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Abstract

In this paper we investigate the existence of nontrivial periodic solu-
tions of a higher order system of difference equations. Our framework is
based on an earlier periodicity condition of us. We also use the theory of
circulant matrices combined by a theorem of Silvester on the computation
the determinant of block matrices. An illustrative application is given to
show the effectiveness of of our framework and to point out the connection
between our periodicity results and some known stability conditions.
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1 Introduction

Existence of periodic solutions of difference equations was studied e.g. in [1],
[2], [4], [5] and [13]. For example, Grove and Ladas [5] present a series of results
together with many questions and open problems for higher order difference
equations having periodic solutions. Based on these works one may formulate
the following question:

Is there any easily verifiable test that we can apply to determine whether or
not a class of higher order difference equations has a p-periodic solution?

In our recent paper [7], we presented a linear algebraic framework for de-
termining the existence of periodic solutions of systems of higher order linear
difference equations with time dependent and independent coefficients. One of
the main tools is a novel transformation, recently introduced in [6]. This formu-
lates a given higher order difference equation, in a special way, as a first order
recursion.
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In paper [8] the linear algebraic framework is complemented with some basic
facts from the circulant matrix theory. This presents easily verifiable elementary
necessary and sufficient conditions for the periodicity of the scalar equation

z(n) = Zaix(n —1i), mn>0,
i=1

in terms of the scalars a; (0 <14 < s) and the order s.
In this paper we extend the results of [8] to the case of systems of higher
order linear difference equations. Specifically, we investigate equation

x(n) = ZAim(n —1i), n>0, (1)

s> 2 s a given integer, and A; € R?*? (1 < < s) are given matrices.

The base of our investigation is an algebraic condition recently given by the
authors (see [7]). This condition is formulated in terms of the eigenvalues of a
block matrix, constructed from the coefficients Aq,..., As;. A matrix is called
block matrix, if its entries are also matrices. In this paper the main tools, used
by us, are the theory of circulant matrices and a theorem of Silvester [12] given
for the computation of the determinants of block matrices.

In Section 4 we demonstrate the applicability of our main result on the
following special case of (1)

z(n)=xz(n—1)—Az(n—s), n>0. (2)

This equation is investigated very frequently in the literature. In the papers
Levin and May [9] and Matsunaga and Hara [10] gave exact asymptotic stability
conditions for equation (2) in scalar and two dimensional cases, respectively
(see e.g. [9], [10] [11] and the reference therein). We recall that equation (2) is
asymptotically stable if and only if all solutions tends to zero at infinity.
Intervals in RU{—o00,00} will be denoted by |a,b[ (open intervals), [a,b]
(closed intervals), [a,b| (left-closed, right-open intervals) and ]a,b] (left-open,
right-closed intervals).
Theorem S Consider equation (2).
(a) (Levin and May [9]) If equation (2) is scalar, then it is asymptotically

stable if and only if
/2
Ael:= 2sin | —— ]| .
€ }0, 51n<2s_1)[ (3)

(b) (Matsunaga and Hara [10]) Suppose that the matriz A is given by

A:(%l b ) a1,a2,b € R. (4)

a2
Then equation (2) is asymptotically stable if and only if

(al,az) el xlI.



(¢) (Matsunaga and Hara [10]) Suppose that the matriz A is given by

AZq(CpS(ﬂ) —Sin(ﬁ)) geR\ {0}, 0<|9 <

w\:n
—
ot
o

sin (¥)  cos (9)
Then equation (2) is asymptotically stable if and only if
(¥,q) € D,

where

2 7T (72— el
= <— _— .
D {(gp,u)eR|0<|go|2, 0<u<2sm< 55— 1

The next periodicity result is complementary to Theorem S. The boundary
of a set S is denoted by 95S.

Theorem 1.1 Consider equation (2). The interval I is defined in (3).
(a) Let equation (2) be scalar. Then equation (2) has a nontrivial periodic

solution, if
Aedl

(b) Let A be given in (4). Then equation (2) has a nontrivial periodic solu-
tion, if
(a1,a2) €0 (I x I).
(c) Let A be given in (5). Then equation (2) has a nontrivial periodic solu-
tion, if

(¥,9) € 0D,
and .
|79| = 7"5

with a rational number r € )0, 1].

