a rigorous derivation of the Bondi mass as
well as of the connection between the Bondi mass and the ADM mass.

This important monograph, presenting the detailed proof of an important
result in general relativity, is of great interest to researchers and graduate students in
mathematics, mathematical physics, and physics in the area of general relativity.

Paul A. Blaga

JulidnLépez-Gomez, Spectral theory and nonlinear functional analysis, Research
Notes in Mathematics, Vol. 426, Chapman & Hall/CRC, New York Washington
2001, xii+265 pp., ISBN 1-58488-249-2.

The general abstract problem this monograph deals with is the following one:
For U and V real Banach spaces consider the operator

FT:RxU—-V

of the form
S\ u) = L(N)u+ N\, u)

and the associated equation
(%) S\ u)=0

where the following conditions are assumed to be satisfied:

The construction of the spectral theory is based on appropriate definitions of
the notions of bifurcation point, nonlinear eigenvalue and algebraic eigenvalue. One
of the principal goals of the monograph is characterizing the nonlinear eigenvalues of
£ by means of a so called generalized algebraic multiplicity of £ at Ag. As the author
says ”Our generalized algebraic multiplicity, subsequently denoted by x[£(A); Ao] is a
natural number that provides a finite order algorithm to calculate the change of the
Leray-Schauder degree as A crosses \g, thereby ascertaining and establishing the deep
relationship between algebraic/analytic and topological invariants arising in nonlinear
functional analysis.”

The algebraic multiplicity can be defined if and only if Ay is an algebraic
eigenvalue of £. The most crucial property of the algebraic multiplicity is established
by Theorem 1.2.1: \q is a nonlinear eigenvalue of £ if and only if x[£()); Ag] is odd.

IfV =U and £(\) = T — Ay, where T is a continuous linear operator acting
in U, and Iy stands for the identity operator of U, if Ay is an isolated eigenvalue of
T and T — M\oly is Fredholm of index zero, then the order v of )y is an algebraic
eigenvalue of £. In this case x[£(A); Ao] = dim N[(T — Aoy )”]. Hence x[£(N); o]
equals the classical algebraic multiplicity of Ao as an eigenvalue of T.
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IfU =V =R%d>1, and )\ is an algebraic eigenvalue of £, then x[£(\); o]
is odd if and only if the determinant of £(\) in any basis changes sign as A crosses
Ao-

We have selected some basic properties of the algebraic multiplicity as they
are listed in the Introduction of the monograph. This Introduction is in fact a well
written detailed abstract of the book, with historical comments and, whenever possi-
ble, finite dimensional examples and counterexamples involved. As a general aspect
of the approach, we remark the intention of the author to present the results in the
most simple, but significant context. Hence, more sophisticated topological notions,
variational aspects and monotonicity techniques appear only in the last two sections
6 and 7.

The book summarizes the authors new results in the nonlinear bifurcation
theory some of which were subjects of the various lectures presented by him in the
last decade. They extend and complete classical contributions in the field due to Ize,
Fitzpatrick and Pejsachowicz, Rabinowitz, Rabier, Magnus, Ramm and others.

The book is addressed to researchers in nonlinear functional analysis and
operator equations. It can be used also for advanced graduate or postgraduate courses.

A. B. Németh

Piotr Mikusinski and Michael D. Taylor, An Introduction to Multivariable Analysis -
From Vector to Manifold, Birkhauser Verlag, Basel-Boston-Berlin 2002, x+295 pp.,
ISBN 0-8176-4234-X and 3-7643-4234-X.

The aim of the present book is to provide a quick and smooth introduction
to multivariable calculus, including differential calculus and Lebesgue integration in
RY, and culminating with calculus on manifolds. The more geometric and intuitive
approach, based on K-vectors and wedge product, allows the authors to overcome
some of the difficulties encountered in the study of differential forms and, at a same
time, to give full and rigorous coverage of the fundamental theorems, including Stokes
generalized theorem.

