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The subjects of this work are the implicit linear difference equations
Axpy1 + Bxy = gp and Axpy1 =2 — fn, n=0,1,2,..., where A and B
are continuous operators acting in certain locally convex spaces. The exis-
tence and uniqueness conditions, along with explicit formulas, are obtained
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1. Introduction

Let X and Y be locally convex Hausdorff spaces, X* be a dual to X space
endowed with the strong topology, i.e., the topology of uniform convergence on
every bounded subset of X [6, Chapter IV, §3, Section 1]. Denote by L£(X,Y)
the space of linear continuous operators from X into Y. Consider also the space
S(Y) = YNUHOY of sequences of elements from Y, endowed by the product topol-
ogy for a countable collection of copies of Y [6, Chapter I, §1, Section 7]. In what
follows, all the spaces are real unless a different assumption is specified explicitly.
However, our results are also valid for the associated complex spaces.

Consider the implicit difference equation

Axpy1 + Brp =g, n=0,1,2,..., (1.1)

where A, B € L(X,Y) and {g,}5°, € S(Y). In the case of X =Y and A =
I, the identity operator, equation (1.1), is called explicit; otherwise it is implicit
[5,23]. With Ker A # {0}, the implicit difference equation (1.1) is said to be
degenerate [23, p. 194].
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We also consider the following particular case of (1.1):
Axpi1 =xn — fn, n=0,1,2,... (1.2)

with A € £(X, X) and {f,}52, € S(X).

Let the symbol A* stand for the operator adjoint to A.

A large collection of the existence and uniqueness theorems for the implicit
equation (1.1) with a specified initial data was obtained in [3,5,12]. The homoge-
neous case of (1.1) was studied in [11, Chapter IV, Section 3|. Periodic solutions
for explicit difference equations were considered in [7] and for degenerate equa-
tions in [23, Subsection 6.4]. Various criteria for the existence and uniqueness
of a bounded solution of (1.1) with a bounded sequence { f,,}>2, were obtained
in [2,13]. Also, the above criteria were obtained in [2,7,22] for difference equations
(1.1) considered for n € Z.

Equation (1.2) can be considered as the linear equation of the second kind

Te+f=z
in S(X), where the operator 7 : S(X) — S(X) is defined as follows:
(Tz)p = Axpi, n=0,1,2,....

In this context, naturally, there arises a problem of describing conditions, under
which the only solution of (1.2) is of the form

T = (I—T)flf:Zkav
k=0

i.e.,

oo
2o =Y Arfure, n=0,1,2,... (1.3)
k=0

(see also Remark 3.4). Furthermore, similar problems are considered for a more
general implicit equation (1.1). Some results of that sort were announced in [10]
for the case when X and Y are Banach spaces, and a more detailed exposition
was presented for the case when B = —1 and X =Y is a Fréchet space. Section
3 of this paper provides detailed proofs of the announced results (see Theorem
3.5, Corollary 3.7, Theorem 3.11, and Corollary 3.13). The next result of Sec-
tion 3 is clarification of general conditions on a locally convex space X and a
continuous linear operator A, which guarantee that any solution of (1.2) has the
form (1.3) (see Lemma 3.1). We call the associated property of A the weak local
nilpotency (see Definition 2.4). The relations between this property and the well-
known nilpotency and local nilpotency properties are studied in Section 2 (see
also Remark 3.3). Furthermore, the relation between these properties and the
Bessaga—Pelczyiniski theorem (see Theorem 2.9) are established in this section.
Section 4 contains studying (1.2) in a dual space produced via an operator
in the original space (see equation (4.1)). Assuming that the original space is
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reflexive and the associated dual is a Fréchet space, a criterion of the existence and
uniqueness for a solution of implicit difference equations (4.1) for any sequence
of continuous linear functionals is obtained (Theorem 4.1).

Our next step is to consider (1.2) in some special classes of locally convex
spaces. It is shown in Sections 5 and 6 that, with X being a sort of space as
above, the Banach inverse mapping theorem is valid in S(X). Thus, if (1.2) in
these spaces has a unique solution for any sequence { f,, }7 , this solution is given
by (1.3) (see Theorem 5.1, Corollary 5.2, Theorem 6.1, and Corollary 6.3). The
results obtained in these sections are applied, in particular, for studying (1.2)
in a purely algebraic situation, when X = R is the space of finite sequences,
which can be identified with the space of polynomials R[z] (see Example 5.3 and
Remark 5.4).

2. Preliminaries

The subjects of this section are certain generalizations of the nilpotency prop-
erty for continuous linear operators on topological vector spaces. The following
lemma shows that the case of nilpotent operator is the simplest in studying (1.2).