It is worth to note that in the cases (a) and (b), equation (2) has a nontrivial
periodic solution in any point of the boundary of the asymptotic stability do-
main. On the other hand, in the case (c), equation (2) has a nontrivial periodic
solution only in an everywhere dense subset of the boundary of the asymptotic
stability domain.

Let p > 1 be an integer. BV?“¢ will mean the pd-dimensional real vector
space of block vectors with entries in R?. The real vector space of p x p block
matrices with entries in R%*? will be denoted by BMP¢ (BMP¢ and Rr4*rd
can be treated as being identical).

It is clear that the solutions of (1) are uniquely determined by their initial
values

z(n) =¢(n), —s<n<-1, (6)

where ¢(n) € R% The unique solution of (1) and (6) is denoted by z(p) =
(z(¢)(n))n>—s, where the block vector ¢ := (p(—s),...,p(— )T e By,



Definition 1.1 (a) The zero matriz and the identity matriz in R are de-
noted by O and I, respectively.

(b) O and T mean the zero matriz and the identity matriz in BMP?, respec-
tively.

We give some basic definitions about periodicity.

Definition 1.2 Consider equation (1). Let o = (o(=s),...,o(—=1))" € BVP
be a given initial vector.

(a) The solution x(p) = (x(¢)(n))n>—s of (1) and (6) is called periodic if
there exists a positive integer p such that x(p)(n+p) = xz(p)(n) for alln > —s.
In this case we say that x(p) is p-periodic.

(b) ¢ is said to be a p-periodic initial vector of (1) if the solution z(p) of
(1) and (6) is p-periodic.

(c) We say that p is the prime period of the solution x(p) of (1) and (6) if
it is p-periodic and p is the smallest positive integer having this property.

(d) A periodic solution of (1) is called nontrivial if it is different from the
zero solution.

Our paper is essentially subdivided into five parts. The main result of this
paper is stated in Section 3. It’s proof is based on some earlier periodicity
results of the authors, and a combination on some fundamental facts on circulant
matrices, and a Theorem of Silvester [12] on the computation the determinant of
a block matrix. These preliminary results can be found in Section 2. In Section
4 an illustrative application is given to show the effectiveness of our framework
for higher order difference systems.

The proofs of our results can be found in Sectin 5.

2 Preliminary results

Let n > 2 be an integer, R is a ring, and v := (vg,v1,...,0,—1) € R™. The
circulant matrix associated to v is the n X n matrix in which each row (after the
first) has the elements of the previous row shifted cyclically one place right. It
is denoted by

Vo VT ... Up—9 Upn_1
. Un—-1 Vo ... Un-3 Upn_2
circ (vo, V1, ..., Vp—1) :=
U1 V2 ... Up-—1 Vo
For a positive integer n denote py, 0, ..., Pn,n—1 be the nth roots of 1, that is

27l | 27l . (2wl
pnii=e€exp|—1i) =cos| — | +isin{— ), 0<I<n-1
n n n



The following result for the existence of a nontrivial periodic solution of
equation (1) can be found in [7].

Theorem A (see [7]) Consider equation (1). Let p > s be an integer. If p = s,
let B;:=A; (1 <i<s), whileif p> s, let
T 0, s+1<i<p

(a) Equation (1) has a nontrivial p-periodic solution if and only if 1 is an
eigenvalue of the block circulant matriz

B, B, .. By B
Bi B, ... By By

circ (By, Bp—1,...,B1) = , . . . . . (7)
By1 B,s ... Bi B,

() If © = (p(=5),...,0(=1))" € BV*? is a p-periodic initial vector of (1),
and

?ﬁ = (.23 (50) (O)a R (QO) (p -5 1)7 30(_8)’ RS 90(_1))T € BVp,da
then 1 is an eigenvector of (7) corresponding to the eigenvalue 1.

(¢) Conversely, if ¥ = (W(—p),...,v(—1))" € BVP4 is an eigenvector of
(7) corresponding to the eigenvalue 1, then ¢ = (Y(—s),...,¥(=1))" € BV
is a p-periodic initial vector of (1).

