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ABSTRACT. Systems of two linear functional differential equations of the first
order with regular operators are considered. General necessary and sufficient
conditions for the unique solvability of the periodic problem are obtained. For
one system with monotone operators we get effective necessary and sufficient
conditions for the unique solvability of the periodic problem.

1. INTRODUCTION

We consider some classes of two-dimensional systems of first order linear func-
tional differential equations with regular operators. General necessary and sufficient
conditions for the solvability of the periodic problem for such classes are obtained.
These conditions mean that some function on a set in a finite-dimensional space
is positive (this functions is quadratic with respect to all variables). Moreover, in
terms of norms of the operators appearing in the functional differential system, we
get the necessary and sufficient conditions for the unique solvability of the periodic
problem for one case of two-dimensional system with monotonic operators.

It is found there exist two domains of parameters corresponding to the unique
solvability. These result do not have analogues for systems. Non-improvable results
for periodic problem are known only for cyclic first order functional differential
systems [32].

Necessary and sufficient conditions for the unique solvability of two-dimensional
functional differential systems with monotonic operators were achieved only for the
Cauchy problems in [37, 38, 39]. Here the similar problem is solved for periodic
boundary conditions.

Some criteria for the solvability of the periodic problem for ordinary differential
equations can be found, for example, in [2, 10, 14, 15, 16, 26]. The works [11, 12,
13, 17, 18, 20, 25, 36] are devoted to the investigation of the solvability conditions
of the periodic problem for systems of ordinary differential equations. Conditions
for the solvability of periodic problem for scalar functional differential equations
are obtained in [8, 9, 19, 24, 27, 28, 29, 30, 31, 35]. Conditions for the solvability of
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the periodic problem for systems of functional differential equations are obtained
in [7, 21, 22, 23, 32, 33, 34] (see also lists of literature in these articles).

All known conditions for the unique solvability were obtained with the help of
some a priori estimates of solutions and fixed point theorems. In this paper it is
proving that the unique solvability of periodic problem for all functional differential
systems with regular operators from some class (where norms of positive and neg-
ative parts of operators are given) are equivalent to the existence only the trivial
solutions for all systems from a corresponding class of systems with operators of
simple structure. Every such an operator has the form

(Tz)(t) = pr(t)x(11) + p2(t)z(72),

where 71 and 7 are points from [a, b], functions p; and py are integrable. We can
often get all solutions of functional differential systems with such operators in the
explicit form. So, we have necessary and sufficient conditions for the solvability of
the whole class of the original problems. In [3, 4, 5, 6] this approach is applied to
other boundary value problems for functional differential equations and systems of
such equations.

The main results are necessary and sufficient conditions for the unique solvabil-
ity of the periodic problem (Theorem 7) for systems of two functional differential
equations with regular operators and effective necessary and sufficient conditions of
the unique solvability of the periodic problem for a system of functional differential
equations with monotonic operators with given norms (Theorem 9, Corollaries 13,
15, 17).

Throughout the paper we use the following notation:

R = (—o00,00); L is the Banach space of integrable functions z : [0,w] — R

equipped with the norm || z||r, = / |2(t)| dt, any equalities and inequalities with

0

functions from L are understood as equalities or inequalities almost everywhere on

[0,w]; C is the Banach space of integrable functions z : [0,w] — R equipped with

the norm || z||c = n%ax |z(t)]; AC is the Banach space of absolutely continuous
telo,

functions z : [0,w] — R with the norm | z|lac = |z(0)] +/ |z(t)| dt; a linear
0

operator T': C — L is called non-negative if it maps every non-negative continuous
function into an almost everywhere non-negative function, the norm of such an
operator T' is defined by the equality

17| = / (1)@,

where 1 is the unit function; an operator T is called monotonic if T or —7T is a
non-negative operator; if an operator can be represented by the difference of non-
negative operators, it is called regular; using the notation with a double index, for
example 71/~ means two propositions: one for 7", another for 7.
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2. THE PERIODIC PROBLEM FOR SYSTEMS OF FUNCTIONAL DIFFERENTIAL
EQUATIONS

Consider the periodic problem for a two-dimensional system of functional differ-
ential equations:

i(t) = (Tuz)(t) + (Twy)(t) + f1(t), te[0,w],
(1) y(t) = (Tor)(t) + (To2y)(t) + fo(t), te€[0,w],
z(0) = z(w), y(0) =y(w),

where T}; = TJr T, T+/ :C — L, 7,5 = 1,2, are linear non-negative operators;
the components r and y of the solution belong to the space of absolutely continuous
functions AC.