Lemma 2.1. Let A : X — X be a nilpotent operator with nilpotency index
r 4+ 1 on a vector space X defined everywhere. Then for any sequence {fn}or,
the difference equation (1.2) has a unique solution

T
o= Affoip, n=0,1,2,. ... (2.1)
k=0
Proof. Let the nilpotency index of A be equal to r + 1. Then
AT =, (2.2)

A fact that the sequence (2.1) is a solution of equation (1.2) is verified by sub-
stituting (2.1) in (1.2) taking into account (2.2). We prove the uniqueness of
this solution. For this, we take in (1.2) f,, =0, n =0,1,2,... and consider the
homogeneous equation

Axpii =z, n=0,1,2,.... (2.3)
Then, by (2.2), (2.3), we obtain
Ty = Ay = A2p0=--=Ag, 01 =0, n=0,1,2,....

Therefore the homogeneous equation (2.3) has only trivial solution x,, =0, n =
0,1,2,.... The lemma is proved. O

Definition 2.2. Let X be an arbitrary vector space, and A : X — X be a
linear operator defined everywhere. A is called locally nilpotent [17, p. 375] if
for any = € X there exists k = k(x) € N such that A¥z = 0.
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Remark 2.3. Note that in a Fréchet space any locally nilpotent operator is
nilpotent (see [1, Problem 2.2.6, p. 70], where this was proved for Banach spaces).
In more general spaces this fact can fail. For example, the differentiation operator
on the space of polynomials with the natural inductive limit topology is locally
nilpotent but not nilpotent.

Definition 2.4. An everywhere defined continuous operator A : X — X on
a locally convex Hausdorff space is called weakly locally nilpotent if for any f €
X and ¢ € X* there exists a positive integer k = k(f, ) such that ¢(A*f) = 0.

The following two lemmas establish criteria of weak local nilpotency for the
operator A, assuming that either X or X™* is a Fréchet space.

Lemma 2.5. Let X be a Fréchet space. A € L(X,X) is a weakly locally
nilpotent operator iff A* is locally nilpotent.

Proof. Sufficiency. If A* is a locally nilpotent operator, then for any ¢ €
X* there exists a number k = k(¢) € N such that for any f € X the following
equalities are fulfilled: 0 = (A*)Fp(f) = p(A*f). Therefore the operator A is
weakly locally nilpotent.

Necessity. We fix an arbitrary functional ¢ € X*. For any k € N, we consider
the closed set X = {f € X : p(A*f) = 0}. Since the operator A is weakly locally
nilpotent, we have that X = (J;—; X;. Since X is a complete metrizable space,
it follows from the Baire theorem that X is a second category set. Consequently,
for some k = k(p) € N, the set X}, contains a ball B, (x¢) = {x € X : dx(z,20) <
r}, where dx(-,-) is a distance in the Fréchet space X. Therefore p(A¥z) = 0 for
any ¢ € By(zg). Taking into account that a neighborhood of zero is an absorbent
set, we conclude that ¢(A*z) = 0 for any z € X. Thus, (4*)*p = 0, i.e., the
operator A* : X* — X™ is locally nilpotent. The lemma is proved. O

Lemma 2.6. Let X be an arbitrary locally convexr Hausdorff space such that
its dual X* is a Fréchet space with respect to the strong topology. An everywhere
defined operator A : X — X is weakly locally nilpotent iff A is locally nilpotent.

Proof. Sufficiency is obvious from the lemma assertion.

Necessity is to be proved. Let f € X. For any k € N, we consider a closed
subset Xj, = {p € X* : p(AFf) = 0} of the Fréchet space X*. Since the operator
A is weakly locally nilpotent, we have X* = (J.2 X}, Since X* is a complete
metrizable space, it follows from the Baire theorem that X™* is a second category
set. Consequently, for some k = k(f) € N, the set X contains a ball B,(pg) =
{p € X* : dx«(p,90) < r}, where dx=(-,-) is a distance in the Fréchet space
X*. Therefore, (A¥f) = 0 for any ¢ € B,(¢o). Taking into account that a
neighborhood of zero is an absorbent set, we conclude that p(A*f) = 0 for any
¢ € X*, therefore by the Hahn-Banach theorem, A*f = 0. Thus, the operator
A is locally nilpotent. The lemma is proved. ]

Remark 2.7. Suppose that both X and X* are Fréchet spaces. Then, by
Proposition 15 [20, Chapter 6, §3], X is a Banach space, and in this case the
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weak local nilpotency of an operator A is equivalent to its nilpotency by Remark
2.3 and Lemma 2.6.

Now we show that a weakly locally nilpotent operator on a Fréchet space may
appear to be non-locally nilpotent.

Example 2.8. Let X = s = S(R) be the space of all sequences of real numbers
with the topology of the coordinate-wise convergence, A be the right shift i.e.,
Au = (0,ug,u1,us,...) for u = (ug,ui,us,...) € s. The operator A is defined
and continuous on X, but it is not locally nilpotent. Let us show that it is weakly
locally nilpotent. The general form of a linear continuous functional ¢ € s* is
given by

m
o(x) = Zakxk, r = (z9,21,22,....) €S
k=0
[15, p. 284]. Then, for n > m, one has p(A"z) = 0 for any = € s. Therefore the
operator A is weakly locally nilpotent.