We shall use the following three known results about matrices. The first one
deals with determinants of block matrices.

Theorem B (see [12]) Let R be a commutative subring of R¥*< and let M €
RPxP (C BMp’d). Since R is commutative there is a determinant for M, which
is denoted by detr(M) (detr(M) is actually a matriz from R?*9). Then

detR (M) = detR (detR(M)) .

Remark 2.1 For the convenience of the reader, let us consider the block matrix

My, Mo
M = ,
< My Moo >

where M;; € R (1 < i,5 < 2) and M;j My, = My M;; (1 < d,5,k,1 < 2).
Then by Theorem B

det(M) = detR (M) = detR (detR(M)) = detR (M11M22 — M12M21) .

Next, the determinant of some circular matrices are calculated.

Theorem C (see [3] or [14]) Let vg,...,vp—1 € R, where n > 1 is a fized
integer. Then

n—1
det (cire (vg, v1, ... Vp—1)) = H (vo + pnav1 + pivlvg ot p:ﬁlvn_l) .
1=0



Corollary 2.1 Let n > 1 be a fized integer. If Ao, ..., Ap_1 € R™? such that

det (circ (Ag, A1, ..., An_1))

n—1

= H det (Ao + pn,lAl + pi’lAQ R pZTllAnfl) .
=0

The third result deals with the eigenvectors of block circulant matrices.

Theorem D (see [3] or [14]) Let Aq, ..., An_1 € R where n > 1 is a fized
integer. Define for some | € {0,...,n — 1} the matrix

n—1

H; = Zpiz,lAi S R*4,
=0

If X is an eigenvalue of H; and v is an eigenvector corresponding to \, then
A is also an eigenvalue of circ(Ag, A1, ..., An_1) with eigenvector

T
(v, P iU, .. ,pf;llv) e Bv™,

3 Main result

In the paper [8] we have proved easily verifiable elementary necessary and suffi-
cient conditions for the periodicity of the solutions of higher order scalar differ-
ence equations. In this paper we demonstrate that some of the results formulated
for scalar equations can be generalized for systems assuming the commutativity
of the coefficient matrices.

Now we state our main theorem which is proved in Section 5.

Theorem 3.1 Consider equation (1). Assume
AzA] = Ain, 1 < ’L,j < s.

Let p > s be an integer. Equation (1) has a nontrivial p-periodic solution if and
only if there exists an integer | € {0,1,...,p — 1} such that
(a) in case p = s

s—1 s—1

det | Ag =T+ pl Asj | = det (AS I+ ZpSfAk> =0,
j=1 k=1

(b) in case p > s

p—1

det | =T+ Y p) Ay j | = det (—I+ Zp;;cAk> — 0.
k=1

j=p—s



4 Applications
We illustrate our main result by applying it to the special case of (1)
z(n)=xz(n—1)— Az(n—s), n >0, (8)

where s > 2 is an integer and A € R4*9,

Consider equation (8). The matrices O, I, A € R¥*?¢ commute, and therefore
the following result is an immediate consequence of Theorem 3.1.

Corollary 4.1 Letp > s be an integer. Equation (8) has a nontrivial p-periodic
solution if and only if there exists an integer 1 € {0,1,...,p — 1} such that

det (A - (p;;1 - p;l) I) =0.

Remark 4.1 Since ppo =1 (p > 1), the previous result shows that if det (A) =
0, then equation (8) has a nontrivial p-periodic solution for every p > s. Really,
det (A) = 0 implies that equation (8) has a constant solution x(n) =c (n > —s)
for some ¢ # 0.

We can reword the previous corollary by using the eigenvalues of A.

Corollary 4.2 Letp > s be an integer. Equation (8) has a nontrivial p-periodic
solution if and only if A has an eigenvalue A (real or complex) such that

N=ppit = ppa
for somel€{0,1,...,p—1}.

Now we give an explicit and exact condition to the existence of a nontrivial
periodic solution of equation (8). N denotes the set of positive integers.