Boundary value problem (1) is called uniquely solvable if it has a unique solution
for all f1, fo € L. It is well known that problem (1) has the Fredholm property
(see, for example, [1, 40]). Therefore (1) is uniquely solvable if and only if the

homogeneous problem

() = (Tnw)(t) + (Tray)(t), t € [0,w],
(2) y(t) = (Torz)(t) + (Taoy)(t), ¢ €0,u],
2(0) = 2(w), ¥(0) = y(w),

has only the trivial solution.
The following assertion is a basic for finding of solvability conditions.

Lemma 1. If problem (2) has a non-trivial solution, then the system

)
(1) = prax (D) (11) + p11 (D)2 (72) + P12« ()y(01) + piay(b2), t € [0,w],
() § () = pa(D)(m1) + p51 () (72) + P22u ()y(01) + P3a(t)y(02), t € [0, ],
2(0) = z(w), y(0) = y(w),

has also a non-trivial solution for some points 11, T2, 01, 02 € [0,w] and for some
functions pij., pj; € L satisfying the conditions

(4) —T;1 <piju <TH1, pije+p;=T;1 =T;1, i,j=1,2.
Proof. Suppose the homogeneous problem (2) has a non-trivial solution (z,y). Let

in 2(t) = t) = in y(t) = y(0 t) = y(6y).
tgféﬂ]x() z(71), tg%gig]x() z(72), tgﬂéfi}y() y(6h), tg%gwﬁ]y() y(02)

Using the inequalities
w(n) 1(t) Sx(t) <z(r2) 1) y(01)1(1) <y(t) <y(02)1(8), tel0,0],

and the non-negativeness of the operators TZ T T from (2) we get the inequalities

TH1a(r) — Thla(re) + Th1y(01) — Tily(0s) <
<i <Tila(r) — Thla(n) + Tih1y(0:) — Tho1y(61)
and
Th1a(m) — Ty la(r) + Tohly(61) — Tyl y(62) <
<Y< Tila(r) — Ty 1z(r) + Top 1 y(62) — Thyly(61).
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Then for some function ¢ : [0,w] — [0, 1] we have
&= (1-¢) (T1a(n) — Tla(n) + Tih1y(0r) — Tiply(6:)) +
C(Thila(m) — Tla(n) + Tih1ly(62) — Tly(6h)) =
p11+2(71) + p112(72) + pr2+y(61) + piay(62),
where integrable functions pi1«, pii, P12+, Plo are defined by the equalities
and for some function ¢ : [0,w] — [0, 1] the following equalities hold:
g=01-8 (To1a(n) - Tyla(r) + Th1y(0) — Trly(d2)) +
(T a(re) — Tyl a(my) + Top1y(02) — Toyly(6h)) =
P21+ (71) + p312(72) + P22y (01) + p3oy(02),
where
pje = (1 =T = €151, py; =ET551 — (1= &Ty;1, j=1,2.
It is clear that the functions ¢ and £ are measurable and conditions (4) hold. O
The conditions for the solvability of problem (3) can be written in the explicit
form. If every problem (3) under conditions (4) has only the trivial solution, then
problem (2) has only the trivial solution, therefore, problem (1) is uniquely solvable.
Using Lemma 1, we get sufficient conditions for the unique solvability of (1).
The inverse statement yields necessary conditions for the unique solvability of all
systems with given T;;/*l or || T;;/*H, i,j=1,2.
Lemma 2. Let non-negative functions pzrj, p;; €L, 1,5 =1,2, be given. If problem
(3) has a non-trivial solution for some 71, T2, 61, 02 € [0,w] and for some functions
Pij«s Py € L, 1,5 = 1,2 such that
—pi; < Pije <KDYy Pijs + 05 =05 — 0y 65 =1,2,

then problem (1) is not uniquely solvable for some operators T;; = TF =T, where

1] ij 7
Ti}_/_ : C — L are linear non-negative operators such that

+/— +/— ..
Tij/ 1:pij/, i,75=1,2.