The following Theorem shows that all the examples of weakly locally nilpotent
but not nilpotent operators in a Fréchet space are somehow related to the space s.

Theorem 2.9. Let X be a Fréchet space. An arbitrary continuous weakly lo-
cally nilpotent operator on X 1is nilpotent iff X does not contain a closed subspace
isomorphic to the space s.

Proof. Necessity. Let X contain a closed subspace isomorphic to s. Since
there is no norm, which is continuous with respect to the topology of the space
s (see, for example, [4, Corollary 1]), then there is no such a norm on X. By the
Bessaga—Pelczyniski theorem [4, Theorem 2], the following decomposition of the
space X into a direct sum is fulfilled: X = X; & X5, where Xy, X5 are closed
spaces and X7 is isomorphic to s. On the space s, consider the operator A from
Example 2.8, and let A = F71AF @& 0, where F is an isomorphism X; onto s.
Then the operator A € L(X, X) is weakly locally nilpotent but it is not nilpotent.

Sufficiency. Let X not contain a closed subspace isomorphic to s. Then, by
the Bessaga—Pelczynski theorem [4, Theorem 2], there exists a continuous norm
| - || on X. Consider the normed space (X, | - ||) and its dual space (X,| - ||)*
which is a Banach space. It is obvious that the space (X, | - ||)* is contained in
X*. Now, let A € L(X,X) be a weakly locally nilpotent operator on the space
X. Then A is a weakly locally nilpotent operator on the space (X, | - ||), too. By

Lemma 2.6, the operator A is a locally nilpotent operator on the space (X, || - ||)
and thus on the original space X. Since A € £(X, X ), we have that A is nilpotent
(see Remark 2.3). The proof is complete. O

3. Conditions for the existence and uniqueness of a solution of
implicit difference equations in Banach and Fréchet spaces

We start with proving the following general fact on the existence and unique-
ness for the solution of (1.2).
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Suppose that Z is a locally convex Hausdorff space. We say that Banach’s
inverse mapping theorem is valid for the space Z if the operator 7! is continuous
for any continuous isomorphism 7 of the space Z.

Lemma 3.1. Let X be a locally convex Hausdorff space. Let Banach’s inverse
mapping theorem be valid for S(X). If the difference equation (1.2) has a unique
solution for any sequence { fn}>2, then the operator A : X — X is weakly locally
nilpotent. In this case, the solution of (1.2) is given by (1.3), where the series
in the right-hand side of (1.3) converges in the topology of X. Moreover, this
solution of (1.2) continuously depends on the right-hand side of this equation in
the topology of S(X).

Proof. Since A € L(X, X), we have that the linear operator
A:S8(X)— S(X), (Ax), =z, — Azptr, z € S(X),

is continuous on the space S(X). Now, by the assumption of the lemma, the op-
erator A1 : S(X) — S(X) is continuous. In particular, the solution of equation
(1.2) continuously depends on the right-hand side of this equation in the topology
of S(X).
For m € N and f = {f,}2, € S(X), we consider the sequence f™ =
{fire, € S(X), where
f:ln _ {f n, N<Sm

0, n>m
By the immediate verification, we conclude that for m € N the sequence z™ =

{x}5° ), where

m—n k
Z A fn+/€7 n S m
k=0

0, n >m,
is a solution of the difference equation
Ax:ln-‘rl:x:’bn_ 1’;”7 n:071727"'- (32)

Note that f", = foix if & < m —n and m > n. Formula (3.2) shows that
A~Lfm = 2™ Since the operator A~! is continuous and lim,, ;oo f™ = f in
S(X), then there exists lim,, o, 2™ in the space S(X). In particular, this implies
that there exists lim,, . 2(". Taking into account the representation (3.1), for
z{j" we obtain that the series ) 7, AF f,. converges for any fr € X (k=10,1,2,...)
to some element xo. In a similar way, the elements z,, (n = 1,2,...) are defined
by formula (1.3). By the direct substitution of these elements in equation (1.2),
we verify that formula (1.3) defines the solution of equation (1.2).

Now we prove the weak local nilpotency of A. Put fir = o f, where f is an ar-
bitrary element of X and {ay}3°, is an arbitrary sequence of real numbers. Then,
for any linear continuous functional ¢ € X*, the scalar series Y p- arpp(AFf)
converges. Consequently, limg_, .o Ozkgo(Ak f) = 0. Since {a}72, is an arbitrary
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sequence, we obtain that for any f € X, ¢ € X* there exists k = k(f,p) € N
such that ¢(A¥f) = 0. Therefore, A is a weakly locally nilpotent operator. The
lemma is proved. O

Example 3.2. Suppose the difference equation (1.2) has a unique solution for
any sequence {f,}22,. Let us prove that the operator I — A is invertible. If
(I — A)u =0, then Au = u and the assumption on the uniqueness for a solution
of (1.2) implies u = 0. Now, let ¢ € X. Consider (1.2) with f,, = ¢ for all
n=0,1,2,.... If a sequence {z,}5°, is a solution of this equation, then so is
{zn+1}52. Therefore, x,, 11 =z, for all n, ie., {x,}52, is a constant sequence,
and (I — A)xg = g. Thus we have that the operator I — A is invertible and the
unique solution of the equation Az, = x, — fo has the form

z, =T —A)71fy, n=0,1,2,....