Theorem 4.1 Equation (8) has a nontrivial periodic solution if and only if at
least one of the following conditions holds:
(a) A has a real eigenvalue \ such that

k . ™ (2]{} + 1) N _
/\6{2( 1) sm<2(281) |E=0,...,s—1 U{O} (9)
(b) A has a complex eigenvalue X = qexp (9i) such that either
v
=1

and

qE{Q(—l)ksin(%k_lﬂ) |k:1,...,23—2}, (10)

or for some positive integers a < 3
am

=55



and

qe {2(_1)’fsm(<ﬂ(ﬁ45_a2) + 25k1)ﬂ> |k=0,1,...,25—2}. (11)

The notation (a,b) =1 is used if a,b € Ny are relative prime.
The next three results give further information on the periodic solutions of
equation (8). The first concerns the real eigenvalues.

Theorem 4.2 Consider equation (8).
(a) If 0 is an eigenvalue of A, then there is a nonzero constant solution.
(b) Suppose that for some k € {0,...,s— 1} the number

A=2(-1)"sin (M)

18 an eigenvalue of A, and let v be an eigenvector corresponding to \. Let

2k+1) 1

2(2s—1) p’

where I, p € Ny, I < p and (I,p) = 1. Define the block vectors

27l 2l 4
Yo 1= <cos <7T (s— 1)> U,...,COS <7r) v, v> e BV
p p
27l 27l T
ps 1= <Sin (W (s — 1)) v,...,sin (W> v70) € BV,
p p

(b1) If k = s — 1, then p = 2, while if k # s — 1, then p is an even divisor of
4s — 2 greater or equal than 6.

(bo) If k = s — 1, then z(p.) is a periodic solution with prime period 2.
Moreover g5 = 0.

(bs) If k # s—1, then x(p.) and x(ps) are both periodic solutions with prime
period p.

(by) If k # s — 1 and 2s — 1 is prime, then the prime period of x(p.) and
x(ps) is 4s — 2.

and

Next, we deal with the case of complex eigenvalues in two separate theorems.

Theorem 4.3 Consider equation (8). Suppose that for some k € {1,...,2s — 2}

the number L
— o (1) f
A=2(-1) 51n<28_1ﬂ')exp(22>

18 an eigenvalue of A, and let v = v + v2i be an eigenvector corresponding to
A. Let & ;

2571:])’




where l, p € N1, I < p and (I,p) = 1. Define the block vectors

p1 = <Cos (27rl (s — 1)) v1 + sin (2771 (s — 1)) Vyeeey (12)
p p
T
cos <M> v1 + sin <2ﬂ) 1)27111) € By
p p
and ol 971
g 1= (—sin <; (s — 1)> v1 + cos <; (s—l)> V2, ..ty (13)

27l 27l r
—sin (ﬂ) V1 + cos (W) Vg, 112) e BV,
p p

(a) p is a (odd) divisor of 2s — 1 greater or equal than 3.
(b) x(p1) and x(p2) are both periodic solutions with prime period p.

Theorem 4.4 Consider equation (8). Suppose that for some k € {0,1,...,2s — 2}
and o, B € Ny (a < B, (o, 8) = 1) the number

st ) 55)

18 an eigenvalue of A, and let v = v + v2i be an eigenvector corresponding to
A. Let

b—a ko
B(4s —2) +23—1 p
where l, p € Ny, I <p and (I,p) = 1. Consider the block vectors (12) and (13)
with p, | defined in (14).
(a) p is greater or equal than 3, and p has the form p = t8, where t is a
positive divisor of 4s — 2.
(b) x(p1) and x(p2) are both periodic solutions with prime period p.

(14)

Remark 4.2 For every odd integer p > 3 there is an equation of the form (8)
which has a p-periodic solution with prime period p. Really, since p is odd, either
p+1 orp+4 can be divided by 4.