Proof. Define the linear operators T;;/* :C—L,i,j=1,2:

(T3 ") () = il (Oas1) + 0~ (0) = Pl O)als2), te[0,w],
where
Piie = (IPige] + pijs) /2 and p;, = (|pije| — pije)/2
are the positive and negative parts of the function p;j«, sy = 7 for j = 1, s, = 0, for
j =2, k=1,2. These operators are non-negative and T;jr/_l = p;;/_, 1,7 =1,2.
A non-trivial solution of problem (3) is a solution of the homogeneous problem
(2). Since problem (1) has the Fredholm property, we see that (1) is not uniquely

solvable. 0
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From Lemmas 1 and 2, we get necessary and sufficient condition for the unique
solvability of all functional differential systems from a given class.

+/-

Lemma 3. Let non-negative functions p;;’ € L, i,j = 1,2, be given. Then

boundary value problem (1) is uniquely solvable for all linear non-negative operators

T;;F : C — L such that 7”1-37/71 = p;;-/f, i,7 =1,2, if and only if problem (3) has
only the trivial solution for all Ty, T2, 01, 02 € [0,w] and all functions p;js, pi; €L,

1,7 = 1,2, satisfying the following conditions

(5) —Py < Pige SPY Digs TP =0~ Py G5 =12
Let non-negative numbers 7;;7/7, i, = 1,2, be given. Then problem (1) is
uniquely solvable for all linear non-negative operators T;;F : C — L such that

I T;/_H = ’Z;j/_, i,7 = 1,2, if and only if problem (3) has only the trivial solution

for all 7, 72, 01, 02 € [a,b] and for all functions pij., pj; € L, i,j = 1,2 satis-

fying (5) for all non-negative functions pzrj, p;; € L, .5 = 1,2, with given norms
S AT o VA

szj H_rz’w 7233_1;2-

Remark 4. In Lemma 3, it is sufficient to consider only the cases 71 < 7 and

01 < 05.

Remark 5. Obviously, Lemma 3 is valid not only for the periodic problem but for
any boundary value problem.

In the following lemma we get a condition for the existence of a unique solution
to the Fredholm problem (3). This condition gives a possibility to obtain criteria
of the unique solvability of problem (1).

Lemma 6. Problem (3) has a non-trivial solution if and only if

(6)

fow P11+ ds f: P11 ds fow P12+ ds fow piads
T T T T *
A -1 *wfﬁz piisds 1 *Jﬁz prids - Jf P12+ ds - fgf Pipds o
- fo P21+ ds fo P51 ds fo P22+ dS fo D5 ds ’
9 9 9 0
— fo D21 ds — 912 psds  —1— f912 paosds 1 — 912 D5 ds

Proof. The periodic problem for the simplest system

{ 'js:.fla y:an
z(0) = z(w), ¥(0) =y(w),

has a solution if and only if

/Ow fi(s)ds = /Ow fals)ds = 0.

In this case the solution is defined by the equalities

t t
x(t) = xo +/ fi(s)ds, y(t) =wo +/ fa(s)ds, te0,w],
0 0
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for arbitrary constants xg, yo. Therefore, problem (3) has a solution (x,y) if and
only if

w

(7) / piedsa(n) + / Py ds 2(ma) + / prow ds y(01) + / Dl ds y(62) = 0,
0 0 0 0

w

(8) / pore dsa(ry) + / Py dsz(ms) + / paz ds y(01) + / D3 ds y(62) = 0.
0 0 0 0

Then x and y are defined by the equalities
t t
x(t) = z(0) + / pr1«dsx(m) + / piy ds x(m)+
0 0