The first two chapters of the book, Ch. 1, Vectors and volumes, and Ch.
2, Metric spaces, contain the algebraic and topological background needed for the
development of multivariable analysis. As more specialized topics included in the first
chapter we mention the Binet-Cauchy formula for determinants with applications to
K-dimensional volumes of parallelipipeds in R¥.

Differential calculus for mappings from open subsets of RY to RM | including
Taylor’s formula and inverse and implicit function theorems, is developed in Ch. 3,
Differentiation. As application one proves the Lagrange multiplier rule.

Lebesgue integration is developed in Ch. 4, The Lebesgue integral, following
the approach proposed in the book by Jan and Piotr Mikusinski Introduction to
Analysis - from Number to Integral, J. Wiley 1993, in the case of functions of one
variable. The building starts from ”bricks”, which are intervals [a,b) C R, and the
integrals of step functions (= linear combinations of characteristic functions of bricks),
and defining then the integrable functions f and their integrals by the conditions
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[ F=3,"1] fn, where (fi) is a sequence of step functions with > >~ , [|f,] < oo
and f(z) = Y o7, fno(z) whenever Y7 | |fn(x)| < co. Measurable sets are defined
later as sets whose characteristic functions are integrable.

Ch. 5, Integral on manifolds, starts with the proof of the change of variables
formula for the integrals, the most complex proof in the book, and continues with
the study of C" manifolds embedded in RY and the integrals of real-valued functions
defined on manifolds.

Ch. 6, K—wvectors and wedge products, develops the fundamental properties of
K — vectors in RV, the wedge and dot products, and the Hodge star operator. These
are essential tools for the next and the last chapter of the book, Ch. 7, Vector analysis
on manifolds, the highlight of the book. This chapter is dealing with integration of
differential forms on oriented manifolds and the proofs of fundamental theorems of
the calculus on manifolds: Stokes theorem and Poincaré lemma. The particular case
of Green formula is emphasized.

The authors strongly motivate the abstract notions by a lot of intuitive exam-
ples and pictures. The exercises at the end at each section range from computational
to theoretical.

The book is highly recommended for basic undergraduate or graduate courses
in multivariable analysis for students in mathematics, physics, engineering or econom-
ics.

Stefan Cobzag

Laurentiu Modan, Calcul Diferential Real, Editura CISON, Bucuresti, 2002.

This book is firstly destined to the students of Computer Science Faculties,
but it is also recommended to the students of all other universities, where the Real
Analysis is teaching.

Having as subject Real Differential Calculus the book looks for giving correct
reasonings to the students, so that to permit them a high mathematical education
becoming good specialists, endowed by the logic which insure them finding the best
decision in the domain they will work.

The author chosed a walk between theoretical and practical knowledges sup-
ported by many excellent examples and exercises.

The book develops its all fundamental notions in 4 chapters: Elements of
topology, Elements of numerical and function sequences in IR and IR", Numerical and
function series, including Taylor and MacLaurin power series, and finally Functions
of several variables.

Of the end of the book in Appendix the author presents four sets of special
problems of the great didactical interest.

This book is warmly recommended to the users, not only for its content and
presentation, but also for its mathematical beauty.

Gh. Micula
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Jirgen Moser, Selected Chapters in the Calculus of Variations, (Lectures notes by
Oliver Knill), Lectures in Mathematics, ETH Ziirich, Birkhduser Verlag, Basel-
Boston-Berlin 2003, xvi+132, ISBN 3-7643-2185-7.

This book is based on the lectures presented by J. Moser in the spring of
1998 at the Eidgendssische Technische Hochschule (ETH) Ziirich. The course was
attended by students in the 6th and 8th semesters, by some graduate students and
visitors from ETH. The German version of the notes was typed in the summer of of
19988 and J. Moser carefully corrected it the same year in September. A translation
was done in 2002 and figures were included, but the original text remained essentially
unchanged.