Suppose 4 divides p+ 1, and let s := %, k:=2s—3,8:=panda:=1
in (14). Then

8-« n k- p—-1 3(p+1)—6 p—1
B(4s—2) 2s—1 pBp+1) 3p+1  p

Suppose 4 divides p + 3, and let s := 51:"3, k:=2s—4,:=pand a:=1

in (14). Then

08—« n ko p-1 S5p+3-8 p-1
B4s—2) 2s—1 p(p+1) 5p+1 p




Corollary 4.3 Consider equation (8).
(a) The minimal positive number in the set (9) is

/2
2si .
sin (25 — 1)

(b) The minimal positive q either in the set (10) or in the set (11) belonging
to a fived ¥ = r% (r €]0,1]) is

9sin <7r/2—|19|> )
2s — 1

5 Proofs

Proof of Theorem 3.1. By Theorem A, equation (1) has a nontrivial p-
periodic solution if and only if 1 is an eigenvalue of the block circular matrix
(7). This is equivalent with

det (circ (B, — I, By_1,...,B1)) = 0. (15)

It follows from A;A; = A;A; (1 <14,j < s) that the matrices B,—1I, B,_1,... By
also commute, and therefore Theorem B and Corollary 2.1 show that

p—1 p—1

det (cire (B, — I, Bp_1,... B1)) = det | [[ [ Bo =T+ _p),Bo-;

p—1 p—1
=[[det | B,—T+> p By j
1=0 j=1

Hence, (15) holds if and only if there exists an integer [ € {0,1,...,p — 1} such
that

p—1
det [ B, =1+ pl By ;| =0
j=1

By using the forms of the B, ..., B, matrices, we have the result.

The proof is complete. =

We need the integer part and the ceiling functions: Let z € R. [z] denotes
the largest integer not greater than x, while [2] means the smallest integer not
less than x. The fractional part, denoted by {z}, is defined by {z} := = — [z].
Proof of Theorem 4.1. If equation (8) has a nontrivial periodic solution, then
it has a nontrivial p-periodic solution with some p > s.

Let p > s be an integer. By Corollary 4.2, equation (8) has a nontrivial
p-periodic solution if and only if A has an eigenvalue A (real or complex) such
that

A= 057" o (16)

10



for some 1 € {0,1,...,p—1}.
Suppose A is real.
We have from (16) that

sin <27Tl (s — 1)) sin <27Tls> o,
p p

2 cos <7Tl(28_1)> sin (—ﬂ) =0.
p p

This yields by I € {0,1,...,p — 1}, that either { =0 or

and thus

[(2s—1
cos (7T(S)> =0. (17)
p
If I =0, then A = 0.
(17) means that
wl(2s — 1) T
P 2
for some integer k. Therefore
l 2k +1
L (18)
p  2(2s-1)

This and [l € {0,1,...,p — 1} together give
0<k<2s—2.

If (18) holds, then by (16)

X = cos (27rl (s — 1)) s (27rls>
p p

(D) ) s (G50).

We have different values of A\ if £k = 0,...,s — 1, and every such k is possible
providing p = 4s — 2 in (18).

From the above establishments (a) follows.

Suppose A is complex.

Then \ = gexp (¥i), where ¢ € R\ {0} and 0 < |[J| < T.

(16) gives

qexp (9i) = p5 " = p5 ),

and therefore
7= exp ((27rl (s—1) B 0) z) exp <<2wls B 79> z>
p p

11



= —2sin (Wl (2s—1) — 19) sin <—7Tl>
p p
+2i cos <7Tl(28_1) — 19) sin (—Wl> .
p p

s (2D ) () o

According to I € {0,1,...,p — 1}, either [ =0 or

(“‘23‘1)_19) ~0.

p

Since ¢ € R

Because g # 0, it is enough to consider the second case, which implies that

71'[(25—1)_1921_1_]{;7T
P 2

for some integer k. This insures that

wl(2s—1) =«
V= ———>— - —km. 19
")k (19)
Taking account of 0 < |[J| < § and [ € {1,...,p — 1}, it follows from (19)
that either (in case 0 < ¥ < %)

I (45 — 2
1+2k<(sp)§2+2k, ke{0,1,...,25— 2} (20)
or (in case —% <9 < 0)
[ (45 — 2
o< M52 ok kefo1,....25—2}. (21)

(20) shows that |4*=2) | must be even, and then, by (19)
P

19_7T<l(45—2) B P(45_

B p p

5 2>w+1), le{l,...,p—1}.

Similarly, (21) shows that [@} must be even, and then

197r<l(4s—2) - [l(4s—

2 P D

2)] 1>, le{l,....,p—1}.