¢ ¢
/ P12« dsy(61) + / Plo dsy(62),
0 0

y(t) = y(0) + / pore dso(n) + / Py dsx(rs)+

t t
/ pae dsy(61) + / iy dsy(8s), t €[00
0 0

Hence,

x(m1) = 2(0) —|—/ P11« dsx(m )+
(9) T1 T1 O T1
[ vivdsam+ [ pedsy@)+ [ piadsulon),
0 0 0

x(72) = x(0) + /OT2 Prixds x(m)+

(10) T2 T2 T2
/ phy dsz(ry) + / piz ds y(01) + / Pia dsy(0:),
0 0 0
61
y(6:) = y(0) + / por ds z(ry)+
0
(11) 91 91 91
/ Phy ds x(r2) + / poz ds y(61) + / Do ds y(0:),
0 0 0
62
y(62) = y(0) + / por ds z(ry)+
(12) 0

92 92 02
/ p3 ds x(m) + / poe dsy(01) + / D3 ds y(02).
0 0 0
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Subtracting equality (9) from equality (10) and equality (11) from equality (12),
we get

(—1 —/ P11s ds) x(m) + (1 —/ j2n ds) x(72) —/ Pr2x dsy(61)—

/ Piadsy(62) =0,

1

) 02 02
f/ pa1x dsa(m) — / paydsx(me) + | —1— / po2xds | y(61)+
01 01 01

02
(1 — / D3o ds) y(02) = 0.
01

Problem (3) has a non-trivial solution if and only if equalities (7), (8) hold and
these two equations have a non-trivial solution with respect to the variables x(71),
x(12), y(61), y(02), that is, if and only if equality (6) holds. O

Now we can get a necessary and sufficient condition for the solvability of the
periodic problem for all systems with the operators of given norms TJ/ TLi,j=1,2.

Theorem 7. Let non-negative numbers A*/—, BY/= Ct/=, D%/~ be given. Pe-
riodic problem (1) is uniquely solvable for all non-negative operators T;;/* :C—L
such that
| T35 =AY T Tl = e Tl = D T T = B

if and only if

At — A- Ya +xa ct-C~ Yo + xc
—(Af A7) 1-ya —(Cf -Cr)  -wc

Dt —D~  yp+ap Bt —B~  yp+uap
(DI =Dy)  —yp  —(Bf —=By) 1-ys

(13) A= #0,

Jor all variables A'~, Bf'~, /7, D™, aa, ap, 2, p, ya, yp. yo. yo from
the following sets:

(14)
AT €0, BT e 0,BY), ¢/~ efo,ct/7), DI/ e 0, D ],

(15) w4 €[-A"+ A7, AT — AT), x5 € [-B~ + B ,B" - B{],
(16) $C€[*C_+C;,C+fcl+], :CDG[*D_+D17’D+7DIF]5

(17) Yya € [_Al_aAii_]a YB € [_Bl_an_]a Yc € [_Cl_acf_]a YD € [_Dl_an_]
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Remark 8. The problem on the necessary and sufficient conditions for the solvability
of a class of functional differential equations is reduced to the problem on zeros of
some algebraic function given on a finite dimensional set. This function is linear or
quadratic with respect to every variable. Using the linearity of A with respect to
Ta, YA, TB, YB, TC, YC, TD, Yp, we get that to check the conditions of Theorem
7 it is sufficient to prove that the determinants (13) conserve their sign for all
Af/f, Bf/f, Cf/f, Df/f satisfying (14) and for all other variables at the ends of
segments in (15)—(17).

Proof. Add the second column of the determinant in (6) to the first column, and
the forth column to the third. Using conditions (4), we get

/Ow(pij*(S) +p(s)ds =V -V,

52
/ (pij* (S> +p:<](5)) ds = V1+ — ‘/1—7 ‘/1+/_ c [0, V+/7]7

S1

s2
/ Ph(s)ds =gy € [V, Vit],

s1
/ pfj(s) ds=yy +azv, zv € [-(V™ = V), VT — V[T,
0

where V.= Aif (4,j) = (1,1), V. = C if (4,5) = (1,2), V = D if (4,5) = (2,1),
V:Blf(l,]):(2,2), S§1 = T1, S2 = T2 lf’L:L S1 :91, 52:92 if 1 = 2.