The lectures are concerned with a new development in the calculus of vari-
ations - the so called Aubry-Mather Theory. It has its origins in the research of the
theoretical physicist S. Aubry on the motion of electrons in two dimensional crys-
tal, and in that of J. Mather on monotone twist maps, appearing as Poincaré maps
in mechanics. They were studied by G. Birkhoff in 1920s, but it was J. Mather in
1982 who succeeded to make substantial progress proving the existence of a class of
closed invariant subsets, called now Mather sets. The unifying topic of both Aubry
and Mather approaches is that of some variational principles, a point that the book
makes very clear.

The material is grouped in three chapters: 1. One-dimensional variational
problems; 2. Extremal fields and global minimals; 3. Discrete systems, Applications.

The first chapter collects the basic results from the classical theory, the notion
of extremal fields being a central one. In the second chapter the variational problems
on the 2-dimensional torus are investigated, leading to the notion of Mather set. In
the last chapter the connection with monotone twist maps is made, as a starting point
of Mather’s theory, and the discrete variational problems lying at the basis of Aubry’s
theory are presented.

The aim of the book is not to present the things in their greatest generality,
but rather to emphasize the relations of the newer developments with classical notions.

The progress made in the area since 1998 is shortly presented in an Appendix
along with some additional literature.

The book is ideal for advanced courses in the calculus of variations and its
applications.

S. Cobzasg

Vladimir Miiller, Spectral Theory of Linear Operators (and spectral Systems in Ba-
nach Algebras), Operator Theory: Advances and Applications, Vol. 139, Birkh&user
Verlag, Basel-Boston-Berlin 2003, x+381, ISBN 3-7643-6912-4.

The book is devoted to the basic results in spectral theory in Banach algebras
for both single elements and for n-tuples of commuting elements, with emphasis on
the spectral theory of operators on Banach and Hilbert spaces. The unifying idea,
allowing to present in an axiomatic and elementary way various types of spectra - the
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approximate point spectrum, Taylor spectrum, local spectrum, essential spectrum, etc
- is that of regularity in a Banach algebra. A regularity is a subset R of a unital Banach
algebra A having some nice properties as: ab € R <= a,b € R; e € R; Inv(A) C R.
The spectrum of an element a € A with respect to a regularity R is defined by
or(a) ={A € C:a—Xe ¢ R}. For R = 1Inv(A) one obtains the usual spectrum
o(a) of the element a. This notion, introduced and studied by the author and V.
Kordula (Studia Math. 113 (1995), 127-139), is sufficiently general to cover many
interesting cases of spectra but, at the same time, sufficiently strong to have non-
trivial consequences as, e.g., the spectral mapping theorem.

The first chapter of the book, Ch. I, Banach algebras, presents the basic
results on spectral theory in Banach algebras, including the axiomatic theory of spec-
trum via regularities. A special attention is paid to approximate point spectrum and
its connection with removable and non-removable ideals. In the second chapter, Ch.
II, Operators, these notions and results are specified to the very important case of op-
erators on Banach and Hilbert spaces. Chapter III, Essential spectrum, is concerned
with spectra in the Calkin algebra B(X)/K(X), and with Fredholm and Browder
operators. Although having a rather involved definition, the Taylor spectrum for
commuting finite systems of operators seems to be the natural extension of ordinary
spectrum for single operators, due mainly to the existence of functional calculus for
functions analytic in a neighborhood of it. The presentation of Taylor functional cal-
culus is done in the fourth chapter in an elementary way, without the use of sheaf
theory and cohomological methods, following the ideas from a paper by the author of
the book (Studia Math. 150 (2002), 79-97).

The last chapter of the book, Ch. IV, Orbits and capacity, is concerned with
the study of orbits, meaning sequences {T"x : n = 0,1,...} in Banach or Hilbert
spaces, a notion closely related to those of local spectral radius and capacity of an
operator. Some Baire category results of the author on the boundedness of the orbit
are included.