Now, if the all conditions of Lemma 3.1 are fulfilled, then this Lemma implies
that

(1= A o= A fo.
k=0

Remark 3.3. It became clear while proving Lemma 3.1 that the continuous op-
erator A in question has the following property: the series > 7, Ak f,. converges
for any sequence {f;}72,. This property can be also treated as a certain gener-
alization of the nilpotency property. In fact, the proof of Lemma 3.1 establishes
that any operator with such property is weakly locally nilpotent.

Remark 3.4. It has been shown in Introduction that the general form (1.3)
for a solution of (1.2) can be deduced via the general concepts of linear analysis.
It should be also observed that it is derivable by using an analog of the Cramer
formula for a solution of linear systems. Let us view the elements of the space
S(X) as column vectors. Rewrite (1.2) in the form

I -A 0 0
0o I —-A O
0

Az = f, with A= [ I —A , oz, f € S5(X). (3.3)

We claim that the form (1.3) for a solution of (1.2) can be considered as the
collection of Cramer’s formulas for a solution of the infinite system of linear
equations (3.3). In this context, it is natural to assume that the determinant A
of this system is the identity operator I. Consider the following operator-vector
matrix Ay corresponding to the vector xg which is to be found:

fo —A 0 0
I —A 0
A=1f 0o 1 -A
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Introduce now the sequence of principal minors of this matrix in the sense of [9]:

Ao,0 = fo,
—A

Ap1 = ?1) It = fo+ Af1,
fo —A 0

No2=|fi I —Al=fo+Af+A%f,
fo 0 I
fo —A 0 0 - 0
fi I —-A 0 -+ 0 m
: : : S i k=0
fo 00 0 - I

Under the assumptions of Lemma 3.1 and in view of (1.3), there exists
limy;,—y00 Ao m, Which we call the determinant of Ay and denote by Ag(f). Now
(1.3) for the vector zy can be written as the Cramer formula

ro = A_l . Ao(f)

Similar techniques are applicable for finding other components of the solution.
In view of (1.3), the operator inverse to A is given by

I A A% A3
Lo |or oA
A =10 0 1 4

Now assume that X is a Fréchet space. The following theorem establishes
the necessary and sufficient conditions for a unique solvability of (1.2) with an
arbitrary sequence {f,}5 .

Theorem 3.5. Let X be a Fréchet space and A € L(X,X). The local nilpo-
tency of the adjoint operator A* is a necessary condition for the existence and
uniqueness of solution of the difference equation (1.2) with any sequence {fn}o2 .
Under the additional assumption that X is weakly sequentially complete, this con-
dition is also sufficient. In this case, the solution of (1.2) is given by (1.3), where
the convergence of series in the right-hand side of (1.3) is in the topology of the
Fréchet space X.

Proof. Necessity. The space S(X) is a Fréchet space with the distance [15, p.
28],
o0
1 dX (l‘n, yn)
d OO_ OO_ — —_ NI
(Lendizo {n)i20) = 2 ga g dx (xn, yn)

n=0
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In this space the Banach inverse mapping theorem is valid [6, Chapter 1, §3,
Section 3]. Then, by Lemma 3.1, the operator A is weakly locally nilpotent.
Since X is a Fréchet space, we obtain by Lemma 2.5 that A* is a locally nilpotent
operator.

Sufficiency. We consider the vector-valued sequence

Ym = iAkfk € X.

k=0

By the local nilpotency of A*, the scalar sequence

ZSO (A*fi) = Z( Vo fi)
k=0

is stabilized for any functional ¢ € X™: ¢(ym) = ©(Yr(p)), m > k(). Therefore
the sequence {ym }>°_ is fundamental with respect to the weak convergence on X.
Since the space X is Weakly sequentially complete, then there exists an element
zo € X such that the sequence {y, }°°_, weakly converges to xg. Then the series
Py AF f,. weakly converges to the element zo. Analogously, forn = 1,2, ... the
sequence {z,}>° , is defined by (1.3). Taking into account the continuity of A,
by a direct substitution of (1.3) into (1.2), we verify that the sequence {z,}7
is a solution of (1.2).