If 71 < 72 and 01 < 65 (it follows from Remark 4 that it is sufficient to consider
only this case), the function A, defined by equality (6), coincides with the function
defined by equality (13). Using Lemmas 3 and 6 completes the proof. [

3. SYSTEMS WITH MONOTONIC OPERATORS

Let all operators Tj;, 4,5 = 1,2, in problem (1) be monotonic. By various
substitutes of dependent and independent variables, we can reduce problem (1) to
one of two cases:

=Tz + Ty + f1,
(18) y = To12 + Tooy + fo,
z(0) = z(w), y(0) = y(w),

& =Tnx + Ty + f1,
y = To1x — Tooy + fo,
z(0) = z(w), ¥(0)=y(w),

where every linear operator T;;, 4,7 = 1,2, is non-negative.

Consider here problem (18) only. The following statement will be proved in §4
with the help of Theorem 7. To prove Theorem 9 we will find extrema of A with
respect to all variables. Two domains of the unique solvability have appeared. One
of them corresponds to negative values of /A, the other to positive ones.
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Theorem 9. Let non-negative numbers A, B, C', D be given. The periodic problem
(18) is uniquely solvable for all linear non-negative operators T;; : C — L such that

[ Tull=A, |[[Twll=C, |Tall=D, |Tx|=5B
if and only if either
0<A<4, 0<B<A4,

(19) , 1 A\ 1 B
CD<ABH11I1 H—A,liz min H—B,liz

or

(200 0<A<1,0<B<]1,
AB

(1-4)(1-B)

(22) (CD?*#*(1—t)>+CD(A* +B(1—t)> —1)+ AB <0 for all t € [0,1].

(21) <CD,

Remark 10. Let inequalities (20) and (21) be fulfilled. Then the following condition
is equivalent to inequality (22) from Theorem 9:

S(t) ++/S2(t) —4t2(1 — t)2AB
te(O%) 2t2(1 — t)2 ’
where S(t) =1 — At? — B(1 —t)2.

Remark 11. Let inequalities (20) and (21) be fulfilled.
Then inequality (22) holds if either

(23) CD<38 (1 - %maX(A,B) + \/(1 - %max(A,B))2 - %AB)

or
(24) CD < 4(1++/1—max(4,B))?

Proof. Inequality (22) holds if the inequality

(25)  (CD)?t*(1 —t)> +C D (max(A,B)(t* + (1 —t)>) = 1)+ AB <0

holds for all ¢ € [0,1]. The left side of the latter inequality takes its maximum at
t=0ort=1ort=1/2. Fort =0 and t = 1 this inequality is equivalent the
inequality

AB < CD(1-max(4,B)),

which is fulfilled if inequality (21) holds. For ¢ = 1/2 inequality (25) holds if and
only if inequality (23) and the inequality

(26) CD>8 <1 _ %max(A,B) _ \/(1 - %maX(A,B))Q _ iA B)

hold. Inequality (26) is fulfilled if (21) holds.
It is easy to prove that inequality (24) implies (23). Therefore, inequality (24)
implies inequality (22). O
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From Theorem 9 and Remark 11, we obtain a simple sufficient condition for the
solvability.

Corollary 12. Let non-negative numbers A, B, C, D be given. Periodic problem
(18) is uniquely solvable for all linear non-negative operators T;; : C — L such that

|Tul|=A, |[[Tw|l|=C, |Tull=D, |Twnl=B

if the following inequalities are fulfilled: (19) or (20), (21), (23), or (20), (21),
(24).

Necessary and sufficient conditions for the unique solvability has the simplest
form when || T11|| = || T22||.

Corollary 13. Let non-negative numbers A, C, D be given. Periodic problem (18)
is uniquely solvable for all linear non-negative operators T;; : C — L satisfying the
conditions

[Tull=A4, [Twel=C, |Tull=D, [Txnl=A
if and only if the following inequalities hold:

0< A< 4, \/C’D<Amin<;,1é)
1+ A 4

or
A
(27) 0<A<, m<\/CD<2(1+\/1—A).