The book is clearly written and contains a lot of material, some of it appearing
for the first time in book form. At the same time, the author tried successfully to
keep the presentation at an elementary level, the prerequisites being basic functional
analysis, topology and complex function theory (some needed results are collected in
an Appendix at the end of the book).

The book, or parts of it, can be used for graduate or postgraduate courses,
or as a reference text.

S. Cobzasg

Manfred Reimer, Multivariate Polynomial Approximation, International Series of
Numerical Mathematics, Vol. 144, Birkhé&user Verlag, Basel-Boston-Berlin, 2003, pp.
358. ISBN 3-7643-1638-1.

This monograph brings a new breath over an old field of research - the ap-
proximation of functions by using multivariate polynomials. Besides surveying both
classical and recent results in this field, the book also contains a certain amount of new
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material. The theory is characterized both by a large variety of polynomials which can
be used and by a great richness of geometric situations which occur. Among these ap-
proached families of polynomials, we recall: Gegenbauer polynomials, the polynomial
systems of Appell and Kampé de Feriét, the space P"(S"~1), r € N\ {1}, of polyno-
mial restriction, onto the unit sphere S™~! and its subspaces, the most important of
them being rotation-invariant subspaces.

The author investigates polynomial approximation to multivariate functions
which are defined by linear operators. The reader will meet Bernstein polynomials, the
Weierstrass theorem, the concept of best approximation and interpolatory projections
in the space of the continuous real functions defined on a compact subset of R", r € N,
as well.

Distinct sections are devoted to quadratures. For example, the following are
presented: Gauss quadratures, quadrature on the sphere, the geometry of nodes and
weights in a positive quadrature, quadrature on the ball.

Hyperinterpolation represents another important concept treated by Manfred
Reimer. It is a generalization of interpolation which shares with it the advantage of
an easy evaluation but achieves simultaneously the growth order of the minimal pro-
jections. This new positive discrete polynomial approximation method is established
on the sphere and then it is carried over to the balls of lower dimension.

By using summation methods such as Cesaro method or a method based on
the Newman-Shapiro kernels, positive linear approximation operators are generated.
A special consideration is given to the approximation on the unit ball B", r > 2. More
precisely, orthogonal projections, Appell series and summation methods, interpolation
on the ball are studied.

Among the book’s outstanding features is the inclusion of some applications
and a large variety of problems. As regards the applications, the author studies a
recovery problem for real functions F' belonging to a given space X and which are to be
reconstructed from the values AF, where A runs in a family of linear functionals on X.
This way are presented both Radon transform, k-plane transform and reconstruction
by approximation. As regards the problems, these are attached to help the reader to
become familiar with the multivariate theory. All exercises are solved in a separate
appendix.

Multivariate Polynomial Approximation includes the author’s own research
results developed over the last ten years, some of which build upon the results of
others and some that introduce new research opportunities. His approach and proofs
are straightforward constructive making the book accessible to graduate students in
pure and applied mathematics and to researchers as well.

Octavian Agratini

Luigi Ambrosio and Paolo Tilli, Selected Topics on ”Analysis in Metric Spaces”,
APPUNTI, Scuola Normale Superiore, Pisa 2000, 133 pp.

The aim of these notes, based on a course taught by the first author in the
academic year 1988-89 at the Scuola Normale Superiore di Pisa, is to present the main
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mathematical prerequisites needed to study or to do research in the field of Analysis
in Metric Spaces. This relatively new and rapidly expanding area of investigation has
as target to transpose to the case of metric spaces as many as possible results from
classical analysis. In order to obtain consistent results, one supposes the metric space
(X, d) endowed with a Borel measure p that is finite on bounded sets and doubling,
meaning that it values on balls in X satisfy the inequality pu(Ba,(z) < Cu(By(x)).
Important contributions to the subject have been done by the authors of this book,
by their coworkers from SNS di Pisa, and by M. Gromov, J. Cheeger, P. Hajlasz, P.
Koskela, J. Heinonen.