We prove the uniqueness of a solution of equation (1.2). For this, we consider
the homogeneous equation

Axpi1 =z, n=0,1,2,.... (3.4)

Then z,, = A*z,, 1, n,k=0,1,2,.... Taking into account the local nilpotency
of A*, we obtain ¢(z,) =0 (n =0,1,2,...) for any functional ¢ € X*. By the
Hahn-Banach theorem, =, = 0, n = 0,1,2,..., i.e., the homogeneous equation
(3.4) has only trivial solution. Therefore the difference equation (1.2) has a
unique solution for any sequence {f,}7°,. It follows from the proven necessity
of the theorem assertion that the series Y 3o, A* fi converges in the topology of
the space X for any fr € X (k=0,1,2,...). Consequently, for any n € N, the
series in the right-hand side of equality (1.3) also converges in the topology of
the space X. The proof is complete. ]

Remark 3.6. Example 2.8 of the shift operator on the Fréchet space X = s
shows that (1.2) may have a unique solution for an arbitrary sequence {f,}5°,
while the operator A is not locally nilpotent. In fact, with the elements from s
being written as x, = {Tnm}oo_gs fn = {fa.m oog, (1.2) acquires the form

Tn0 = fn,Oa Tn+1lm—1 = Tnm — fn,rm meN, n=0,1,2,.... (3-5)
Now, for an arbitrary f, = {fum}o_g € s (n =0,1,2,...), (1.2) has a unique

solution z, = {zpmlte_y € s (n = 0,1,2,...), which is deducible from the

relations (3.5),
m

Tnm = E fn+k,mfk7 nvm:071727""
k=0
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The following assertion claims that in the particular case, when X is a Banach
space, the existence and uniqueness of a solution of (1.2) for any preassigned
sequence {f,}5°, implies the nilpotency of the operator A.

Corollary 3.7. Let X be a Banach space and A € L(X,X). The difference
equation (1.2) has a unique solution {x,}5°, for an arbitrary sequence {f,}5
iff A is nilpotent. Moreover, with v + 1 being the nilpotency index of A, the
solution of the difference equation (1.2) is given by (2.1).

Proof. Sufficiency follows from Lemma 2.1. We prove the necessity. By
Theorem 3.5, the series > 7, AF f. converges for any f, € X (k= 0,1,2,...).
We show that it is possible only in the case of nilpotency of A. Actually, if there
exists # € X such that A¥z # 0 (k = 1,2,3,...), then the series Y oo, A*f

diverges for fr = m. Therefore, for any x € X, there exists k = k(z) € N
such that A¥z = 0, i.e., A is locally nilpotent. By Remark 2.3, the operator A is
nilpotent. The corollary is proved. O

Corollary 3.8. Let X be a complex Hilbert space, and A € L(X,X) be a
normal operator, i.e., A*A = AA*. Then the difference equation (1.2) has a
unique solution {x,}22 o for an arbitrary sequence { fr}o, iff A= 0.

To prove this fact, it suffices to note that any nilpotent normal operator is
the null-operator.
Corollary 3.7 admits the following generalization.

Corollary 3.9. Let X be a Fréchet space where there is a norm which is
continuous with respect to the topology of the space X. Let A € L(X,X). The
difference equation (1.2) has a unique solution for every sequence { fn}>2  iff the
operator A is nilpotent.

To prove this fact, we note that by Theorem 3.5 and Lemma 2.5, the operator
A is weakly locally nilpotent. Therefore the nilpotency of A follows from Theorem
2.9. The converse is just the claim of Lemma 2.1.

Remark 3.10. It is interesting to observe that if a Fréchet space admits no
continuous norm, then, by the Bessaga—Pelczynski theorem, it must contain a
subspace isomorphic to the space of all sequences (see [4, Theorem 2| and [14,
Exercize 7, §16.3.4]).

Now let us turn to studying the general equation (1.1).

Theorem 3.11. Let X andY be Fréchet spaces and A, B € L(X,Y). The ex-
istence of the inverse operator B~! € L(Y, X) and the local nilpotency of (B~1A)*
18 a necessary condition for the existence and uniqueness of solution of the dif-
ference equation (1.1) for an arbitrary sequence {gn}22 . Under the additional
assumption of X being weakly sequentially complete, this condition also appears
to be sufficient. In this case, a solution of (1.1) is given by

o0

rn =Y (-)*(B A B gk, n=0,1,2,..., (3.6)
k=0
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where the convergence of series in the right-hand side of (3.6) is in the topology
of the Fréchet space X.

Proof. Necessity. Let the right-hand side of equation (1.1) possess the prop-
erty g = 0, n = 1,2,.... Then the corresponding unique solution {z,}5>; of
this equation satisfies to the homogeneous equation

Axpi1+Bx, =0, n=1,2....

By the uniqueness of a solution for equation (1.1), we have z,, =0, n=1,2,....
Then the vector xg is a solution of the linear equation Bxg = gg. This equation
has a unique solution for any go € Y. Then, by the Banach inverse mapping
theorem, there exists an inverse operator B~! € L(Y, X). Therefore the difference
equation (1.1) is reduced to the equation

- B 'Az,1 =2, — B lg,, n=0,1,2,.... (3.7)

Applying Theorem 3.5 to (3.7), we obtain the local nilpotency of the operator
(B~1A)* and representation (3.6) for the corresponding solution.