Remark 14. If the condition (27) holds, then A < 3/4.

Proof. Apply Theorem 9 for B = A. The left side of inequality (22) takes its
maximum at ¢t = 0 ort = 1 ort = 1/2. For t = 0 or t = 1 inequality (22) is
equivalent to inequality

A2 <CD(1-A),

which is valid if inequality (21) holds for A = B.
For t = 1/2 inequality (22) is equivalent to the inequality
1 1
1—6(CD)2 + CD(§A —-1)+ 4% <0,
which is valid if

VCD<2(1++vV1—A)and vCD>2(1—-+v1-A).

The latter inequality holds because

A
L s 2(1-VI-A4)
1-A
for all A € [0,1) and inequality (21) is fulfilled for B = A. So, the corollary is
proved. (I

Now with the help of Theorem 9 we write out the conditions for the unique
solvability of (18) for the zero operator Tha.
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Corollary 15. Let non-negative numbers A, C', D are given. The periodic problem
(18) is uniquely solvable for all linear non-negative operators T;; : C — L such that
[Tull = A, [[Twell=C, [[Tall=D, Thn=0

if and only if
0<A<1, 0<CD< - AP for all t € (0,1)
< ; —— fora ,1).
t2 (1 —1t)2
Remark 16. Under the conditions of Corollary 15, it is sufficient to check the last
inequality only at ¢ satisfying the equation A#3—2¢+1 = 0 on the segment ¢ € [0, 1].

Corollary 12 yields simple sufficient conditions for the solvability of (18) with
the zero operator Tho.

Corollary 17. Let non-negative numbers A, C, D be given. Periodic problem (18)
s uniquely solvable for all linear non-negative operators Ty; : C — L such that

[Tl =A, [[Twell=C, |[Tull=D, Txn=0
if
0<A<1l, 0<CD<16-8A.

4. THE PROOF OF THEOREM 9

It follows from Theorem 7 that the periodic problem for all systems of equations
from the given class is uniquely solvable if and only if

Aa Ac 20

(28) A= AY

where

| Z yztzz\ . . .
AZ(—Zl 1_yz)1fZAorZB,

AZ< d yZ*”) if Z=CorZ=D,

-7 —Yz
for all Z1, yz, xz from the following intervals:
(29) Zy€10,Z], Ze{A B,C, D},
(30) yZG [Ovzl]a ZE{AaBach}v
(31) xz €[0,Z -7, Ze{A B,C,D}.

The determinant A depends on all variables yz, zz linearly, therefore, it is
sufficient to check that all determinants keep their signs for all values yz, xz at the
ends of the intervals (30), (31).

Ifyz =0,z =0for all Z € {A, B,C, D},

A 0 C O

0
D
0

SO =

0
B
0

_ o O
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Consider two cases: I) AB — CD > 0, II) AB — CD < 0. The determinant A is a
function of the variables A1, By, C1, D for all yz, zz at the ends of the segments
(30), (31). Moreover, the dependence of all variables is linear or quadratic.

Case I: AB — CD > 0. It is necessary to check whether the minimum of A
is positive for all yz, xz at the ends of the segments (30), (31). Clearly, if the
coefficient of Z?Z in A is non-positive, the minimum with respect to Z; is taken either
at Zy =0orat Z; = Z (here Z € {A, B,C, D}). Every matrix Ay takes four values
at the ends of the segments (30), (31), (29). Moreover, for every Z € {A, B,C, D},
there are only two values Az for which the function Az of Z; is quadratic. We put

w_(Z Z @ _(Z 0
AZ(O K)’AZ<—ZK’
® _(Z 0 @ [ Z A
AZ(O K)’AZ<—Z K-Z)’

6y_( Z2 Z-2Z © _( Z 71
By _(Z1 K e -7z K—-2y)’

where K =1ifZ=Aor Z=Band K=0if Z=C or Z = D.
Denote

AD AY

NN

Tijkm = ‘

To prove that all determinants are positive it is sufficient to check that 7j;5m > 0
in the following cases only:

1) there is no dependence on Z; for all Z € {A, B,C,D}, then i,j,k,m €
{1,2,3,4};

2) rijkm is quadratic with respect to A; only, then i =6, j, k,m € {1,2,3,4}, or
with respect to B; only, then m =6, i,5,k € {1,2,3,4};

3) rijem is quadratic with respect to A; and B; only, then i = 6, m = 6,
g, ke {l,2,3,4};

4) rijem is quadratic with respect to Ci and D; only, then (j,k) = (5,6) or
(J, k) = (6,5), i,m € {1,2,3,4};

5) Tijkm is quadratic with respect to Ay, Ci, and D; only, then i = 6, m €
{15 2,3, 4}’ (Ja k) = (5a 6) or (Ja k) = (6’ 5);

6) Tijkm is quadratic with respect to B, C1, and D; only, then m = 6, i €
{1,2,3,4}, (4, k) = (5,6) or (j, k) = (6,5);

7) Tijkm is quadratic with respect to all variables A;, By, Ci, and Dy, then
(i,5,k,m) = (6,5,6,6) or (i,4,k,m) = (6,6,5,6).

To obtain conditions for positiveness of every function r;;im is an elementary
problem. The consideration of various symmetries can reduce the numbers of vari-
ants. We give only the main results of the computations.

In case 1) all determinants are positive if and only if

AB
(1+A)(1+B)’
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In case 4), using various changing of the variables C7 and D, we see that the
function 71561 is minimal. It is positive if inequality (32) holds.

In case 2), when r;jin, is quadratic with respect to A; only, two functions rgi34 =
7BA1(A — Al) — CD(l + B) + AB and T6114 = 7BA1(A - Al) — CD(B - 1)(141 -
1) + AB can be minimal. The minimum of rg134 is taken at A; = A/2, therefore,
re134 > 0 if and only if

33 A<4, CD A(l — A/4).

(33) <4, <1ypad-4/4)

If rijrm is quadratic with respect to By only, then all determinants are positive if
A

34 B<4, CD< ——B(1—-B/4).

(31) <4, CD< B~ BJY

It is easy to check that if the conditions (33) and (34) are fulfilled, then rg114 > 0
for all A;.

In case 3), when 7 is quadratic with respect to A; and By, the function rgao6
is positive if and only if

(35) A<4, B<4, CD<A(l-A/4)B(1—-B/4),

All rest determinants are positive if the conditions (33), (34), (35) are fulfilled.

In cases 5), 6), and 7), it can be shown by elementary methods that all determi-
nants are positive if the conditions (33), (34), (35) are fulfilled. The most difficulties
arise with proving the positiveness of rgs66 (it is shown that rgse6 = 76226 if (35)
holds) and rese1, res62 (it is proved that the minimum is taken at Cy = D; and all
functions are positive if (32) holds).

Obviously, the joint fulfilment of (32), (33), (34), and (35) are equivalent to
condition (19) of the Theorem.

Consider case II: AB —C D < 0. It is necessary to check if the maximum of the
determinants A are negative for all yz, zz at the ends of the segments (30), (31).
Obviously, if the coefficient of Z? in A is non-negative, then the maximum with
respect to Z; is taken either at Zy =0 or at Z; = Z (here Z € {A, B,C, D}).

Therefore, it is necessary to prove the inequality 7z, < 0 in the following cases:

1) there is no dependence on Z; for all Z € {A,B,C,D}, then i,j5,k,m €
{1,2,3,4};

2) rijkm is quadratic with respect to A; only, then i =5, j, k,m € {1,2,3,4}, or
with respect to By, then m =5, 14,5,k € {1,2,3,4};

3) rijem is quadratic with respect to A; and B; only, then ¢ = 5, m = 5,
gk e {1,2,3,4);

4) rijkm is quadratic with respect to C7 and D; only, then (j,k) = (5,5) or
(k,j) = (6,6), i,m € {1,2,3,4};

5) Tijkm is quadratic with respect to Ay, C1, and Dy, then i =5, m € {1,2,3,4},
k) = (5,5) or (k,j) = (6,6);

6) rijem is quadratic with respect to By, C1, and Dy, thenm = 5,1 € {1, 2, 3,4},
k) = (5a5) or (kaj) = (6’6)5

7) Tijkm is quadratic with respect to all variables Ay, By, Ci, Dy, in this case
(i,j,k,m) = (5,5,5,5) or (i, ], k,m) = (5,6,6,5).