The book contains six chapters: 1. Some preliminaries in measure theory; 2.
Hausdorff measures and covering theorems in metric spaces; 3. Lipschitz functions in
metric spaces; 4. Geodesic problem and Gromov-Hausdorff convergence; 5. Sobolev
spaces in a metric framework; 6. A quick overview on the theory of integration.

Although in some places the proofs are only sketched with the specification
of a source, the book covers a lot of topics. The last chapter of the book presents De
Giorgi’s approach to the theory of integration based on Cavalieri’s formula.

The bibliography at the end of the book contains the basic references in the
field.

Written in a clear and pleasant style, the book is a good introductory text to
this promising area of investigation - the Analysis on Metric Spaces.

S. Cobzas

Lectures Notes on Analysis in Metric Spaces, a cura di Luigi Ambrosio and Francesco
Serra Cassano, Scuola Normale Superiore, Pisa 2000, 121 pp.

The book contains the notes of an international Summer School on Analysis
in Metric Spaces, organized by L. Ambrosio, N. Garofalo, P. Serapioni, and F. Serra
Cassano in May of 1999 at the Scuola Normale Superiore di Pisa.

There are included five papers, representing the edited and a little expanded
versions of lectures delivered at the school: 1. Thierry Coulhon, Random walks and
geometry on infinite graphs, pp. 5-36; 2. Guy David Uniform rectifiability and quasi-
minimal sets, pp. 37-54; 3. Pekka Koskela, Upper gradients and Poincaré inequali-
ties, pp- 55-69; 4. Stephen Semmes, Derivatives and difference quotients for Lipschitz
or Sobolev functions on various spaces, pp. 71-103; 5. Richard L. Wheeden, Some
weighted Poincaré estimates in spaces of homogeneous type, pp. 105-121.

The main concern of Analysis in Metric Spaces is to see to what extent
results from classical analysis extend to the more general framework of metric spaces.
Among these results I do mention the introduction of Sobolev spaces via the methods
of upper gradients and Poincaré inequalities, treated in several papers in the volume.
The first paper discusses the discrete case of analysis on graphs, with special emphasis
on Cayley graphs.

Surveying new results, some of them belonging to the authors of the contri-
butions, in this rapidly growing field of investigation situated at the border between
analysis, topology and geometry, the book is of great interest for researchers working
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in this area, as well as for people desiring to become acquainted with its powerful
methods.

S. Cobzasg

Steven G. Krantz and Harold R. Parks, A Primer of Real Analytic Functions,
Birkhauser Advanced Texts, Birkhduser Verlag, Boston-Basel-Berlin 2002, xii+205
pp-, ISBN 0-8175-4264-1.

Complex analytic functions of one or several complex variables are presented
in a lot of books, at introductory level and at advanced as well.

Their older and poorer relatives - the real analytic functions - having totally
different features, found their first book treatment in the first edition of the present
book, published by Birkh&user in 1992. Real analytic functions are an essential tool
in the study of embedding problem for real analytic manifolds. They have also appli-
cations in PDEs and in other areas of analysis.

With respect to the first edition, beside the revision of the presentation, some
new material on topologies on spaces of real analytic functions and on the Weierstrass
preparation theorem, has been added.

The basic results on real analytic functions are presented in the first two
chapters: Ch. FElementary properties, and Ch. 2 Multivariable calculus of real ana-
lytic functions, including implicit and inverse function theorems, Cauchy-Kowalewski
theorem.

Chapters 3, Classical topics and 4 ,Some questions in hard analysis, contain
more advanced topics as Besicovitch’s theorem, Whitney’s extension and approxima-
tion theorems, quasi-analytic classes and Gevrey classes, Puiseux series.