Since A is real, A = gexp (—9i) is also an eigenvalue of A. It now follows

that either [@—‘ must be even, and then

Iﬁlzg(l(48p_2) — P(LLS_QW +1>, le{l,...,p—1},

p

12



or {@] must be even, and then

|19|=72T<F(43_2)} —1(4‘9_2)“)7 le{l,...,p—1},

b p

Let [ € {1,...,p—1}. It is easy to see that [@—‘ is even if and only if

{w} is even, and

” 7T<l(4s—2)_[l(45—2)“+1)

2 D D

_F([(p—l)(%’—?)] (p—1)(4s—2) )
== - +1]).
2 P p

This implies that the previous two conditions for ¥ can be written in a

common form: {@} must be even, and then

|19|=72T<F(43p_2)} —l(4sp_2)+1>7 le{l,....p—1}.

For every possible

1[l(4s—2) Tl
=2(—-1 2[ P ]sin<>.
q=2(-1) )

Summarized, for a complex A = gexp (¥3), (8) has a nontrivial periodic solu-
tion if and only if there exists a rational number r € ]0, 1[ such that [r (4s — 2)]

is even,

7r
Pl=5 1 —{r4s=2)}) (22)
and )
g=2(=1)2 D gip (rr) . (23)
Assume || = Z. Then (22) holds with r = 72=. Moreover, r € ]0,1[ and
[r (4s —2)] = 0 is even.
Assume || = 37, where o, 8 € Ny and o < 3. It follows from (22) that
{r(4s—2)}zﬁg°‘. (24)

Ifr = %, then r €]0,1[, [r (4s — 2)] = 0 is even and (24) is satisfied.

These two alternatives give that either [J] = § or

|ﬁ|e{g§|a,ﬂem, a<ﬂ}-

13



Next, we would like to characterize those rational numbers from ]0, 1] which
define the same |J|. To study this problem, let r1, ro € ]0, 1[ such that 1 # 7,
[r; (4s — 2)] is even (i = 1,2) and

{ri1(ds—2)} ={ra(4ds - 2)}.

This implies that [r; — ro| (4s — 2) is an even positive integer. Let |r1 — 2| = ¢,
where a,b € Ni, a < b, and (a,b) = 1. It follows that b is a divisor of 4s — 2.
If b is even, then a is odd, and therefore |r; — ro| (4s — 2) = a(QbS/;U
Thus b is an odd divisor of 4s—2 greater than 1. Since the odd divisors of 4s — 2
are exactly the divisors of 2s — 1, hence |7"1 — r2| has the form % for some
k=1,...,2s—2. Everyk=1,...,25— 5 (45 —2) =2k
is even.

We have seen that if [J| = 5, then r = 5= defines || in (22), while if

W = 53 (.8 € N;.and a < 6) then || belongs to r = Eé%;gs in (22).

Since 0 < % < m, an application of the assumptions in the previous

paragraph yields:
(i) If [9] = %, then [J] is determined in (22) exactly the numbers

k
—1,...,25 -2},
{251k S }

(ii) If [9] = § 7 (a, 8 € Ny and o < 3), then [] is determined in (22) exactly

the numbers
{ ba | 6ﬂk:QL””%_2}

is also odd.

B(4s—2) 2s

Finally, we have to glve the different ¢’s in (23) for a fixed 9. If || = 7, and
9] is determined by 5% for some k = 1,...,2s — 2, then by (23)

_ k. k
qg=2(-1) 81n<28_17r>.

It is easy to see that all these numbers are different.
If 9] = 33 (a,8 € Ny and o < 3), and || is determined by /3(45 55+ 2
for some k= 0,1,...,2s — 2, then by (23)

q=2(—Dkﬁn<(5Z;fg)+23ﬁ1>w>'

It is also not too hard to check that all these numbers are different.
The proof is now complete. m

Proof of Theorem 4.2. (a) See Remark 4.1.
(b) It follows from the proof of Theorem 4.1 (a) that

jus
2
0,

S
A= /~’4s 2.2k+1 — Pas—2,2k+1>

14



and equation (8) has a (4s — 2)-periodic solution. For simplicity, let p =

P4as—2,2k+1-
Since

(Af (psf1 —ps) I)v =0
is equivalent with
(_p4s—2—sA + p4s—2—11) v=u,

we have from the construction of the block circular matrix
circ (B4S,2, B4S,3, ey Bl) (25)
in (7) with p = 4s — 2, and from Theorem D that