(U

(4
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In case 1) all determinants are negative if and only if
AB
1—A)(1-B)

In case 2), when 7i;im is quadratic with respect to A; only or with respect to
By only, the maximal functions ri;i,, are negative if inequality (36) is fulfilled.

In case 3), when rijim is quadratic with respect to A; and Bj, the maximal
function rs115 is also negative if inequality (36) is fulfilled.

In case 4), using various changing of the variables C and D, we see that the
maximal functions are r3s53 and r3g63-

Denote Cy = Cke, Dy = Dkp, where k¢, kp € [0,1]. Then
3553 = (CD)?*ke (1 — ke)kp(1 — kp)+
CD(—1+ Ak¢c + Bkp — kpkc(A+ B)) + AB.
Changing the variable k¢ to 1 — k¢, we have
r3s53 = (CD)*ke (1 — ko)kp(1 — kp)+
CD(-1+ A(1 — (k¢ + kp)) + kpkc(A + B)) + AB.

So, for a given product kckp, r3553 has the maximum when the value ko + kp
is minimal, that is at ko = kp =k, k € [0,1]. Then

3553 = (CD)*(k(1 — k))*> + CD(—1 + A(1 — k)* + BEk?)) + AB.
Obviously, 73553 < 0 for all £ € [0,1] if and only if for all k € (0,1) the inequality
v (k) < CD < vt (k)

(36) A<l1l, B<l1l, CD>

is fulfilled, where

_ S44/52—4((1 — k)k)*AB

- 2((1 — k)k)?

It is easy to prove that for k € (0,1) and A, B € [0,1) the inequalities
S>0, S?>4((1-kk)*AB

hold. Let us show that for all k£ € (0,1) the inequality

v/~ (k) . S=1-A(1—k)? - BEK.

AB
k) —m .
is fulfilled.
Since
2AB

i e ATV R

we see that inequality (37) is equivalent to the inequality
S+ /52 —4(k(1 —k))2AB > 2(1 — A)(1 — B).
It is easy to show that the inequalities
S>(1-A)(1—-B), /S2—4(k(1 —k)2AB > (1 — A)(1 - B)
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are fulfilled for all k € [0,1]. Inequality (37) is proved. Therefore, r3s53 is positive
provided (36) if and only if

(38) CD < vt (k)

for all k € (0,1).
Consider the function r3gg3. We have

3663 = (CD)2kc(1 — kc)k/’D(l — kD) + CD(—l + kac(A + B — AB)) + AB.

Hence for a given product kckp function rsees takes its maximum at ko = kp = k.
Then

3663 = (CD)2(k(1 — k))> + CD(—1+ k*(A+ B — AB)) + AB.

Let us show that the maximum of 3663 with respect to k € [0, 1] is not greater than
the maximum of r3553. It is sufficient to prove that at least one of the inequalities

KA+ (1 —k)?*B>k*(A+2b—BA), (1—-k)?*A+k*B > k*(A+ zb— BA)
is fulfilled for every k € [0, 1]. If neither of these inequalities hold, we have
(1—2k+2k*)(A+B)=(1—-k)>+k*(A+ B) <k*(A+ B — BA).

Since it is impossible, we see that if 73553 < 0 for all parameters, then r3gs3 is
negative.

In cases 5), 6), the maximal functions are 75553 and rs554. In case 7), it is
sufficient to prove the inequality rs555 < 0. In all these cases, it is easily shown
that all determinants are negative if inequalities (36) and (38) hold.

This completes the proof of Theorem 9.
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