Ch. 5, Results motivated by PDFEs, is concerned with topics as division of
distributions, the FBI transform (FBI comes here from the name of mathematical
physicists Fourier, Bros and Tagnolitzer), and Paley-Wiener theorem.

The last chapter, Ch. 6, Topics in geometry, contains a discussion of some
deep and difficult results as embedding of real analytic manifolds, sub- and semi-
analytic sets, the structure theorem for real analytic varieties.

Bringing together results scattered in various journals or books and presenting
them in a clear and systematic manner, the book is of interest first of all for analysts,
but also for applied mathematicians and for researcher in real algebraic geometry.

Stefan Cobzag

Steven G. Krantz, Handbook of Logic and Proof Techniques for Computer Science,
Birkh&user Boston, Inc., Boston, MA; Springer-Verlag, New York, 2002. xx+245pp.,
ISBN 0-8176-4220-X.

Logic plays a key role in modern mathematics and computer science. How-
ever, the vast number of topics, the unusual and sometimes difficult formalism and
terminology, made most of the modern logic inaccessible to all but the experts.

128



BOOK REVIEWS

The present book is a comprehensive overview of the most important topics
in modern logic emphasizing ideas essential in Computer Science as axiomatics, com-
pleteness, consistency, decidability, independence, recursive functions, model theory,
P /NP completeness. Some of these topics are: first-order logic, semantics and syntax,
axiomatics and formalism in mathematics, the axioms of set theory, elementary set
theory, recursive functions, the number systems, methods of mathematical proof, the
axiom of choice, proof theory, category theory, complexity theory, Boolean algebra,
the word problem.

The book was written to be accessible for non experts. It contains defini-
tions, plenty of concrete examples and a clear presentation of the main ideas, on the
other hand avoids complicated proofs, difficult notations, difficult formalisms. Self-
contained, the book is designed for those mathematicians, engineers and especially
computer scientists who need a quick understanding of some key ideas from logic.

The vast bibliography also makes this book an excellent modern logic resource
for the working mathematician.

Csaba Szanté

Bhimsen K. Shivamoggi, Perturbations Methods for Differential Equations,
Birkhauser Verlag, Basel-Boston-Berlin 2003, xiv+354, ISBN 3-7643-4189-0
and 0-8176-4189-0.

The mathematical problems associated with nonlinear equations, generally,
are very complex. So that, one practical approach is to seek the solutions of these
nonlinear equations as the perturbations of known solutions of a linear equation. A
perturbative solution of a nonlinear problem becomes viable if it is close to the solution
of another problem we already know how to solve.

After a chapter containing the asymptotic series and expansions, this book
presents the regular perturbation methods for differential and partial differential
equations. Other methods, such as the strained coordinates method, the averag-
ing method, the matched asymptotic expansion method, the multiple scales method,
are also very detailed presented. Very important is the fact that each chapter con-
tains certain important applications, especially to fluid dynamics, but also to solid
mechanics and plasma physics. Moreover, each chapter contains a section of specific
exercises, and an appendix with basic mathematical tools.

Many methods and procedures are very well described without technical
proofs. It is obvious the intention of the author to convince the reader to understand
the phenomena and to learn how to apply correctly the suitable presented method.

”Perturbation Methods for Differential Equations” can serve as a textbook for
undergraduate students in applied mathematics, physics and engineering. Researchers
in these areas will also find the book an excellent reference. A comprehensive bibli-
ography and an index complete the book.

Gh. Micula
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Alain Escassut, Ultrametric Banach Algebras,, World Scientific, London - Singapore
- Hong Kong 2003, xiii+275 pp., ISBN 981-238-194-5.

The book is concerned with the spectral theory of ultrametric Banach alge-
bras over an algebraically closed complete ultrametric field. As it is well known, in
the classical case due to Gelfand’s representation theory every commutative complex
Banach algebra can be viewed as an algebra of functions on a compact space, whose
points characterize all maximal ideals, which are all of codimension 1. Any such
algebra admits a holomorphic functional calculus.