Sufficiency. It follows from the existence of the inverse operator B! ¢
L(Y,X) that equation (1.1) is equivalent to equation (3.7). It follows from the
local nilpotency of the operator (B~1A)* and Theorem 3.5 that this equation has
a unique solution for any sequence {g,}">, and this solution is represented by
(3.6). The theorem is proved. O

Corollary 3.12. Under assumptions of Theorem 3.11, the initial problem
zo=a € X for (1.1) is solvable iff

a= i(—l)k(BflA)kalgk.
k=0

In the case where X,Y are Banach spaces, we obtain the assertion below,
which is similar to Corollary 3.7.

Corollary 3.13. Let X and Y be Banach spaces and A, B € L(X,Y). The
difference equation (1.1) has a unique solution {x,}5°, for an arbitrary sequence
{90}, iff there exists the inverse operator B™' € L(Y,X) and the operator
B7'A is nilpotent. In this case, if the nilpotency index of B~'A is equal to r +
1, then the solution of the difference equation (1.1) is determined by

r

2y =Y (-)*(B'A)B gk, n=0,1,2,....
k=0

The proof is similar to that of Theorem 3.11 with a reference to Corollary 3.7.
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4. An implicit difference equation in the dual space

It was noted in Remark 3.6 that (1.2) may have a unique solution for any
sequence { f,, }7°, € S(X), while the operator A is not locally nilpotent. However,
one has an important case when the property of local nilpotency is valid.

Let V be a locally convex Hausdorff space and T' € L(V, V). Suppose that
the dual space V* is endowed with the strong topology, i.e., the topology of
uniform convergence on every bounded subset of V' [6, Chapter IV, §3, Section
1]. According to [6, Chapter IV, §4, Section 2|, the adjoint operator T : V* —
V* is continuous. Consider the implicit difference equation in the dual space V*:

T opi1=@n —Un, n=0,1,2,... (4.1)

with a given sequence {1,}7°, € S(V*). Theorem 3.5 implies the following
criterion of the existence and uniqueness for a solution of (4.1).

Theorem 4.1. Let V be a locally conver Hausdorff space. Assume that the
strong dual V* is a Fréchet space and T' € L(V, V). The local nilpotency for T is a
necessary condition for the existence and uniqueness of solution of the difference
equation (4.1) with an arbitrary sequence {1n}72 o; if V is a reflexive space, this
condition is also sufficient.

Proof. Equation (4.1) is a particular case of equation (1.2) with the operator
A =T* acting in the Fréchet space X = V*. Here X* = V** and A* = T**.

We prove an assertion on the necessity of the condition of the theorem. Let
equation (4.1) have a unique solution for any sequence {t,,}°° . Then, by Theo-
rem 3.5, the operator A* is locally nilpotent. For any x € V', we define the linear
continuous functional ¢, € V** as follows: ¢,(f) = f(z), f € V*. By the local
nilpotency of the operator A* = T**, for any = € X, there exists a number k =
k(x) such that for any f € V* the following equalities hold:

0= (T")0u(f) = 0a((T)*f) = (T*)* f(2) = f(T*2).

It follows from the Hahn-Banach theorem that 7%z = 0. Thus the operator T is
locally nilpotent.

Sufficiency. Let T be a locally nilpotent operator and V' be a reflexive space.
Then V is a barrelled space [6, Chapter IV, §3, Section 3]. We show that V*
is a weakly sequentially complete space. Consider an arbitrary element v €
V and a sequence {x,}2° of elements from X = V* such that the sequence
{zn(v)}52; is fundamental. Since V' is a barrelled space, it follows from Corollary
7.1.4 [8, Section 7.1] that the linear functional z(v) = lim, o 5 (v) is continuous.
Now it follows from the reflexivity of V' that V* is weakly sequentially complete.
Furthermore, since the space V is reflexive, then the operator A* = T** can be
identified with the original operator T' [8, Section 8.7]. By Theorem 3.5, there
exists a unique solution of equation (4.1) for any sequence {1, }°°,. The theorem
is proved. O
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Example 4.2. Consider the locally convex Hausdorff vector space V = R
of finite sequences of real numbers with the natural inductive limit topology of
finite-dimensional subspaces. Note that any linear functional on R* is continuous
and the strong dual space V* can be identified with the Fréchet space s. The
space V** is naturally identified with the original space V (see [15, p. 119]).
Therefore V is a reflexive space. Let T : R® — R be a linear operator defined
everywhere. T is certainly continuous. Consider the difference equation (4.1) in
the space s with a given sequence {1, }7°, € S(V*). By Theorem 4.1, equation
(4.1) has a unique solution for an arbitrary sequence {1, }22, € S(V*) iff T is
locally nilpotent.

5. A necessary condition for solvability of an implicit difference
equation in an (LF)-space

Let X be an (LF)-space, i.e., a strict inductive limit of a sequence of Fréchet
spaces [21, Chapter II, Section 6]. The following theorem establishes a necessary
condition for unique solvability of (1.2) for any preassigned sequence {f,}5° .