(v, pU, ... ,p43_3v)T

is a complex eigenvector of (25) corresponding to the eigenvalue 1. The matrix
(7) is real, and hence

(ocos (FZ0Y oo (P2 )Y

(oo (ZZ20Y o (S22 0 g))

are real eigenvectors of (25) corresponding to the eigenvalue 1.
With the help of Theorem A (c) this yields that

7 (2k + 1) 7 (2k + 1) 4 J
— TERT ) s—1))w,... TevT ) BV
O <cos ( 55 1 (s )) v,...,CO8 < s — 1 v,v | € BV

and

T
w5 = (sin <7T(2k+1) (s— 1)> v,...,sin <7r(22::_—&—11)) v, O> € By

and

2s — 1

are (4s — 2)-periodic initial vectors.

(by) If k = s — 1, then 2((25:11)) = %7 and thus p = 2. Suppose 0 < k <s—1.
Since 2k + 1 is odd, p is even. Because 2k + 1 and 2s — 1 are odd, p > 3. The
result now follows.

(beo) Let k= s — 1. Then

T

ee= (=10, (-1 v, o)
and ¢, = 0, which give the claim.

(b3) By Theorem A (b), it is enough to prove that (26) and (27) are p-
periodic block vectors and p is the smallest period.
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Consider the block vector (26). Since

cos (W(?’f“)t) — cos <27Tlt> 0<t<4s—3,
25 — 1 p

we have to prove that the function z — cos (%‘laﬁ) (z € R) is p-periodic with

prime period p. This is clear, by (I,p) = 1.
The other case can be proved similarly.
(bs) Because 2s — 1 is prime, p = 4s — 2, and therefore (d) can be applied.
The proof is complete.
Proof of Theorem 4.3. (a) This is obvious.
(b) By the proof of Theorem 4.1 (b)

_ s—1 S
A= Pos_1,k — P2s—1,k>

and equation (8) has a (2s — 1)-periodic solution.
Exactly as in the proof of Theorem 4.2, we have that

. 27k ) 2rk
V1, COS 95 — 1 V1 S 95 — 1 V2,
2rk ) 2nk r
cos <23 — (2s — 2)> v — sin <25 — (2s — 2)> U2>

. 21k n 2k
Vg, sin 55 — 1 V1 + cos 55— 1 Vo, ...,

. 2rk 2rk r
sm(2S 1 (23—2)) vy + cos <251 (25—2)) v2>

are real eigenvectors of

and

circ (Bas—1, Bas—2,. .., B1)

(see (7)) corresponding to the eigenvalue 1. Therefore Theorem A (c) yields

that
2k 27k
01 = (cos<2$7r1(3—1)>v1—|—sin<28ﬂ1(3—1))1)2,...,
21k 21k T
. o B s,d
cos<28_1>U1—|—51n<28_1>1)2,v1) € BV

. 2rk 2k
P9 = <—Sll’l<2s_1(8—1)>Ul+COS(23_1(8—1)>U27...,

2k 21k T
—si BV
sm<281>v1+cos(251)1}2,1}2) S
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are (2s — 1)-periodic initial vectors.
We can accomplish the proof as in Theorem 4.2 (bs).
The proof is complete.
Proof of Theorem 4.4. (a) Since (3,8 — a) = 1, it follows from

(B—a+28k)p=15(4s —2) (28)

that 3 is a divisor of p, that is p = ¢t8 for some positive integer t.
(I,p) = 1 implies that (¢,1) = 1, and hence by (28), 4s — 2 is divided by ¢.
Suppose p = 2. Then [ =1 and 8 = 2, and thus (28) has the form

a=4+4k —4s

which contradicts to («, 8) = 1.
(b) In this case Theorem 4.1 (b) shows that

s—1
A= P;a(4s—2),/3—a+2gk — PB(4s—2),8—at28k

and equation (8) has a (2s — 1)-periodic solution.
Now we can apply the same method as in the proof of Theorem 4.3 (b).
The proof is complete. =
Proof of Corollary 4.3. It is easy to check them. m
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