In the ultrametric case the situation is much more complicated, because an
ultrametric Banach algebra can have maximal ideals of infinite codimension. It turns
out that a key role in constructing an ultrametric spectral theory is played by the
family of multiplicative semi-norms on an ultrametric Banach algebra, allowing to
define a kind of Gelfand transform. There exists also a spectral semi-norm defined by
l|a||s; = lim,, ||a™||*/™, which is also equal to the supremum of all multiplicative semi-
norms. It is also possible to construct a holomorphic functional calculus. The basic
idea is to associate methods based on affinoid algebras (called also ”Tate algebras”)
with methods based on holomorphic functional calculus involving very thin properties
of analytic functions of one variable. The present book is the first that treats together
both of these subjects. Concerning holomorphic mappings in the ultrametric case,
references are given to another book by the same author, Analytic Elements in p-adic
Analysis, World Scientific, Singapore 1995.

The author is well known specialist in the field and the book is largely based
on his original results.

The book will be of interest to researchers in non-archimedean analysis (or
ultrametric analysis), a field having its origins in the work of the Dutch mathemati-
cians A. F. Monna and T. A. Springer, and which still is in the focus of attention of
several research centers. Recently there have been found some applications of non-
archimedean analysis to mathematical physics, see V. S. Vladimirov, I. V. Volovich
and E. J. Zelenov, p-Adic Analysis and Mathematical Physics, World SCientific, Sin-
gapore 1994.

S. Cobzasg

Mathematics and War, Editors: Bernhelm Boof-Bavnek and Jens Hgyrup, Birkhduser
Verlag, Basel-Boston-Berlin 2003, viii+-416 pp., ISBN 3-7643-1634-9.

The volume contains some of the contributions delivered at the International
Meeting on Mathematics and War, held in Karlskrona, Sweden, from 29 to 31 august,
2002, together with some invited papers. The idea was to bring together mathemati-
cians, historians, philosophers and military, to discuss some of the interconnections
between warfare and mathematics. As it is well known after the World War II, there
has been a strong mathematization of warfare and of the concepts of modern war,
which in its turn deeply influenced the development of some areas of mathematics.
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The papers included in the volume deal with topics ranging from histori-
cal, philosophical, ethical aspects of the problem, to more technical aspects like the
functioning of weapons, the actual planning of war and information warfare. The
perspectives the authors approaches the treated theme also differ from one to other -
some papers are written from a pacifist point of view (more or less explicitly), while
others are not. Some of the papers are dealing with history, but focused on the last
sixty years, e.g., WW II and the Kosovo war.

The volume is organized in four parts: 1. Perspectives from mathematics, 11.
Perspectives from the military, I11. Ethical issues, IV. Enlightenment perspectives.

The first part contains studies on military work in mathematics 1914-1945
(R. Siegmund-Schultz), on the Enigma code breaking (E. Rakus-Anderson), on the
defence work of A. N. Kolmogorov (A. N. Shiryaev), on the discovery of maximum
pricilple by Lev Pontryagin (R. V. Gamkrelidze), and on the mathematics and war
in Japan (S. Fukutomi).

The second part is written by military and deals with topics as information
warfare (U. Bernhard and I. Ruhmann), the exposure of civilians under the modern
"safe” warfare (E. Schmégling), duels of systems and forces (H. Lofstedt).

The third part is concerned with N. Bohr’s and A. Turing’s involving in
military research (I. Aaserud and A. Hodges, respectively), and K. Ogura and the
”Great Asia War” (T. Makino).

The last part contains two studies - one on mathematical thinking and inter-
national law (I. M. Jarvard), and one on modeling the conflict and cooperation (J.
Scheffran).

The aim of the volume is to draw the attention of scientists, military and
philosophers on the dramatic consequences that the use of science, particularly of
mathematics, for military purposes can have on the development of humanity, and to
trace some possible way of preventing this disaster.

S. Cobzag
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