Theorem 5.1. Let X be an (LF)-space. If the difference equation (1.2)
has a unique solution for an arbitrary sequence {fn}>2, then the operator A €
L(X, X) is weakly locally nilpotent. In this case, the solution of (1.2) is given
by (1.3), where the convergence of series in the right-hand side of (1.3) is in the
original topology of X.

Proof. First, let us show that X is an ultrabornological space [18, Definition
13.2.3 (b)]. It should be noted that a Fréchet space is ultrabornological [18,
Example 13.2.8(d)]. Furthermore any inductive limit of ultrabornological spaces
is again ultrabornological [18, Theorem 13.2.9]. Hence X is ultrabornological.
Note also that the space X is sequentially complete. Since the topological product
of countably many bornological spaces is again bornological [15, p. 384] and the
product of countably many sequentially complete spaces is again sequentially
complete [15, p. 296], we have that S(X) is an ultrabornological space [18,
Theorem 13.2.12]. Consequently, the space S(X) is represented as an inductive
limit of Banach spaces (see [18, Theorem 13.2.11]). Next, the space S(X) is a
countable topological degree of X and X is covered by countably many its Fréchet
subspaces. By the terminology of [19, p. 231], this means that S(X) is a PUF-
space. Therefore, by the Banach open mapping theorem, for PUF-spaces [19, p.
231, Theorem 3] we obtain that the Banach open mapping theorem is fulfilled for
the space S(X). By Lemma 3.1, the operator A is weakly locally nilpotent. The
theorem is proved. O

Corollary 5.2. Under assumptions of Theorem 5.1, suppose that the strong
dual X* is a Fréchet space. If the difference equation (1.2) has a unique solution
for an arbitrary sequence { fn}72, then the operator A € L(X, X) is locally nilpo-
tent. In this case, the solution of (1.2) is given by (1.3), where the convergence

of series in the right-hand side of (1.3) is in the original topology of X.
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This is an immediate consequence of Theorem 5.1 and Lemma 2.6.

Example 5.3. Consider the space X = R of finite sequences with the natural
topology of the inductive limit of finite-dimensional subspaces. The dual space
X* for X is the Fréchet space s. Let A : R® — R* be an arbitrary linear
operator defined everywhere. A is certainly continuous. Consider (1.2) in R
with a preassigned sequence {f,}>2, € S(X). By Corollary 5.2, the difference
equation (1.2) may have a unique solution for an arbitrary sequence {f,}5°, €
S(X) in the case of the local nilpotency of A only.

Remark 5.4. The subject of Example 5.3 is the difference equation (1.2) in the
space R, related to the context of Theorem 5.1 and its corollary. What is crucial
here is the possibility to apply the Banach inverse mapping theorem to S(R*°). It
follows from Kothe results (see [16, p. 31]) that S(R*°) is a barrelled Pték space,
and hence the Banach inverse mapping theorem is applicable to S(R>) (see
Section 6 below). It is interesting to observe that certain sophisticated results of
the topological vector spaces theory, in fact, work in the purely algebraic context
of Example 5.3.

The following example shows that, in general, a local nilpotency of the oper-
ator A is not sufficient for the uniqueness of a solution of (1.2).

Example 5.5. Let X = R*, and A be the left shift operator, i.e., Au =
(u1,ug,...) for u = (ug,u1,us,...) € X. Now (1.2) acquires the form

Tn4+1,m+1 = Tnm — fn,ma n,m= 07 17 27 ) (51)

where z, = {zpm}ro—g and f, = {fam}to_, are the elements of R*. The
difference equation (5.1) is equivalent to

m
Tn—m,0 — Z fnfk,mfka m<n
Tn4+1m+1 = k0 (52)

n .
Lom—n — Z fn—k,m—ka m>n
k=0

Choose an arbitrary sequence {zgm}oo_, € R> and an arbitrary sequence
{n,0}52,. Now all other z,,,’s are uniquely determined via (5.2). Then, for
each n € N, the sequence {x,,,}5°_ is an element of R*, too. In fact, for any
fixedn =0,1,2,... there exists mo(n) > n such that f, ,, = 0 for all m > mg(n).
Since {xo.m }oo_g € R*, we deduce the existence of kg € N such that z¢,, = 0 for
all m > kg. Set
No(n) = max{kEnaxn(mg(n —k)+k),n+ko}.

It follows from (5.2) that xpy1m+1 = 0 for all m > Ny(n). Therefore,
{Znm}o0_y € R> for any n € N.

The elements x,,,, constructed above satisfy the difference equation (5.1).
Therefore, given arbitrary {f,} >, € S(R*) and initial vector zp € R*>, the
initial problem for (1.2) has a solution. In particular, the associated homogeneous
equation has nontrivial solutions. Among those, one has x,, ,;, = 0pm, Where 0y,
is the Kronecker delta.
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6. A necessary condition for solvability of an implicit difference
equation in a Ptak space

This section expounds an application of the theory of Ptdk spaces intended
to deduce necessary conditions for the existence and uniqueness of a solution of
the difference equation (1.2) for an arbitrary sequence {f,}5 .

We recall the definition of a Ptak space or a B-complete space (see, for exam-
ple, [21, Chapter IV, Section 8|, [16, §34]). Let X be a locally convex Hausdorff
space. We denote by o(X*, X) the weak-star topology on the dual space X*. The
space X is said to be a Ptdk space if a subspace Q C X* is closed for o(X*, X)
whenever @ N F is o(X*, X)-closed in F for each equicontinuous set F' C X*
(see [21, Chapter III, Section 4]). We note that every Fréchet space is a Ptdk
space [21, Chapter IV, Section 8, Example 1] and every closed subspace of a Ptak
space is a Pték space [21, Chapter IV, 8.2].

The following theorem establishes a necessary condition for unique solvability
of equation (1.2) in a Pték space with an arbitrary preassigned sequence { f,,}5° .

Theorem 6.1. Let X be such a barrelled space that its countable topological
power is a Ptdk space. If the difference equation (1.2) has a unique solution
for an arbitrary sequence { fp}22,, then A is a weakly locally nilpotent operator.
Moreover, the solution of (1.2) is given by (1.3), where the convergence of series
in the right-hand side of (1.3) is in the original topology of X.

Proof. The space S(X) is a countable topological degree of the space X.
According to [6, Chapter 4, §2, Section 2, Remark 1], S(X) is a barrelled space.
Therefore S(X) is a barreled Ptédk space. Now, by the open mapping theorem
for barreled Pték spaces [21, Chapter IV, Section 8, Corollary 1], we obtain that
the Banach inverse mapping theorem is fulfilled in the space S(X). By Lemma
3.1, the operator A is weakly locally nilpotent. The theorem is proved. O

Example 6.2. With M being an infinite set, consider the space X = RM,
which is a topological power of a one-dimensional space. X is a locally convex
barreled space. Observe that with M being uncountable, X fails to be a Fréchet
space [15, p. 207]. It should be noted that S(X) is isomorphic to RM*(NU{0}),
Now [21, Chapter IV, Section 8, Example 3] implies that S(X) is a Ptak space.
Therefore, if A is an arbitrary continuous linear operator in X, then the existence
and the uniqueness for a solution of (1.2) with an arbitrary sequence {f,}32, €
S(X) can be true in the case of the weak local nilpotency of A only.

Corollary 6.3. Let X be a weakly complete locally convex space and A €
L(X,X). If the difference equation (1.2) has a unique solution with an arbitrary
sequence {fn}o2 o, then A is weakly locally nilpotent. Moreover, the solution of
(1.2) is given by (1.3), where the convergence of series in the right-hand side of
(1.3) is in the original topology of X.

Proof. According to [21, Exercise 6a to Chapter IV], the space X is topologi-
cally isomorphic to the space RM for some set M. Now the assertion of Corollary
6.3 follows from the arguments given in Example 6.2 and Theorem 6.1. O
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Remark 6.4. The assumption of Theorem 6.1 was that S(X) is a Pték space.
It was shown in [16, p. 31] that the product of Ptdk spaces may appear not to
be a Pték space. However, with S(X) being a Pték space, one deduces from [21,
Chapter IV, Section 8, Theorem 8.2, Corollary 2] that X is a Pték space too.
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HesiBHe gniniiiHe HeogHOpPiAHE pi3HUIIEBE PiBHIHHS Yy
0aHaxOBUX TA JIOKAJBHO OILyKJIMX MPOCTOPaxX
S.L. Gefter and A.L. Piven

Temoro mocaimkents i€l podbOTH € HeABHI JIHIWHI PI3HUIEBI PIBHIHHS
Axpy1 + Bry = gn Ta Az = — fn, n=20,1,2,..., 1e A ta B € nerme-
PEPBHUMHU OIlEpATOPAMU, fAKi JIIOTh Ha JEIKUX JIOKAJIHHO OMYKJIMX ITPOCTO-
pax. OnmepkaHo HEOOXiIHI Ta JOCTATHI YMOBH PAa30M 3 SIBHUME (DOPMYyJIaMU
JUIst PO3B’#A3KIB IUX PiBHAHB. SIK 3aCTOCYBAHHS 3arajbHOI TE€OPil, BUBYEHO
piBusinast Az, 11 = T, — f, y npocropi R* ¢diniTHux mociijgoBHoCTEl TA Y
apocropi RM, 1e M — noBinbHa MHOKUHA.

Kirrodgosi cjioBa: pizHunieBe piBHSIHHS, JIOKAJILHO OITyKJIUi pocTip, Oana-
XiB IPOCTIpP, JTOKAJTHHO HIIBIMIOTEHTHUN OIIEPATOP.
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